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1. WiHTIRMNAR SR

MENELRE, £ TS1903 ELHEEHM A 10062 JT, AR 146 F, FF
£ 890 F, WA —XHHME 1 F; TFL903 GLAZEH NN 9982 7T, MR
5448 F, & 17188 F, KAl —RXHHMEE 116 F; £ T1903 §HEH
9 98.135 7T, B 43786 F, $¢ 58865 F, KAI— P HREE 1559
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HEkiR: Wind, JIEHAGIH &R AR
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EfsmmE, 1Y SE G ZEEE-0.02bp ZFE 2.3498%, 2Y HIE G

FAFR) 0.78p & 2.4979%, 3Y E Rz ERLE) 1.88bp & 2.7061%, 5Y HjE

B R IT) 4.27bp & 2.941%, 10Y BAE{EU SRR 1.5bp F 3.091%.,
2: RBHARE G E
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¥R Wind, SIEHASSH & AT

10 FHIEFF R RS 2.00bp E 3.54%, EFEEMNZEE) 0.5bp =

44.9bp.
3: 10 fFHAE I (R aE S0 E FFE A 22
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

B—XZHZEE 10 FHERWEEEE] 400p E 2.79%, FEFZETE)
-2.5bp Z= 30.1bp.
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B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHEMNZE) 73bp = 6.7665, ETHARTREZMNERN-41bp

% 6.7706,
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1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

RITEFMREBFIR 1D 5)-869bp = 22236%, 7D Ex)-L4bp =
2.5451%,

14D 255f-2.25bp Z 2.5588%, 1M 25Ef-3.45bp & 3.1759%.
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B 6: BRFAEBEFIRR)

8.0000
7.0000
6.0000
5.0000
4.0000
3.0000
2.0000
1.0000
0.0000

2017-01-03
2017-02-03
2017-03-03
2017-04-03
2017-07-03
2017-10-03
2017-11-03
2017-12-03
2018-01-03
2018-02-03
2018-03-03
2018-04-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03
2018-10-03

ROO1 RO07 RO14

=
o
N
=
X
[
<

R1IM

el
N

M

HmskiR: Wind, SGIERIERRR &0
LHRITEIE R fEFIFR 1D 25)-8.05bp & 2.1785%, 7D ZExf 0.7bp =
2.618%), 14D 25 5f-1.1bp = 2.558%, 1M 25 0.0bp Z 2.777%,3M 2E5f-1.2bp

ZF 2.918%.,
7. _EBR1TE R R EF & (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
1.5 B EIEER
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TCo



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

HER &

8: EAHE
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HIRARR: Wind, SOEHASIRE L&D
NYMEX [HiEBR & A& RN L5 1.68 £ITE 54.04 5T,
9: R
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 BRiN=

5 FHAEGREAR E HELHM 10 FHEFRERE NEAEENNEZTE) 011
JTE 1.685 jr; 5 FHIERHAGREIAMZZ ) 0.00 jtZE 0.085 jT, 10 FHj
E R EHAMZ 5 0.03 ;TE 0.15 JT.

&1 BERMAERNERER

a4 EES = BE |2FTF| TFRE |22 TF| T2k
mE 1.685 175 2.03 0.085 -0.05 0.15 0.3
BifE 1.575 1.61 1.92 0.085 -0.05 0.12 0.26
T 0.110 0.140 0.110 0.000 0.000 0.030 -0.030

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1903 jERR AT 38 %%

1 | 180022.1B | 2.5800 1.7507 | 09999 | 17216 | 2.3568 | 0.0884 14
2 | 180002.1B - 2.0219 | 1.0098
3 | 170023.18 - 17726 | 1.009
4 | 180007.1B - 2.2329 | 1.0083
5 | 150019.18 - 16411 | 1.0019

BERIE: Wind, SXIERETREAED
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#& 3: TF1903 FERRAI3ZH 75

1 160014.1B 3.0254 4.411 0.998 4.1319 2.483 0.0626 42
2 180023.1B 2.9200 4.7507 1.0121 | 4.4451 | -0.681 0.579 12.2
3 180016.1B 2.8998 4.4822 1.0119 | 4.1759 | -1.0481 | 0.6364 15
4 180009.1B 2.8199 4.2521 1.0064 | 3.9568 | -3.0129 | 0.9142 6
5 160025.1B - 4.8329 | 0.9909 - - - -

IERIR: Wind, SFERLRHT A D

& 4: T1903 FFERRAI 2 B3

1 | 16002318 | 32300 | 7.7973 | 0.9796 | 7.0277 | 1.0805 | 0.2432 47.7

2 160010.1B 3.2400 7.2986 0.9936 6.5834 0.8791 0.299 4.1

3 | 160017.1B | 3.2250 | 7.5479 | 0.9828 | 6.7702 | 0.4959 | 0.3295 17

4 170025.1B 3.1300 8.7945 1.0621 7.5354 | -3.0431 1.028 0.1

5 | 17000418 | 3.1200 | 8.0658 | 1.028 | 7.0318 | -4.0708 | 1.096 0.2
BEHESRIR: Wind, SFHRERRFA T
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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.



