@ SLUEW B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

PR BB REEAGATENASE
MR, HEETKES

SHEIT. AR 019F 15220 BH—

2GR A 5T ) IA W @E%

X

Mk A& G5 2 FO286569

B HW BT 20010856 ® {5 Mol

skl MEE 2 SEEIEMRMIEE /) TS1903 A% 100545 7T,

Mk 54545 : F3013528 Bk 0.075 5 0.07%, 3 84 F. EEHEE T2 TS1906

AR5 2 20013056 £%045. 100,60 7T, 7 0.03 3¢ 0.03%, B2 0 F. E{HH
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HE# &

1. WiHTIRNAER SR

MENEARE, £ TS1903 GAZLE M 10054 T, KX 84 F, HE
895 F, WAT—XRXH HIZE 5 F; TF1903 EAZEHE M /7 99.67 T, A3 5569
F, 56 17515 F , &H]—3X 5 HiE 327 5; £ 11 T1903 A 45E (i /9 97.92
JT, 3Z 40255 F, FF3 58083 F, BRI —XHHREE 782 F.

1. BfREARITIE

_ @¥  TF1903  TF1906  TF1909
FF A 99.715 99.735 0.000
W 2 i 99.720 99.640 958.760
BE i 99.795 99.735 0.000
1 A1 7 99.670 99.640 0.000
$EE i 99.715 99.640 99.680
Bk -0.100 -0.095 -1.025
BREENE (%0 -0.10 -0.10 -1.03
Hi3z & 5,569 2 0
BaoE 17,615 107 0
TE 327 0 0
&P T1903  T1906  T1909
FF &t 97.995 97.870 0.000
L 22 1 97_960 97 775 97.870
B it 98.085 97.940 0.000
B i 97.845 97 . 735 0.000
S Y 97.920 97.770 97.540
ok -0.175 -0.210 0.115
FRERTE (% -0.18 -0.21 0.12
Rz 8 40,255 315 0
o 58,083 3.545 12
e -782 90 0
mfh
T 100550 0.000 0.000
Wr 2 1 100.545 100,600 99.865
BE i 100565 0.000 0.000
B i 100515 0.000 0.000
SEE i 100540 100490 100385
ok -0.075 0.030 -0.600
BN (%0 -0.07 0.03 -0.R0
H:Zz 8 84 0 0
BoE 895 16 0
wE g 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfRIAEAE, 1Y HEGKREETE) 7.11bp F 2.4209%, 2Y BfE RS
KR 6.46p F 2.5625%, 3Y E R KL E) 1.41bp & 2.7202%, 5Y HjE
EUE R E) 0.8%bp F 2.9499%, 10Y HiEfEUWZEXR TR 1.27bhp &
3.1037%.
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HERR: Wind, JOEHASIH & AR

10 FHIEF R H L) 2.00bp £ 3.56%, EFFEFHFZEEE) 0.730p £

45.63bp.
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—XZHHEE 10 FHERKZEEEE) 0.0bp E 2.79%, FEFZLE)
1.27bp % 31.37bp,
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B 4: EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE) 109bp F 6.7774, LT H AR MU ENEE) 195bp
% 6.7901,

5: ARMILE
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— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SRITE M EMGFZR 1D 2FE) 5.980p = 2.2834%, 7D ZFxj 1.25bp &=
2.5576%, 14D 35%f) 47.1bp = 3.0298%, 1M 255 3.66bp F 3.2125%.
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B 6: RFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEIELFERZE 1D TE) 6.15bp F 2.24%, 7D Txf-2.4bp F
2.594% 14D 25 %] 7.9bp Z 2.637%, 1M =} 0.9bp = 2.786% ,3M 355H-0.3bp

F 2.915%.,
7. _EERITIE E LR EFIZE (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EIE ST
W& EFIH ) 0.00 L5 2355 5T, VML 50,38 ST 18.54

TCo
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HIRRIR: Wind, SIEHASIRE L&D
NYMEX [iHiEBR& A& RN L5 1.68 £ITE 54.04 5T,
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1

4
(5

ES

5 FHIEMGRER SR = N & AF 10 FRIEFRIRFE NEAEENNELE) 0.11
JTE 1.795 jt; 5 FHIEFHIEY
E fREf R R Z= 5 0.00 J7TZE 0.15 Jt.

&1 BERMAERNERER

BN =2 5-0.01 ;¢ E 0.075 T, 10 FHf

£t 4F TE RE |E%-TF| TERE |45-TF| TERE
N 1. 795 1.87 214 0,075 -0, 04 0.15 0.23
Al 1. 635 1.75 2,03 0. 085 -0 05 0.15 0.23
B 0,110 0,120 0,10 | -0.000 | 0.010 0,000 0, 000
HERIR: Wind, SOEHREREFAHD
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

1 | 180022.1B | 2.5814 1.7425 1 0.9999 | 1.7134 | 1.7704 | 0.1649 23.2
2 ] 150019. 1B | 2.5500 1.6329 | 1.0019 | 1.6025 | 1.7263 | 0.1887 2.5
3| 180007. 1B | 2.6092 | 2.2247 | 1.0083 | 2.1277 | 0.8679 | 0.3444 12
4 1180002. 1B | 2.5300 | 2.0137 | 1.0098 | 1.9132 | 0.1496 | 0.4667 16.5
5 | 170023. 1B — 1.7644 | 1.009 — — - —

FURSRIE: Wind, MFHRERA 3B
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& 3: TF1903 FERRAI3ZHI &

1 | 160014.1B | 3.0215 | 4.4027 | 0.998 | 4.1237 | 1.5878 | 0.1834 12

2 | 160025. 1B | 2.9200 | 4.8247 | 0.9909 | 4.5595 | -1.6636 | 0.6099 L5
3| 180023. 1B | 2.9200 | 4.7425 | 1.0121 | 4.4368 | -1.6643 | 0.6842 21.4
4 | 180016. 1B | 2.9000 4.474 | 1.0119 | 4.1677 | -2.0378 | 0.7407 21.1
5 | 160020.1B | 2.9000 | 4.6137 | 0.9895 | 4.352 | -2.2353| 0.6842 0.5

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 FFERRAIRZEIZ

1 | 160023.1B | 3.2650 7.789 | 0.9796 | 7.0183 | 1.1463 | 0.2211 19.9
2 | 160017.1B | 3.2600 | 7.5397 | 0.9828 | 6.7608 | 0.4746 | 0.314 14.2
3| 160010.1B | 3.2306 | 7.2904 | 0.9936 | 6.5755 |-1.2749| 0.5725 6.6

4 | 180011.1B | 3.1400 9.326 | 1.0549 | 7.9629 |-4.2005| 1.1142 19.65
5 | 180019.1B | 3.1350 | 9.5753 | 1.044 | 8.1149 | -4.3245| 1.0954 3.7

ﬁ?&ﬂéfﬁ Wind, /\TIEHH Eﬂ:kﬁﬁ
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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
NEMEFRE B EFFLT. W5IH. Tk, TERLLIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



