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2019 1 518 H EHHA

AERE

® FTIEEm

MER 2 FHIEfEAIE S TS1903 4494k 100.655 T,
7 0.075 5% 0.07%, AX%z 315 F. ERHAILS T TS1906
H29# 100.60 5T, 75K 0.08 3¢ 0.08%, R3X 4 Fo EHFH
1P TS1909 423 99.865 T, k 0.56 5§ 0.56%, X
2 0F. 5 FHEFGHEES TF1903 5253k 99.93 7T,
7 0.105 5% 0.11%, A3z 5394 F. ERHAES T2 TF1906
&#93% 99.835 7T, 7 0.08 5 0.08%, B3 14 F. EfR
HAEEPRZ TF1909 4493 98.76 7T, Bk 1.03 5% 1.03%,
AR3Z 0 F .10 FHIE A% E 71 T1903 ££93f 98.33 7T,
7 0.08 5 0.08%, A%z 36063 F. EfRHATY T T1906
& 4937 98.235 5T, i 0.085 5% 0.09%, A3z 511 F.
fRHAEERRZ T1909 £ £54k 97.87 7T, i 0.00 =X 0.00%,
320 Fo

® ETRELRIEEIN

Ve H E R R/NMERAKERS, FREANTERR
=%, RE/NMEYEK ASHE, KESEHREFRk
REMEEA—M LT, H 10 FH E4T 0.15bp =
3.076%, IRS /Nig EfT. PERITHIT 2500 27T 7 K
HA @ A0 1500 25T 28 REAA [N, ) REFEFRIH,
AN 3800 {278, REHHARBRESFERTIT, RITH
ZRIFRN, RERRBH—PEN, HHREFRE
I RIRERS% - ME AR 5 B, T1903 29RL3Z 750
F, BATFRETIERE. #IEL, KEREENS
BE, BPRRERIANKSEMFEHLE (ZTE
2TF) #&45H, MHE=E.
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1. WiHTIRMNAR SR

MEHNELRE, £ TS1903 5AZEE N 100.65 T, B2 315 F, #F

© 891 F, KA —XHHBE 56 F; TF1903 &ALEHEM N 99.93 T, A

5394 F, £ 17072 F, ReI—X S HEE 49 F; £ T1903 5ALEEH

1779 98.355 I, AKAZ 36063 3, G 60424 F, ipi—3 5 HE G 370 F.
1. BfREARITIE

__f  TFL003  TF1906  TF1909

FEELMN 99.880 99.785 0.000
B 99.930 99.835 98.760
e 99.970 99.855 0.000
AN 99.805 99.785 0.000
sEEAN 99.930 99.845 99.895
Tk ik 0.105 0.080 -1.030
BRERNE (%) 0.11 0.08 -1.03
RAE B 5,394 14 0
FraE 17,072 105 0
GE 49 1 0

__fff  T1008  T1006  T1009

FEAEAf 98.225 98.130 0.000
A=Ay 98.330 98.235 97.870
BEEm 98.410 98.295 0.000
AR 98.195 98.080 0.000
= 98.355 98.235 97.975
Tk ik 0.080 0.085 0.000
Tk kR %) 0.08 0.09 0.00
RAE B 36,063 511 0
g 60,424 3,377 12
%= -370 280 0
__ M TSI903  TS1906  TS1909
FEELN 100.590 100.540 0.000
A 100.655 100.600 99.865
B 100.690 100.600 0.000
AR 100.550 100.540 0.000
g E AN 100.650 100.600 100.495
Tk ik 0.075 0.080 -0.560
RERIE (%) 0.07 0.08 -0.56
AL 315 4 0
& 891 16 0
B -56 -1 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfRIAEAE, 1Y HERKREEETE)-1.000p Z 2.35%, 2Y HiE IR

B5-3.11p Z 2.4901%, 3Y EfEK35%E25)-5.84bp Z 2.6873%, 5Y HIE

B = E)-0.64bp ZE 2.8983% , 10Y HAE &l 35 2 255 0.15bp Z 3.076%.
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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 it = &) 0.00bp = 3.52%, EFFEGFZE2EE)-0.150p £

44.4bp.
B 3: 10 fEHAR FF RN s SR FF B ) 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

BI—X5H%EE 10 FHEGKRZEETE) 1.00p £ 2.72%, HEFZETE)
-0.14bp Z= 41.83bp.,
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B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB
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£ 6.7747,

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

2017-03-03
2017-04-03
2017-05-03
2017-06-03
2017-08-03
2017-10-03

2017-11-03
2018-04-03

2018-03-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03

o
<
N
Q
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
|

RITE PR X EEF R 1D F5h-4.72bp FE 2.3105%, 7D FExf-13.22bp =
2.5591%,

14D 3 5f)-12.74bp & 2.5813%, 1M T Ef-7.72bp F 3.2104%,



EI 55 4 PR 2% ]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AN )
A)

o

B 6: BRFAEBEFIRR)

