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RemBfFEE, REERTRSEE
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Mk T4 4% 5 2 F0286569

B HW BT 20010856 ® fTiEMm

Kkl M 2 SR A ) TS1903 & £99 100.46 72,

ML TS5 : F3013528 0.015 5 0.01%, R 172 F. EfEHE TS TS1906 &

BT %S : 20013058 2398 10057 5T, 2k 0.14 5 0.14%, F3z 0 F. EfEHA

= kA B2 TS1909 & 273 99.865 5T, % 0.425 3 0.42%, A&

LSS 25 F3023194 2 0 F. 5 S HAE AL ) TF1903 & 298 99.545 7T,

FITEH %72 20013780 2 0.005 5% 0.01%, R 3z 4492 F. E 45 T TF1906
& 49H% 99.485 JT, K 0.02 5 0.02%, RR3X 2 F. ERHR

RAEA 15FE 2 TF1909 & 459R 98.76 5T, B 0.745 5§ 0.75%, A

i 220 F. 10 FEEREIEE ) T1903 & 4537 97.80 7T,

021-20370946 B 0.025 5 0.03%, Rz 42806 F . E{EHIE T2 T1906

shangfang@xzfutures. com £949F 97.725 5, B 0.055 5§ 0.06%, Fi<x 328 F.
EHIES IR T1909 A 2995 97.61 5T, Bk 0.235 5 0.24%),
3215,

® ETRELRIEEIN

FEHEAREERARTR, FEARRERKE, B
B/NBU L, BESKIIRA; WETE, KZHHRE
RS RHIEEAR—/ 17, Hrh 10 FHj £17 1.9bp
% 3.1487%, IRS /NMET4T. REIITHIT 800 27T 7
KHEA[EMEFN 1000 27T 28 REAWEING, FIHXEFEFA]
B, RZHBHREBLFIER LT, BREASFERLITEE
BK, ReEBEE. AHPFEARTERE TR,
R BAmEES, KR K. BEL, KEKREER
ZEEES, RPREESCIEARSRMERL (ZT
T 2TF) MEEHHR, NHsE.
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1. BTN AR S REE

MENELANRE, £ TS1903 §ALEFEMN T 10046 7T, pL3Z 172 F, #F

971 F, BAI—XRZHME 4 F; TFL903 5245

HHEMN7 99.515 7T, AR

4492 F, 16723 F, KEI—X 5 HIEE 442 F; £/ T1903 FALEH
#yR 97.74 5T, FRZZ 42806 F, 56 60037 F, BKE— 5 HAEEG 458 F.

1. BfRMSITIR

A TF1903  TF1906  TF1909

TFELY
WA
e
AR
sE5 A
Tk ik

BRERTE %)

FRAZ B
o
%

99.520
99.545
99.590
99.420
99.515
0.005
0.01
4,492
16,723
442

99.425
99.485
99.485
99.425
99.485
0.020
0.02
2
99
1

0.000
98.760
0.000
0.000
99.480
-0.745
-0.75
0
0
0

__ff T1903  T1906  T1909

FA#AN
W24
B
AR
M

Tk 2k
HRERTR (%)
’52/ < B
P

{7

97.790
97.800
97.880
97.575
97.740
-0.025
-0.03
42,806
60,037
-458

97.795
97.725
97.840
97.530
97.670
-0.055
-0.06
328
2,820
199

97.610
97.610
97.610
97.610
97.610
-0.235
-0.24
1
12
0

R TS1903  TS1906  TS1909

TTELAN
Wk
e
AR
sEE A
7R

BRERTE %)

FRAZ
o
%

100.430

100.460

100.470

100.400

100.460

0.015
0.01
172
971
-4

0.000
100.570
0.000
0.000
100.725
-0.140
-0.14
0
16
0

0.000
99.865
0.000
0.000
100.305
-0.425
-0.42
0
0
0

HHERIE: Wind,

SOLHATR A& BB
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HER &

EfEmmE, 1Y SEGKEZEE ) 1.950p F 2.4345%, 2Y HiE R
K 1.11p F 2.5951%, 3Y EEFUES TS 0.07bp F 2.7922%, 5Y HiE
B R E) 3.96bp F 2.9484%, 10Y HiEfEUZE X T R) 2.3%p &E
3.1383%.

