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SOEERHR I 7= G 3 5 BT ATERESINERER, Hf
mEAEE

SLGEITE. R b 2009173 17H 2HNW

48R 70 H A W %E%

X Sk

Mok A2 % F0286569

BF KBS 20010856 ® fTiEMm

M WEE 2 FHIE RIS E 5 TS1903 &493% 100.605 7t

Mk F# %5 : F3013528 ik 0.145 5% 0.14%, {2 190 F. EEHAEE TZ TS1906

T E %% 20013058 £299 100.52 7T, Bk 0.205 5 0.20%, B3z 2 F. EiE

= A HA5 2 TS1909 & #3R 99.865 7T, B 0.44 = 0.44%,

ML TEAB S5 : F3023194 B 0 Fo 5 FHIEEIEE S TF1903 44598 99.865

T E W% 5 2 20013780 5T, 7% 0.35 5 0.35%, ;35 5250 F . [E & £ 5 = TF1906
£49%8 99.76 ¢, % 0.275 5 0.28%, FL<X 27 Fo EfE

B EA HA 5P Z TFL1909 44948 98.76 5T, Bk 0.72 % 0.72%,

%% Eix 0 F. 10 FHAEREALRE /1 T1903 &£ 49#% 98.295

021-20370946 5T, 7 0.555 = 0.57%, A% 43475 F. EFHETE

shangfang@xzfutures. com T1906 & #3R 98.20 7T, 7 0.53 5 0.54%, F{3r 521 F.

E (555 S T1909 & 2938 97.87 5T, i 0.26 =% 0.27%,

AR3Z 1 Fo

® ETRELRIEEIN

MEHERPRES/NMESTERT, FEH#EES, B
EANRULRK, HEA T1903 £47057%; IAEAF@E, K
ZHERERREEENEER—MN T/, H 10 §F
A% KR T 1T 6.48bp Z 3.0745%, IRS & KIE T1T. B
FRITHET 3500 12T 7 REBW[EIEFD 2200 12T 28 X
B EN, FIRKFEFRIER, A 5600 27T, K%
HHAR A S FIERTIT, E%?_K%7$T§EQTL§$E%%
ZEM, BIN—RTIHERER, BIFELET 34, 5
eI, AR k. ﬁEJ: KER A ER S8
?#75 AR AE IR EENSMPHE (2T
T 2TF) #4KEHF, (5%,
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HE#® &

1. WiHTIRMNAR SR

MEAELNRE, £/ TS1903 ALALEHE MK 100.58 &, HZ 190 F, #
97 F, REI—XRZHRBE 24 F; TF1903 5A%HE M7 99.825 7T, B
%X 5250 F, #€ 17023 F, BEI—X 5 HIEE 300 F; F /1 T1903 544
HNA 98.25 JT, AL 43476 F, £ 60794 F, RE—RXHHIEE 757
Fo

1: EfRMKITE

__ @t TFI1803  TFL06  TF1909

FEA 99.600 99.705 0.000
B 99.865 99.760 98.760
& Eim 99.865 99.760 0.000
AR 99.595 99.675 0.000
g8 99.825 99.755 99.790
Tk 2k 0.350 0.275 -0.720
R (%) 0.35 0.28 -0.72
5% = 5,250 27 0
o 17,023 104 0
= 300 5 0

WP T19038  T1906  T1909

FEELMN 97.860 97.850 97.870
A 98.295 98.200 97.870
BEih 98.320 98.230 97.870
AR 97.860 97.850 97.870
EAMN 98.250 98.150 97.870
Tk 2k 0.555 0.530 0.260
BRERTE (%) 0.57 0.54 0.27
RAE B 43,475 521 1
FraE 60,794 3,097 12
B 757 277 0

__ BB TS1903  TS1906  TS1909 _

FEELN 100.455 100.520 0.000
A 100.605 100.520 99.865
B e 100.605 100.520 0.000
AR 100.435 100.520 0.000
gL 100.580 100.520 100.425
Tk gk 0.145 -0.205 -0.440
R (%) 0.14 -0.20 -0.44
FRAE H 190 2 0
FaE 947 17 0
B2 -24 1 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfRMELE, 1Y BERIEZERLE)-7.450p & 2.36%, 2Y HIEfRIER
FE)-7.39p & 2.5212%, 3Y E SR E)-4.65bp F 2.7457%, 5Y HAE
= 25 KA E)-4.37bp F 2.9047%, 10Y HREfEUYris KA E)-6.480p &=
3.0745%.,

2: KERHRE R R

4.5000

4.0000
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3.0000
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2.0000

