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CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SRR FUTHITEENS EERIERZR
KIETFT, BRI ESS/MEK R

SER . AR P 2019 1525 H EHHA

48R 70 H A W @E%

X SR

Mk T4 4% 5 2 F0286569

B HW BT 20010856 ® fTiEMm

Kkl MEE 2 SEHIEMRAIEE /) TS1903 A% 100.445 7t

AL SEAE S F3013528 % 0.015 5§ 0.15%, F3z 279 Fo. EEHAE T TS1906

AT IS s 20013058 %% 100.60 7T, 7 0.05 5 0.05%, Bz 0 Fo ElfH

BN #5052 TS1900 A £3F 99.865 7T, Bk 0.58 =% 0.58%, Y

PSR s F3023194 20 F. 5 EAIE EHIEE S TF903 A4 99.64 7,

#ITEWMT : 20013780 BE 0.04 % 0.04%, Rz 4182 F. EfEHIE T TF1906
A2 99525 5, 7 0.01 5 0.01%, FR3 40 F. EfE

KA HAESFE 2 TF1909 & 2498 98.76 T, Rk 0.885 = 0.89%,

i Rz 0 .10 4 HIE fEEA 5 ) T1903 & £34% 97.80 7T,

021-20370946 B 0.05 5 0.05%, Fi3z 39400 F. [E{EEAt T T1906

shangfang@xzfutures. com £949F 97.57 5T, Bk 0.045 % 0.05%, FET 565 F. =
HRE5 852 T1009 & 4038 97.64 5T, T 0.01 5% 0.01%, %
X 3F,

® ETRELRIEEIN

FEHEGRIARERERARRT, EXEERES, EE
INEW R, WEFE, WERERREREKF, Ef 10
FEHA FT 1.48bp = 3.1338%, IRS g F{T. FERIT
FIE AT HIHERIE, #E % 2500 27T, {BR1T#4T 1000
L TEENSEGFRIE, BIEFZER 3.3%, BATEATT
29 720p, REFHER B SFER 1T, HFIRIEEFT
FIRRAEFRAALZIT, AembRRE, BEHAGRER
TEMEBRITEENS EFERIEABREFEKXETIT
g, SR, EASmbRKE, TIHmEERRH
BHARBOKEESS, TEXEIFRRES, BEKZRE XK.
FERHREINE LR 3. FEHRRERIT A ECHRRITER
E#tTH (CBS), HEsamiaxRITKRERMIABRER,


mailto:shangfang@xzfutures.com
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RITREE CBS XEMGEMmE M. BRIEL, KHEAK
RERZBFH, MHIREE X H WK
(% T = 2TF) #REFH, (UHESE,
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MENELNRE, £ TS1903 547
© 702 F, KH—XX 5 HEE 137 F; TF1903 54y
24182 F, e 17418 F, BEI—RZHME 146 F; £ T1903 52945
iR 97.815 7T, AR3Z 39409 3, 2 55905 F, HKaI—32 5 HEE 1434
Fo

1: EfRKRITS

255179 100455 JT, RLEZ 279 F, fF
2581179 99.665 JT, AL

_ ¥ TF1903  TF1906  TF1909

FEAN
Wir £ 1
B
B AT
HE A
Br ik
BRI (%0
RiZz 8
HFoE
TE

85620
95.640
98.740
85600
959.665
-0.040
-0.04
4182
17.418
-146

85470
959.525
959.560
95460
959.535
0.010
0.Mm
40
210
14

0.000
98.760
0.000
0.000
95630
-0.885
-0.89
0
0
0

_ m¥  [TW903TTTTAS06 909 T

FE AN
W &2 47
3=
=3
A
B ik
BREEOR (%0
Rz 8
Ho 8
TE

§7.790
§7.800
97.960
97.735
§7.815
-0.050
-0.04
35.409
55,905
-1.434

§7.550
§7.570
97.700
97.545
§7.605
-0.045
-0.05
565
4272
189

§7.640
§7.640
97.640
97.640
§7.640
0.010
0.m
3
17
0

_ m#h  TS1903  TS1906  TS1%08

FEAT 100.555 0.000 0.000
Wi 2 41 100 445 100600 99 865
B 100.590 0.000 0.000
B A 100.435 0.000 0.000
2 B A} 100 455 100.405 100300
i -0.155 0.050 -0.580

PPN (%0 -0.15 0.05 -0.58
His 279 0 0
o8 702 16 0
aE 137 0 0

BHERIE: Wind, MIEHRESRIA SR
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HER &

EfiisnmE, 1Y BEGRYKEZEELE)-0.95bp E 2.4004%, 2Y HAEfFRIE
KA R-0.42bp F 2.5457%, 3Y Ef&ULEZE L5 0.13bp F 2.7339%, 5Y HA
E SR ETE) 0.1bp F 2.9268%, 10Y HAE RIS KT 1.480p &
3.1338%.

