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SHTITERMR - Bfi

IS & = m AR5

RATHEIT 2575 1Z5T TMLF, RS
FHRE

SRR R s

2019 1 5§24 H EHjMY

£ gRAT 7 H A W @E%

X SR

M FE A2 5 F0286569

BF K5 20010856 ® 1TiE[E B

ki M 2 4EHAE fEEAES S ) TS1903 %548 100.60 72, 7K
AL STAE 2 : F3013528 0.005 5 0.00%, FK3z 97 F. EFEHETZE TS1906 &
BT %S : 20013058 #998, 100.60 5T, ¥ 0.055 =% 0.05%, FZr 0 F. EAEH
= kA 52 TS1909 & 4538 99.865 5T, Rk 0.575 5% 0.57%,
ML T84S F3023194 M2z 0 F. 5 FEHIE I T ) TFL903 & 43R 99.625
BT E W% 2 20013780 55, B£0.16 55 0.16%, {35 7546 F . E 5 H 5 T 2= TF1906

S1% 9951 5, 019 5 0.19%, Fx 46 F. EEH

iﬁi‘%‘/\ tpEZ TF1909 5294 98.76 JT, #k 0.99 =z 0.99%, FX
\n» %—‘

021-20370946

shangfang@xzfutures. com

20 F. 10 FHIEGHALIE S T1903 ££54k 97.77 7,
B 0.27 5 0.28%, F{xz 54335 F. [EfHHIE T2 T1906
B 23R 97.56 7T, Bk 0.285 5% 0.29%, X3z 811 F. Efk
HAESFE 2 T1909 A #93R 97.63 JT, Bk 0.115 5 0.12%,
M2 1F.

® ETRELRIEEIN

MEH BB R R FaERkEEHR, EREEA, T&
BEES, ERWKE, EaimX; WHHE, WHE
ERBAR—, Hrh 10 £55 £4T 1.19bp = 3.119%, IRS
/NEETT. BEIITEEQATIHIRME, #O%E 3500
27T, (BRITHAT 2575 27T TMLF, $81EFIZ 7 3.15%
AEHEHAR R FR/NME LT, BFIREET RS F
BRIFFIRAIAIT, AeEUFER, BEMERATRE
KR, 5 FHRTINEN—EEEKT, HREEER
B%. ERHEINELTRR. #IFL, KEREENS
BRE, BERBERCTIARNESSMTEMmE (TS
2TF) #&45h, ifts%.
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P23 Wil

1. WiHTIRMNAR SR

MENELRE, £ TS1903 5AZEHEMH 100.60 7T, KX 97 F, HE
839 F,KWE—X 5 HHEEC 34 F;TF1903 5A%E {1 99.68 7T, B3 7546
F, HE 17564 F, BREI—RXHHREE 584 F; T/ T1903 5ALEEMN N
97.85 5T, FR3r 54335 F, ¢ 57339 F, BEI—X 5 HE G 419 F.

E 1 EfsTE

_ @¥  TF1903  TF1906  TF1909
FF A 99.830 99.660 0.000
W 2 i 99.625 99.510 958.760
BE i 99.860 99.660 0.000
1 A1 7 98.595 99.510 0.000
$EE i 99.680 99.515 99.645
Bk -0.160 -0.190 -0.990
BREENE (%0 -0.16 -0.19 -0.99
Hi3z & 7,546 45 0
BaoE 17,664 196 0
TE -584 33 0
&P T1903  T1906  T1909
FF &t 95.145 97.935 97.630
L 22 1 97770 97 560 97_630
B it 98.145 97.935 97.630
B i 97.730 97_540 97_630
S Y 97.850 97.615 97.630
ok -0.270 -0.285 -0.115
FRERTE (% -0.28 -0.29 012
[rog== 54 335 811 1
o 57.339 4.083 17
e -419 311 0
mfh
T 100595 0.000 0.000
Wr 2 1 100600 100,600 99.865
BE i 100625 0.000 0.000
B i 100.540 0.000 0.000
SEE i 100600 100550 100 445
ok 0.005 0.055 -0.575
BN (%0 0.00 0.05 057
H:Zz 8 a7 0 0
BoE 839 16 0
wE -34 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfESLE, 1Y MEGRKERER) 1.00p = 2.4099%, 2Y HEfilkm =

