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AR M MR TS, MHEIFE
Al

SHEIT. AR 019F1/150 BH—

ot LA IUN 7S RNigmE

) ST

Mol F e %5 2 F0286569

WK E MBS 20010856 ® friEmmm

® % MEE 2 FHIE RIS 3 5 TS1903 M’Jﬂi 100.45 5t i

Ak F A& %5 F3013528 0.03 5 0.03%, 3 188 F. EfEHAL T2 TS1906 &

KR BS 20013058 ﬁmﬂmﬁﬁhﬁOHE&OM% m3Z0F. EfH

=13k A B8 TS1909 4 493% 99.865 7T, 2k 0.40 =% 0.40%, A%

ML TGS 5 : F3023194 20 F. 5 EHERKLIEE S TF1903 42433 99.55 7T,

T E %5 20013780 B 0.085 = 0.09%, F 2z 5222 F . EEHA T2 TF1906
A 294 99.465 7T, Bk 0.195 =% 0.20%, M3 2 F. EHfE

BARA HAEFEZ TF1909 & 299F 98.76 7T, %k 0.84 =% 0.84%,

% 3 0 F. 10 EAEGERCES TI003 A%% 97.845

021-20370946 T, B 0.165 3¢ 0.16%, AL3Z 42420 F. BRI TS

shangfang@xzfutures. com T1906 & #73% 97.765 7t, %k 0.185 5 0.19%, A 301

Fo EFHIEFRS T1909 5494k 97.845 7T, £k 0.025 ¢
0.03%, 32 F.

® ETRELRIEEIN

MEREGRRFESFE SRR, TREAERSY
B%, REWEL, BEKSMA, ASHE, KEHH
PRE @R HIEEA—N LT, B 10 fIEHEJE
2.3%bp ZF 3.1297%, IRS /NIE_EfT. BEIRITHIT 800
27T 7 REFFE EMEHN 200 {25T 28 REAHAEING, FIREr
SEFRIE, AR 200 {27t K%i&ﬁﬁﬁﬁ%ﬂ“éﬁﬂ IR _E1T,
REEOFrER. AHNHEEOBES T, XaRm
A=, BIfFERBUKER. XER W‘ﬁE’\]ﬁmEﬂZ?Eo
BRIEL, KEREENZREE, RPREEMTHE
(% T = 2TF) KEFFHEARKE), XHSZ.
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1. BTN AR S REE

MENEARE, £ TS1903 544
975 F, RII—XFSHEE 3 F;
5222 F, ¥ 16281 F, KAI—XR 5 HIEE 196 F; E 1 T1903 5ALEH
v 97.825 I¢, BR3Z 42420 F, #54 60495 F |, BET— 5 HEEC 961 F.
1: EfRHKRITS

TF1903 & 445

255179 100445 7T, pL3Z 188 F, FF

L= 99.54 ¢, BT

A TF1903  TF1906  TF1909

FEL 99.745 99.465 0.000
e HL Y 99.550 99.465 98.760
B 99.755 99.465 0.000
BAEM 99.505 99.465 0.000
LA 99.540 99.465 99.505
Bk -0.085 -0.195 -0.840
TRERE (%) -0.09 -0.20 -0.84
AL 5,222 2 0
g 16,281 98 0
7= 196 2 0
__ mF T1003  T1906  T1009 _
FEAEA 98.140 98.100 98.050
B 97.845 97.765 97.845
BEm 98.180 98.100 98.050
AR 97.750 97.705 97.845
gEEAM 97.825 97.780 97.845
Tk Bk -0.155 -0.185 -0.025
HRERE (%) -0.16 -0.19 -0.03
AT 42,420 301 2
P 60,495 2,621 12
7%= -961 127 -1

R TS1903  TS1906  TS1909

TTELAN
Wk
e
AR
sEE A
7R

BRERTE %)

FRAZ
o
%

100.415
100.450
100.460
100.350
100.445
0.030
0.03
188
975
-3

0.000
100.570
0.000
0.000
100.710
-0.115
-0.11
0
16
0

0.000
99.865
0.000
0.000
100.290
-0.400
-0.40
0
0
0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfESLE, 1Y MEGRKERER) 1.950p X 2.426%, 2Y HEflkm R