8.0000

HER &

i &

-OT- N -OT-
€00T-8T0C 2 g €0-0T-810¢
€0-60-8T0C & > = €0-60-8T0C

o
€0-80-8T0C ﬂ B €0-80-8T02
€0-£0-810C < 1 oMo €0-£0-810C
£€0-90-8T07 & Qs €0-90-810¢
€0-50-8T0¢ 7 W = €0-50-810¢
€0-¥0-810C S o o €0-70-810C
s &3 5
€0-€0-810C = o K K2 €0-€0-810¢
= | AN o 5
€0-20-810¢ N S ) €0-20-810¢
€0-T0-810¢ m H o HI £0-T0-810¢
=
€0-T1-L107 & p__.\, 2 K - €0-2T-L10C
o1tz T |0 A = €0-TT-£10T
5 Y = I
€0-0T-£10C e R = €0-0T-LT0C
r— , o —N
€0-60-,107 % | X S b €0-60-L10C
£0-80-L107 & o 9 s W €0-80-£10¢
= N 7
€0-£0-LT0T SV €0-£0-LT0C
gt
€0-90-LT0C = o B €0-90-£10¢
S |® a4 2 ~
€0-50-210C 2 Ho ™~ €0-50-£10¢
€0-¥0-£10C 2 - €0-v0-£102
ER
€0-€0LT0C  _ = & €0-€0-LT0C
€0-20-L10T m T 9 €0-20-L10C
T o
€0-T0-£10C Un s I €0-T0-£10C
X S ™
S 88 8 8 8 8 8 W9 O 888888 8 8
S © © © © © © o w4 N S © © © © © © ©
@ & & & & & & g "~ 9 M @ MmO MK M @
N O in f N +d O |_|_ ~ E._._ N < < o 0 & &

SHIBOR3M

SHIBOR1M
AL M IS 0.00 TTE 18.92

¥

Wind ’ )\ﬁEﬁH%E}*ﬁ%ﬁ

JTE 23.77 Jt,

P

7

9113850 0.00

EAEEES

-

Y\

s SHIBORO/N s SHIBOR1W s SHIBOR2W
=
ALE

5
EAZE

JCo

1




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

HER &
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HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiER & A &R M L 5-0.22 SLITE 52.61 £ 7T,
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 Rin=

5 FHIEGHGRENEAM 10 FHEFRMEENSAEENNZEES) 00
JTE 1575 7t; 5 FHIEGIERZ%5) 0.015 ;tE 0.085 7T, 10 FHf
E RSN Z % E) 0.02 7TE 0.12 T,

&1 BERMAERNERER

R R T e
B | 1 | L6l | L9 | 00% | 005 | 012 | 0.2
Bl | 1es | nes | oL | 00r | -00% | 01 | 08
B | 0000 | 0065 | 0.00 | 005 | 005 | 0.020 | -0.00
gﬂﬁ*;ﬁ : Wind y /\TIEHH Eﬂ:kﬁﬁ
2.2 CTD

3’ 2: TS1903 FERR ] 22 &I 3%

1 | 160007.1B | 2.7200 | 2.2411 ] 0.9916 | 2.166 | 3.2733 | -0.1105 1. 848
2 | 180022.1B | 2.5600 1.7534 | 0.9999 [ 1.7243 | 2.3178 | 0.0959 22.8
3 [ 180007.1B | 2.6408 | 2.2356 | 1.0083 | 2.1386 | 2.1578 | 0.173 12
4 | 180002. 1B - 2.0247 1 1.0098 |  — - - -
5 | 170023. 1B — 17753 | 1.009 - — — 0.02

ERIR: Wind, XIFHABRRA &R
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BLs T

#& 3: TF1903 FERRAI3ZH &

1 | 160014.1B | 3.0184 | 4.4137 | 0.998 | 4.1346 | 3.0349 |-0.0191 12
2 | 180016.1B | 2.9050 | 4.4849 | 1.0119 | 4.1786 | -0.1223 | 0.5069 2.6
3| 180023.1B | 2.8800 | 4.7534 | 1.0121 | 4.4481 | -1.0659 | 0.6485 5.8
4 | 180009. IB - 4.2548 | 1.0064 | — - - -
b | 160025. IB - 4.8356 | 0.9909 [ — - - -

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 FFERRAIRZ IS

1 | 160010.1B | 3.4042 | 7.3014 | 0.9936 | 6.5814 | 9.679 | -0.9614 3.3
2 | 160017.1B | 3.2600 | 7.5507 | 0.9828 | 6.7718 | 3.6857 |-0.1192 1.3
3| 160023. 1B | 3.2506 7.8 1 0.979 | 7.0297 | 3.6138 |-0.1148 16.8
4 | 170025. 1B | 3.1600 | 8.7973 | 1.0621 | 7.5364 | 0.0428 | 0.5632 9.4
5 | 180004. 1B | 3.1464 | 9.0466 | 1.0661 | 7.6409 | -0.4498 | 0.6417 11.3

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.