2: XRHARE fRmE
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e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FHIEF R mH L) 2.00bp £ 3.56%, EFFEFHFZEZE) 1.14bp =

42.17bp,
B 3: 10 fEHAR FF RN s R FF B )
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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

A—XZHHEEE 10 FHERKEEEE) 1.0bp E 2.72%, FEFZLE)
-0.14bp % 41.83bp.
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HER &

B4 EHRlEENPERE
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2.8000 150
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1.8000 60
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1.3000 20
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BUERIR: Wind, MUFHRESRFA BB

13 ARMILR
£ HARTRENE-180p F 6.7542, 37T ARFHANEE-34bp

% 6.7544,
B5: ARMILE
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—— 20 N R T A —— 267850 A R AR —— 2570 50 AR Mo

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

RITEIFEHREEFIZER 1D &5 38.07bp F 2.3058%, 7D &) 17.17bp &
2.792%, 14D ZEf) 22.77bp & 2.7774%, 1M & xf) 5.87bp = 3.2909%,
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HER &
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€0-0T-8T0¢
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IFRA BSR4 BT

.I

J5: Wind, 3¢

Y

BIRITEE L IFEFIR 1D Fx) 36.7bp E 2.245%, 7D Fx) 2.3bp =

S
N
/

i

2.652%, 14D 3 Ef) 2.9bp & 2.57%, 1M 355 0.2bp = 2.777%, 3M Z55H-2.2bp

Z 2.962%,

7 _EBRETE E ViR fEFI 2R (shibor)
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¥

JTE 23.77 Jt,
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JCo



O LI B A T
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

8: EAHE

33
31
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21
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e VI A A e SR T- P PR (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX Fif5EER & A5 E M) 1.59 E£TE 52.39 5T, ICE 7HifiEER
BAEEMNEF 0.0 £ITE 58.99 T, ICEWTI FHERSNEEMNES)
0.00 =T % 53.04 =T,
9: MmN
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 Rin=

5 FHIEGHIGRENEAM 10 FHEFRMEENSNEENNZ3EE) 0.06
JTE L1775 7T; 5 FHEGHBEEHRNZX5)-0.045 7TE 0.03 5T, 10 FH]
E RSB HN Z %50 0.025 STE 0.07 TTo

&1 BERMAERNERER

PR T
R R T e
i 1.775 1.815 1.87 0.03 0.005 0.07 0.06
Wi 1.715 1. 685 1. 66 0.075 -0. 04 0.045 0. 065
B 0. 060 0.130 0.210 -0.045 0.045 0.025 0.125

gﬂﬁ*;ﬁ : Wind y /\TIEHH Eﬂ:kﬁﬁ

2.2 CTD

3’ 2: TS1903 FERR ] 22 &I 3%

1| 180007.18 | 2.7032 | 2.2411 | 1.0083 | 2.144 [ 1.8271 [ 0.2329 12
2 | 180022.18 | 2.6227 [ 1.7589 | 0.9999 | 1.7208 | 1.7934 [0.1813 |  12.5
3 [so00218]  — (20301 ] Looss | — __ — -
{ [0 —  [L7sos] oog | — __ = =
5 1 150009.18 | — | L6493 [ Looty | — = = =

HEskiIR: Wind, JXIEH]

BIR A& D
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#& 3: TF1903 FERRAI3ZH &

1 | 160014.1B | 3.0918 | 4.4192 [ 0.998 | 4.1396 | 2.2969 | 0.0962 42

2 | 180016.1B | 2.9300 | 4.4904 | 1.0119 | 4.1839 | -1.9999 [ 0.823 AN
3| 180023. 1B | 2.9250 | 4.7589 | 1.0121 | 4.4532 | -2.326 | 0.8702 1.2
4 | 180009. IB - 4.2603 | 1.0064 [ — — - —
b | 160025. IB - 48411 1 0.9909 [ — — - —

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 FFERRAIRZ IS

1 | 160023. 1B | 3.3000 | 7.8055 | 0.9796 | 7.0336 | 1.7645 | 0.1566 42.5
160010. 1B | 3.3000 | 7.3068 | 0.9936 | 6.5899 | 0.9472 | 0.3062 1

160017. 1B | 3.2900 | 7.5562 | 0.9828 | 6.7763 | 0.9066 | 0.2876 3.2
180019. 1B | 3.1576 | 9.5918 | 1.044 | 8.1297 [-3.5305 | 1.0995 3.9
170018. 1B | 3.1700 | 8.5534 | 1.0436 | 7.3486 |-3.6003 | 1.1209 3.8

o1 | > | oo | po

ﬁ?&ﬂéfﬁ Wind, /\TIEHH Eﬂ:kﬁl—g
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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.