5 1.11p % 2.5861%, 3Y BRIz R AR 0.07bp = 2.7927%, 5Y HIE SR

Wik SR A Ef) 3.96bp F 2.9496%, 10Y HAE UL SRR 2.39bp F 3.1297%.
2: RBHIREfK@EE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO O O 0NN 0N 0N N0 O MO 0N 0N O O OO oM
S99 P99 990 9 QY QYL I PP IS I
I AN N < N O NN 0 OO0 94 N d N S N WIS 0 O O
O O O O O OO O 0O «+ +4 +« O O O O O O o o o -
FA L AL A AR il b chch b b b b
i — - L i — — i — — L i —
O O O O O O O O O 0O OO O OO0 oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN NN NN N NN
e H {5 1] 57 80 AL 25 450 14 e i 5 B SIS 25 58 24
e H {5 1] 57 8 AL 25 45235 Hh 5t 1 57 B B 2R 54
e H {5 1] 57 B S 25 5 1048

¥R Wind, SIEHASSH & AT

10 FHIE ik = &) 0.75bp = 3.54%, EFFEBFZELE)-1.64bp =

41.03bp.
B 3: 10 fFHIE FF s SR A F E R 2
5.3000 130
5.1000 120
4.9000 110
4.7000 100
4.5000 90
4.3000 80
4.1000 70
3.9000 60
3.7000 50
3.5000 40

= i 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

A—XZHHEE 10 FHERKZEEEE) 0.0bp E 2.71%, FEFZLE)
2.39bp = 41.97bp,
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 150
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

— [ R I A 104 e S 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETLHARTHEMNIEE-349bp E 6.756, ETLZARMUIEMN L) 96bp

% 6.7578,

5: ARMILE

7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000

— I AR A A ——

2017-01-03
2017-02-03

2017-03-03
2017-04-03
2017-05-03
2017-06-03
2017-08-03
2017-10-03
2017-11-03
2018-03-03
2018-04-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03

2018-09-03

o
<
N
Q
o
-
o
~N

2017-12-03
2018-01-03

o [a0] o
o Q Q
~ o) o
o =} -
~ ~ 0
i i i
o o o
N ~N ~
7N e 7S

ANRMIFRAN —— FIC N R TN

1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

RITERHREEFIZE 1D Ty 17.46bp = 1.9251%, 7D ZExf) 9.2bp &
2.6203%,

14D 255f-3.19bp Z 2.5497%, 1M 255 16.28bp E 3.2322%.
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AN )
A)

o

B 6: BRFAEBEFIRR)

HER &

8.0000

o o o
S © ©
S © ©
o e 9
N © un

2.0000
1.0000
0.0000

€0-0T-8T0¢
€0-60-8T0¢
€0-80-8T0¢
€0-£0-8T0¢
€0-90-8T0¢
€0-90-8T0¢
€0-70-8T0¢

€0-€0-8T0¢
€0-¢0-8T0¢
€0-T0-8T0¢
€0-¢T-LT0¢
€0-TT-LT0¢
€0-0T-LT0¢C
€0-60-LT0¢
€0-80-LT0¢
€0-£0-LT0C
€0-90-£T0¢
€0-50-£T0¢
€0-70-LT0¢C

€0-€0-LT0¢C
€0-¢0-LT0¢

€0-T0-LT0¢

R2M R3M

R1IM

RO07 RO14 RO21

ROO1

IFRA BSR4 BT

.I

J5: Wind, 3¢

Y

SIRITEE L IFEFIR 1D Fx) 17.00p E 1.878%, 7D Fxf) 7.4bp =

S
N
/

i

2.629%, 14D 25 %] 2.6bp Z 2.541%, 1M =} 0.3bp = 2.775%,3M 355H-2.3bp

Z 2.984%,

7 _EBRETE E ViR fEFI 2R (shibor)

5.3000
4.8000
4.3000
3.8000
3.3000
2.8000
2.3000
1.8000

€0-0T-8T0¢
€0-60-810¢
€0-80-8T0¢
€0-£0-8T0¢
€0-90-810¢
€0-50-8T0¢
€0-70-8T0¢

€0-€0-8T0¢
€0-¢0-810¢
€0-T0-8T0¢
€0-¢T-LT0¢
€0-TT-LT0¢
€0-0T-LT0¢
€0-60-LT0¢
€0-80-L10¢
€0-£0-LT0¢C
€0-90-LT0¢
€0-50-£T0¢
€0-¥0-L10¢C