5 1.41bp = 2.5499%, 3Y E UK 1.01bp F 2.7326%, 5Y HIE

TR Es R A EA-1.79bp = 2.9258%, 10Y HE a5 R 25 5h 1.19bp Z 3.119%.
g 2: RBARE SR
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S99 P99 990 9 QY QYL I PP IS I
I AN N < N O NN 0 OO0 94 N d N S N WIS 0 O O
O O O O O OO O 0O «+ +4 +« O O O O O O o o o -
FA L AL A AR il b chch b b b b
i — - L i — — i — — L i —
O O O O O O O O O 0O OO O OO0 oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN NN NN N NN
e H {5 1] 57 80 AL 25 450 14 e i 5 B SIS 25 58 24
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 = =) 0.50bp %= 3.58%, EFFEGFZEEE)-0.690p £

46.1bp.
3: 10 S HAE FF RS R AE T E )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—X 5 H%EE 10 FHEGKREETE) 0.00p F 2.745%, HEFZETH)
1.19bp Z 37.4bp.
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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

ETRARTHEMN L) 115bp = 6.7969, 7T 57 AR HYE 1 & 5-215bp

% 6.7888,

5: ARMILE
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6.8000
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— I AR A A ——
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2018-08-03

2018-09-03

o
<
N
Q
o
-
o
~N

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
|

SRITERMEEMFZR 1D 25y 0.76bp = 2.2992%, 7D ZFxj 2.71bp &=
2.5989%,

14D %)) 2.51bp Z 2.8519%, 1M 355-0.82bp & 3.2646%.
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

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

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FiiEER & A &R M L 5-0.39 LITE 52.62 £ 7T,
9: R
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80.0000
60.0000

40.0000

20.0000

0.0000

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

HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 Rin=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD
0.085 JTE 1.83 jt; 5 FHIEFUHAKRENZ=%XE) 008 ;TE 0.165 T, 10
FHE FHISTE AN £ ) 0.04 JTT=E 0.235 Lo

&1 BERMAERNERER

R | %5 | TE | RS |45TE| TERE |45TE| TEEE

nE 1,83 19 2,013 0,163 =013 0,239 -0, 015

Al 1,745 1,855 2005 | 0.085 -0 05 0,195 0.1

&3 0. 085 0. 045 0.010 0, 080 =0, 080 (0, 040 -0,115

HERR: Wind, JOEHASIH & AR

2.2 CTD
£ 2: TS1903 jEER AT 38 %%

1 | 180022.18 | 2.6000 | 1.737 [ 0.9999 | 1.7079 | 2.4223 | 0.0713 | 28.2
2 | 180007.18 | 2.6342 [ 2.2192 | 1.0083 | 2.1221 [ 1.6296 | 0.2261 12
3 [sooo2.18 | — [ 20082 | 1o0gs [ — — ~ =
1 L0023 | —  [L7es9 | Loog | — — = =
5 [s0019.18 | — [ reard | Loow | — = - =

FURSRIE: Wind, MFHRESRFA 3B
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HE#® &

#& 3: TF1903 FERRAI3ZHIZ

1 ] 160014. 1B | 3.0300 | 4.3973 | 0.998 | 4.1181 | 1.5246 | 0.1845 18.1
180016. 1B | 2.9048 | 4.4685 | 1.0119 | 4.1622 | -2.3552 | 0.7542 12.1
180023. 18 | 2.9100 4737 | 1.0121 | 4.4314 | -2.4424| 0.762 18.8
180009. 1B | 2.8586 | 4.2384 | 1.0064 | 3.9428 |-3.5379 | 0.899 6.4
160025. 1B - 4.8192 1 0.9909 | - - - -

O | W= | oo | O

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 SEBRATEIS

1 ] 160023. 1B | 3.2650 | 7.7836 | 0.9796 | 7.0128 | 0.5187 | 0.292 12
160017. 1B | 3.2600 | 7.5342 | 0.9828 | 6.7554 | -0.1837 | 0.3851 3.1
160010. 1B | 3.2650 | 7.2849 | 0.9936 | 6.569 |-0.3172| 0.4255 4.5
170018. 1B | 3.1700 | 8.5315 | 1.0436 | 7.3266 | -3.8793 | 0.9997 0.8
180019. 1B | 3.1400 | 9.5699 | 1.044 | 8.109 |-4.8673| 1.1252 313

O | = | o | o

ﬁ?%*;ﬁ : Wind , /\—LI—.EHH Eﬁk_'-lz
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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.



