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SRTERMR - Bfi
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WHERAITRER EFREKRE, H
RS REES

SHEIT. AR 01917300 BH=

48R 70 H A W @E%

X

Mk T4 4% 5 2 F0286569

B HW BT 20010856 ® fTiEMm

skl M 2 SRR A E ) TS1903 A £99 100.44 72,

ML TS5 : F3013528 0.075 5 0.07%, 3 76 F. EEHE TS TS1906 &

BT %S : 20013058 #398 100.60 5T, B 0.285 5% 0.28%, R 0 F. EfEH

=k 5[FZ TS1909 44598 99.865 I&, Bk 0.345 5 0.34%,

PSR 5: FI023194 R 0 55 FRE RS ) TF1903 4473 99.75 5t

BT E 5 2 20013780 %k 0.085 5 0.09%, F{ 3z 5965 F . [E5HI % = TF1906
A998, 99.645 5T, T 0.155 5 0.16%, 3T 643 Fe

KA fEERES PR 2 TF1909 & 23R 98.76 5T, Rk 0.87 5 0.87%,

ki M2 0 F. 10 FEHEMSE N T1903 &4 97.905

021-20370946 5T, # 0.18 5 0.18%, M 39824 F. EEHIK TS

shangfang@xzfutures. com T1906 42538 97.71 5T, 7 0.23 5 0.24%, B3 2187 F.
E fRHp 5 PR 2= T1909 & 293 97.515 JT, i3k 0.13 5% 0.13%,
X 3Z 16 5.

® ETRELRIEEIN

MHEGRMGEESARREZES, TEKBEAK
%=, BEWEK AHHE, SHIREGRB@ERKKR—,
Hrh 10 F£HAT 4T 1.51bp &F 3.1246%, IRS @ T1T.
BEMMTEFEAFTHRE, #EE LT, REFX
AR —, HREELHRASHE LT, BT IREE
TR G RA TR ESIEM, ReE/IMBEAFREE,
BEMFHRATHRBFERMNER TR LZ 400p KEE
£7% 25bp-40bp, SEHAREGHZEWKE, ATREXE R
SFHMARGHFHEINEIORS, BfXERRRS.
M RHIRINE LA 3. RIE L, KIARAREZENZREFR,
RERAEXTANRER ML (T = 2TF) 4
Z1E, MHsE.
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HE# &

1. WiHTIRNAER SR

MENELRE, £ TS1903 GAZLEE N 100435 T, FZZ 76 F, #F

657 F, BRAI—XHHRE 76 F; TF1903 GALEHEM N 99.74 T, B

5965 F, #F 17028 F, KA —X S HBEE 482 F; £ /1 T1903 5ALEH

179 97.895 J&, RR3Z 39824 F, #F 55411 F, REI—XX 5 HE G 221 F.
1. BfREARITIE

_ &AW TF1903  TF1906  TF1909
F & i 99.700 99 645 0.000
W iy 99750 99 645 98.760
B it 99.300 99.695 0.000
B A i 99.655 99.575 0.000
SEE 99.740 99.630 99705
Bk 0.085 0.155 -0.870

BEENE (%0 0.09 0.16 -0.87
Rtz 8 5,965 543 0
#Ho8 17.028 807 0
o= 482 408 0

_ @ T1903  T1906 11909
TR it 97.780 97550 97 445
Wr g iy 97.905 97.710 97.515
B 97.975 97.790 97.965
B i 97.725 97.550 97.440
SEE 97.895 97.700 97.660

Bk 0.180 0.230 0.130

BREENE (% 0.18 0.24 0.13
[rog==) 39,824 2,187 16
HEE 55,411 5,892 31

Gz -221 483 -2

__ Mfh  TS1903  TS1906 151909
F& i 100.430 0.000 0.000
Wr g iy 100.440 100.600 99 865
BE 100.4580 0.000 0.000
B 100.410 0.000 0.000
$EE i 100.435 100.385 100.280

ok 0.075 0.285 -0.345

TRERIE (%0 0.07 0.28 -0.34
mizZz B 76 0 0
FoE B&T 16 0

o 13 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfRIzsnmE, 1Y BEGRKEETE)-0.84bp F 2.3877%, 2Y HiE G
ZAFRf-0.95bp F 2.634%, 3Y EHGUiE L EN-3.9bp F 2.6983%, 5Y HiE
R R E)-2.32bp E 2.9403%, 10Y HiE =K K& R)-1.51bp &
3.1246%.