€0-€0-LT0¢C
€0-¢0-LT0¢

€0-T0-LT0¢

SHIBOR3M

SHIBOR1IM

s SHIBORO/N s SHIBOR1W s SHIBOR2W

Wind ’ )\ﬁEﬁH%E}*ﬁ%ﬁ

HHERIR:

7

-
i3]
N

9113850 0.00

BRI E

1.5

AL M IS 0.00 TTE 18.92

¥

JTE 23.77 Jt,

HEAEE
JCo
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

e VI A A e SR T- P PR (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX FRi#EER & A4 E M EE)-1.00 SETE 51.91 55T, ICE ARk
BAEEMNER-1.2 ETE 6048 £T, ICEWTI FHERSAEHEMN L)
-1.13 T E 54.22 E T,
9: MmN

140.0000
120.0000
100.0000
80.0000
60.0000
40.0000
20.0000
0.0000
0{,’»“’ 0‘°®\, \:V%\, 0&\/ \?”w\, 0‘°”£\, \'}':i\, 0“’:9 \C"%\/ 0“’:»\, \')’y Qbﬁ:\, \:V%\/ QQ"P&
SRR AR AN RN NN SN SN SN N SN R N
D S S S S S S O S I S S
—— NYMEXJEUH — —— ICEAijH  ——— ICE WTIJ i

HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 Rin=

5 FHAEMRAS E A4 10 FHEFIARE HENEEN N ZEE) 0.08
JTE 1.715 7t; 5 FHIEFHRRERAMNZLE) 0.1 ;tE 0.075 5T, 10 FHE
REA R RR N Z25)-0.005 JTE 0.045 JT.

&1 BERMAERNERER

55| TEHE | 4575 150

i 1.715 1.685 1. 66 0.075 -0.04 0.045 -0. 065

o>
TS
Lk
B
—
ey
==
bk

[ 1.635 L.71 LT3 0. 025 0.06 0.05 0.08

B 0.080 -0.025 -0.070 | 0.100 -0.100 -0.005 -0. 145

BERIE: Wind, MIERIGIHT & AR

2.2 CTD
3R 2: TS1903 FERA T 2835

1 | 160007. 1B | 2.7600 | 2.2493 | 0.9916 | 2.1742 | 2.5078 | 0.0052 0.3
2| 180022.1B | 2.6311 1.7616 | 0.9999 | 1.7325 | 1.804 | 0.1829 36. 2
3 [ 180007.1B | 2.7000 | 2.2438 | 1.0083 | 2.1467 | 1.7046 | 0.2568 0.2
4 1180002.1B | 2.6300 | 2.0329 | 1.0098 | 1.9322 | 1.093 [ 0.3823 15
5 | 170023. 1B - 1.7836 | 1.009 - - - -

ERIR: Wind, XIFHABAR & &R
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HE#® &

#& 3: TF1903 FERRAI3ZHIZ

160014. 1B | 3.0633 | 4.4219 | 0.998 | 4.1425 | 1.7324 | 0.1868 12
180023. 1B | 2.9279 | 4.7616 | 1.0121 | 4.4559 | -1.9954 | 0.8328 3.7
180016. 1B | 2.8800 | 4.4932 | 1.0119 | 4.1871 | -3.0595 | 1.0095 16.2
180009. 1B | 2.8673 4.263 | 1.0064 | 3.9673 | -3.1933| 1.0113 17
160025. 1B - 4.8438 1 0.9909 | — - - -

O |~ | o | o | —

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 SEBRATEIS

1 | 160017.1B | 3.2900 | 7.5589 | 0.9828 | 6.779 | 1.4965 | 0.2041 0.7
2 | 160023.1B | 3.2800 | 7.8082 | 0.9796 | 7.037 | 1.4561 | 0.2055 1.5
3| 170025. 1B | 3.1807 | 8.8055 | 1.0621 | 7.5434 | -2.2216 | 0.9681 9

4 1 180019.1B | 3.1570 | 9.5945 | 1.044 | 8.1325 | -2.887 | 1.0157 41.3
5 | 170010.1B | 3.1700 | 8.3068 | 1.0374 | 7.2445 | -3.076T| 1.05 3.6

BUERIR: Wind, MFHRESRFL BB
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERFZBWNHESE . XERARALKEEESARERBEART -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