2: XBHIREfRBEE

4.5000

4.0000

3.5000

3.0000

2.5000

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 R R LE) 2.00bp E 3.6%, EFEMGFZEESN 0.520p F

46.62bp.
B 3: 10 fEHAR FF RN s R FF B )
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

e 11 {57 [ 57 21 A IR 25 26 104F [ JF10v-[E {710y (£

EskiE: Wind, MIFHRERRFA D
1.2 % ES

—XZHHEEE 10 FHERKZDRER-2.60p = 2.719%, FEFZLE)
4.08bp Z 41.48bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 10
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

GRS A 105 e HSE R ZE: 10V

HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE)-167bp E 6.7802, E£THARBEEMNELE) 57bp

% 6.7945,

5: ARMILE

7.0000
6.9000
6.8000
6.7000
6.6000
6.5000
6.4000
6.3000
6.2000

2017-01-03

2017-02-03
2017-03-03
2017-04-03
2017-05-03
2017-06-03
2017-07-03
2017-08-03
2017-09-03
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

— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITEFUFREEFIR 1D 5 1.87bp F 2.3179%, 7D EE-0.84bp =
2.5905%,

14D 255f) 13.92bp Z 2.9911%, 1M 255/-0.46bp Z 3.26%.
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HER &

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

X
o
N
=

R1IM

el
N

M

]
o)
<

HmskiR: Wind, SGERIERRR &0
LiERITEIE L EFIR 1D %5 1.9bp & 2.263%, 7D ZEE) 3.2p
2.616%), 14D 35%f) 0.7bp Z 2.716%, 1M 25 5f) 0.5bp Z 2.811%,3M 25 5f-0.5bp

Z 2.904%.,
7. _EERTTIE E LR EFIZE (shibor)

5.3000

4.8000

4.3000

3.8000 d

3.3000

2.8000 ’

2.3000

1.8000
M N MmO MO N 0N 0N 0N N N N MO MO O N o0 0N o0 O O O oM
S PP P99 P Q9 I QPP PIO QYOO PO S
T NN < N O N0 OO0 AN NN S N O N0 O O
O O O O O O O O O+ « «« O OO O O O o o o -«
FRARA AL AL ARA il d b dddddaod
—l — L - —l - D — — - D — L
O O O O O O O O O O OO O oo o o o o o o o
N AN AN &N AN NN AN NN AN NN NN NN N NN NN

e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EIE SR
W% EFH ) 0.00 L5 2355 5T, FEAHLL H2EEh 0.00 T 18.54

TCo
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

: Yoo
< ‘Y &

S S S

DI

e T I PR A e AT P A (250

HIRRIR: Wind, SIEHASIRE L&D
NYMEX [FimiER & A &R M L 5-0.39 SLITE 52.62 £ 7T,
9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 3 —— ICEAiW  ——— ICE WTIJE

HEkiR: Wind, JEHAGIH &R AR



HE#® &

O LI A B4 T
CHINA INDUSTRIAI SECURITIES FUTURES CO.,LTD.

2. =R CTD 25

2.1 Rin=

5 FHIEGHIGRENEAM 10 FHEFRMEENSNEENNZ3EE) 0.02
TE 185 7x; 5 FHIEGMKREHRNZELEE-0.035 TE 013 7T, 10 FHE
A B EEHA M £ 50-0.025 STE 0.21 JT.

&1 BERMAERNERER

a2y 5% TE RE |ZFTE| TERE | 3FTF| TERE
N 1,88 1.93 L9 | 013 | -0.098 | 0.2 -0, 035
i 1.83 1.9 2005 | 0165 | -0.13 | 0.235 | -0.01%
TF | 0.0 0.030 | -0.025 | -0.035 | 0.035 | -0.025 | -0,020

HERR: Wind, JOEHASIH & AR

2.2 CTD
£ 2: TS1903 jEER AT 38 %%

1 | 160007.1B | 2.7500 2.2219 1 0.9916 | 2.1468 | 2.3577 | 0.0236 2
2 | 180022.1B [ 2.5900 1.7342 1 0.9999 | 1.7052 | 1.18 [ 0.232 18.6
3 | 180007. 1B | 2.6602 2.2164 | 1.0083 | 2.1194 | 0.9367 | 0.3145 12
4 | 180002. 1B - 2.0055 | 1.0098 - - - -
5 | 170023. 1B — 1.7562 | 1.009 - - - -

FURSRIE: Wind, MFHRESRFA 3B
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HE#® &

#& 3: TF1903 FERRAI3ZH &

1 ] 160014. 1B | 3.0300 | 4.3945 | 0.998 | 4.1154 | 1.3801 | 0.1996 3.9
180016. 1B | 2.9202 | 4.4658 | 1.0119 | 4.1593 | -2.1007 | 0. 7044 25.1
180023. 1B | 2.9050 | 4.7342 | 1.0121 | 4.4287 | -2.836 | 0.7982 22.9
180009. 1B | 2.8545 | 4.2356 | 1.0064 | 3.94 |-3.9075 0.9297 16.1
160025. 1B - 4.8164 1 0.9909 | - - - -

Ol | = | oo | O

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

& 4: T1903 FFERRAIRZ IS

1 | 160023. 1B | 3.2650 7.7808 | 0.9796 | 7.0101 | 0.1846 | 0.3275 28.74
160017. 1B | 3.2700 7.5315 | 0.9828 | 6.7523 | -0.0105 | 0.3557 8.93
160010. IB | 3.2706 7.2822 1 0.9936 | 6.5661 | -0.3865 | 0.4254 0.8
180019. 1B | 3.1450 | 9.5671 | 1.044 | 8.1059 |-5.0003 | 1.1192 13.4
170010. 1B | 3.1600 | 8.2795 | 1.0374 | 7.2175 | -5.0275 | 1.1263 0.4

D1 | = | oo | 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.