2: KBHREGKEE
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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 AR EEE)-1.250p E 3.6226%, EFEGFIZZE) 0.26bp
ZF 49.8bp.
3: 10 FHEFREEENEFFE R ZE

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 FHERURZERER)-3.50p F 2.713%, FEFZLE)
2.49bp Z 41.46bp.
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B 4: 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)-116bp = 6.7356, S£iTH AR TR L 5)-80bp

% 6.7309,

5: ARMILE

7.0000
6.9000
6.8000
6.7000
6.6000
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6.3000
6.2000

2017-01-03

2017-02-03
2017-03-03
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2017-08-03
2017-09-03
2017-10-03
2017-11-03
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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

RITEEHREEFIZER 1D T5j-11.69bp £ 2.1169%, 7D L xf 15.42bp &
2.7645%,

14D %5f) 3.82bp F 3.3836%, 1M ZExf 1.23bp £ 3.2137%.
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HER S

B 6: RFAEBEFIRR)
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EIERIR: Wind, SEERLRT & D
EgRITEIE iR EFIZE 1D E5f-11.6bp E 2.078%, 7D Zxf) 10.6bp FE
2.766%, 14D 5xf 10.0bp & 2.982%, 1M 25%) 0.7bp & 2.835%, 3M 25Ef
-0.1bp = 2.90%.
7: EER1TE ELIREFZE(shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 EIE ST
W& EFIHIER) 0.00 L5 2355 5T, FEAHLL MR 0.00 T 18.09

TCo
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HER S

8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [RGB & A &R N L) 1.32 £ITE 5331 E£JT.
9: R
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HEkiR: Wind, JIEHAGIH &R AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

-0.095 JTE 1.845 jt; 5 FHIE bR

FHE IS

SRR Z2E1-0.065 ;tE 0.11 5T, 10

BB EAM Z25-0.05 JTE 0.195 JT.

&1 BERMAERNERER

L) 4% T% RE | E3E-TF| TE-RE | 3F5TF | TERE
N 1. 845 1.93 2, 045 0.11 0,075 | 0,195 0. 04
piE 1.9 2,01 2,45 | 0.178 -0.14 0, 245 0, 095
BE | -0.095 0,080 | -0.200 | -0.085 | 0.065 | -0.050 | ~-0.0%5
HERIR: Wind, SOEHREREFAHD
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

1 | 160007, IF | 27200 22082 | 0.9916 | 2,1352 | 1.6126 | 0.1081 1
2 | 180007.IE | 2. 6700 22027 | 1.0083 | 2.1087 | 0.7423 | 0.3044 20
5 | 180022, IF | 2. 5800 17205 | 0.9999 | 1.6915 | 0.7018 | 0.2631 26. ¢
¢ | 170025 IF | 2. 5500 L7425 | 1,009 | 1.708 |-0.0025 | 0.4145 i
o | 180002, IE - 1.9918 | 1.009% - - - -

ERIR: Wind, XIFHABAR & &R
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& 3: TF1903 FERRAI3ZHI &

1 | 160014.1F | 50410 4,3808 | 0,999 | 4.1016 | Z 208Z | 0,081 13
2 | 180016.1F | 29130 44521 | 10119 | 4.1437 | -2 232 | 0. 6453 b.11
3 | 180023.1F | 29100 47200 | 10121 | 4,413 | -Z. 685 | 0.699¢4 21T
4 | 180003, I8 - 42219 | 1004 | - - - -
3 | 160023, I8 - 48027 | 0,890% | - - - -

FHERIR: Wind, SXIFHRERHT & &

% 4: T1903 SERRATEIS

160017, 1B | 3. 2650 7.5178 | 0.5628 | 6.7383 | 0.0162 | 0.315¢ 0.3
160023. 18 | 3. 2550 T.TBTL | 0.5796 | 69967 | -0.0754 | 0,3217 10,2
160010.18 | 3. 2550 T.2689 | 0.9936 | 6.9929 | -0.9857 | 0.4481 1.3
170025, 18 | 3. 1615 B.7644 | 10621 | T7.9034 |-4.7626 | 1,0237 ,

180011, 18 | 3. 1500 5.3041 | 10045 | 7.9403 | -5.1384 | 1,043 2.8

| |2 |2 |

¥eEsoR: Wind, JIEHASIH &R &R
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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
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