M N N 0N 0N N MO MO O O 0NN 0N N0 N O MO 0N 0N O MO OO oM
A - B B - B e B - B T
T NN < N O N 0 OO0 9@ N d N S N W N 0 O O
AR EEEEEEEE RS
NS NS IS IS IS IS IS IS IS IS IS ™S 0 60 60 0 0 o0 60 0 o0 o0
—l — - L —l — — — — - o — —
O O O O O O O O OO OO0 O oo oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN N N NN N NN
e {5 1] 57 380 AL 25 40 14 e 5 [ 5 2 SR 25 2824

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 FHIE i am R & E)-4.000p £ 3.52%, EFFEFRFIZEZE) 2.380p £

44.55bp,
B 3: 10 fFHIE FF s SR AR T 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

[ 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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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

EXHRARTHENZES) 73bp F 6.7615, ETH ARMKREMNLE) 6bp =

6.755,

5: ARMILE
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— I AR A A ——
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2018-08-03
2018-09-03

o
<
N
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o
-
o
~N

2017-02-03
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
|

SRATIEIEIM T EEFIZ= 1D FE) 5.19p F 2.3577%, 7D 2EH-10.07bp &=
2.6913%,

14D 5 5)-6.87bp Z 2.7087%, 1M 255)-0.33bp ZE 3.2876%.



EI 55 4 PR 2% ]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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

54517 8] B AR {522 1D 2550 6.1bp = 2.306%, 7D B =E-1.2bp F 2.64%,

S
N
/

i

14D 5%} 0.6bp & 2.576%, 1M 2% 0.0bp & 2.777%, 3M ZE)-2.00p &

2.942%,

7 _EBRETE E ViR fEFI 2R (shibor)
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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
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23
21
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17
15
13

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

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiER & A &R M L 5-0.22 SLITE 52.61 £ 7T,
9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 ]  —— ICEAiW  ——— ICE WTIJE

HEkiR: Wind, JIEHAGIH & AR



HE#® &

Cj A A
CHINA INDUSTRIAI SECURITIES FUTURES CO.,LTD.

2. =R CTD 25

2.1 Rin=

5 FHIEMBIARENEALNM 10 FHERREE HEAEENNZELE-0.2
JTE 1.575 7t; 5 FHIE G REIAMZELE) 0.04 ;tE 0.07 T, 10 FHE
REARERRMN Z25) 0.03 St E 0.10 JT.

&1 BERMAERNERER

o mamnscoretn [mnes o | o

B4 Ee T% % | 4%-T%| T2WE | 4% 7% | TER2
W | L 1605 | L9 | 007 | 0.0 | 0.1 0.28

[ L.775 1.815 L.87 0.03 0.005 0.07 0.06

B3 -0.200 -0.210 0.050 0.040 -0.040 0.030 0.220

gﬂﬁ*;ﬁ Wind, /\TIEHH Eﬂ:kﬁﬁ

2.2 CTD
3R 2: TS1903 FERA T 2835

1 | 160007.1B | 2.7300 | 2.2438 | 0.9916 | 2.1688 | 2.9496 | -0.0629 L5
2 | 180007.1B | 2.7061 2.2384 | 1.0083 | 2.1412 | 2.6212 | 0.104 21
3 [ 180022. 1B | 2.6200 1.7562 | 0.9999 | 1.7271 | 2.5282 | 0.0659 10.9
4 | 180002. 1B - 2.0274 1 1.0098 | — - - -
5 | 170023. 1B — L7781 ] 1.009 - — — —

BHERIR: Wind, XIERIETRA B
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BLs T

#& 3: TF1903 FERRAI3ZH &

1 | 160014.1B | 3.0905 | 4.4164 { 0.998 | 4.1369 | 4.2772 | -0.2074 12
2 | 180023.1B | 2.9191 | 4.7562 | 1.0121 | 4.4505 | -0.5617 | 0.5825 4.3
3 | 180016.1B | 2.9050 | 4.4877 | 1.0119 | 4.1814 | -0.7444 1 0.6132 24.4
4 | 180009.1B | 2.8907 | 4.2575 | 1.0064 | 3.9617 | -0.9776 | 0.6301 6
b | 160025. IB - 4.8384 1 0.9909 [ — - - -

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 FFERRAIRZ IS

1 | 160017. 18 | 3.3000 | 7.5534 | 0.9828 | 6.7732 | 4.7725 | -0.2774 1.6
2 | 160010. 1B | 3.3000 | 7.3041 | 0.9936 | 6.5872 | 4.3415 |-0.2005 1.1
3| 160023. 18 | 3.2500 | 7.8027 | 0.9796 | 7.0325 | 2.8674 | -0.0079 32.5
4 | 170025. 1B | 3.1970 8.8 | 1.0621 | 7.537 | 1.2181 | 0.3867 9

5 | 170010.1B | 3.1650 | 8.3014 | 1.0374 | 7.2392 | -0.7087 | 0.6452 0.8

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 ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER 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
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



