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SRITERR - Bk
SRR B QMRS TR, MHRESE
5

SRR, AR P 2019 2F 15H EHA

48R 70 H A W @E%

X SR

Mk T4 4% 5 2 F0286569

BF K5 20010856 ® fTiEMm

Kkl REE 2 SEARE A SE /) TS1908 A 438 100475 7T,

Mk 54545 : F3013528 B 0.03 3 0.03%, M3 41 F. EESHETE TS1906

BT %S : 20013058 £ 2995,100.48 5T, 7 0.005 % 0.00%, 320 F. EfE

=k HRE5 B8 2 TS1009 4498 99.865 5T, 2k 0.485 5§ 0.48%,

AL TEAE S 52 F3023194 M3 0 Fo 5 EHEHEIEEE ) TF1903 4298 99.855

I &% 5 20013780 55, BE0.14 55 0.14%, 35 5452 F . El 5 H 5 T 2= TF1906
A 299 99.66 7T, 2 0.17 5 0.17%), FR3X 1543 F. Hf&

KA HREETSZ TF1900 A %3R8 98.76 7t, 2 1.2 5% 1.2%, X

ki 220 F. 10 FEEREIEEE ) T1003 & 4535 97.92 7T,

021-20370946 B 0.23 5 0.23%, Fi3Z 39585 F. [E SR T T1906

shangfang@xzfutures. com &4998 97.605 TE, B 0.295 B 0.30%, FL<Z 9269 F.
RIS T1909 & 2995 97.56 T, Bk 0.255 5 0.26%),
32 22 F.

® ETRELRIEEIN

EHEGHREERAEEZES, FENKKEY
X, BREWE; BEHE, AZHPRERKSREI
REAR—R LT, HA 10 FH1 17 0.07bp = 3.0726%,
IRS #l§ L17. EERTHEEEATFTIHRME, S0
% 2000 12T, BEFRKBEAR—, BELEEN; A
RO QRS T, S8 AHH AR RS
RmmFIE, HAfRBoOKEREREERL, ZEBETER, £
ST, BRPENREN . ERHREIE LK
BIEL, KEREASZRER, BIREEXLIRE
Ve, ZEHSTHEBREFNSIMFEHE (2 T <
2TF) H&HH, tsE,
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1. WiHTIRMNAR SR

MENELRE, £ TS1903 5AZLEEMN 3 100475 T, KX 41 F, #F

€491 F, BE—XHHBE 9 F; TFI903 5EA%EHE M7 99.835 JT, AR

5452 F, G 9972 F, KA —XFHREE 2020 F; £ /1 T1903 £ALEH

#r34 97.91 5T, FZz 39585 F, #{ 40599 F, &ET—3r 5 B 3237 F.
1. EfRHARITIE

__@F  TF1903  TF1906  TF1909
F& i 99960 99810 0.000
Wi iy 99.855 99 660 98.760
BE i 100.045 99 880 0.000
B i 99.820 99.640 0.000
$EE i 99.835 99 655 99.800
Bk -0.140 -0.170 -1.200

BREENE (% -0.14 017 -1.20
Rz 8 5452 1.543 0
Ho 8 9,972 5,257 0
o -2.020 845 0

__fF  T1903  T1906  T1909
FF& i 98.105 97.865 97.845
Wi iy 97.920 97.605 97 .560
BE i 98_260 97.950 97 845
B i 97.845 97.570 97.560
$EE i 97.910 97.610 97.615
Bk -0.230 -0.295 -0.255

BREENE (% -0.23 -0.30 -0.26
Rtz 8 39,585 9,269 22
Ho 8 40.599 18.451 44
aE -3.237 2643 10

__fFh  TS1903  TS1906  TS1909
FF& i 100.270 0.000 0.000
Wi iy 100.475 100.480 99.865
BE i 100.510 0.000 0.000
B i 100.270 0.000 0.000
$EE i 100.475 100.445 100.320
ok -0.030 0.005 -0.485

BREENE (% -0.03 0.00 -0.48
Rtz 8 41 0 0
Ho 8 491 30 0
wE -9 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfRIAEAE, 1Y SERIGEEEE-1.21bp F 2.313%, 2Y HiE GG
%)) 0.54bp & 2.5515%, 3Y EFEUEEER) 2.07bp E 2.6631%, 5Y HiE
EUE R E) 0.33bp E 2.8779%, 10Y HiEfEUWZEXR TR 0.07Tbp &
3.0726%.

2: KBHREGKEE
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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 FHEF R RER) 2.00bp £ 3.5752%, EFFEFHFIZEZEE) 1.93bp

Z 50.26bp,
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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

—XZHHAXE 10 FHERIEEEE-5.00p £ 2.66%, FEFZLE)
5.07bp Z 41.26bp.
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HER &

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

ETRARTHEMNELE) 69bp E 6.7744, ETH ARMUENEE) 1050p
% 6.7701,

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

RITE PR R EMFIE 1D 5} 0.54bp = 1.7638%, 7D Tx-3.860p &
2.3524%, 14D %) 1.95bp = 3.4022%, 1M Z&Ef 10.93bp = 2.9334%,
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HER &

B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
SR 1TE E IR EF 2 1D ZE5h-0.1bp 2 1.721%, 7D ZE 5-3.2bp Z 2.33%,
14D 25E-4.5bp & 2.397%, 1M 25E-1.8bp & 2.741%, 3M 2E)-2.2bp &

2.83%.
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& EFIH ) 0.00 L5 2278 5T, HEAHLL H2EE 0.00 T 18.83

TCo
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HER &

8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [RiHiEBR& AR N L5 0.48 £ITE 54.79 £7T.
9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 T  —— ICEfiW  ——— ICE WTIJE

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

2.1

4
£S5

=

5 FHIEMRAGIE &AM 10 FHERAEE HEN%

JTZE 1.925 7¢; 5 FHAEEHAS

E R SR EHA M Z 25 0.05 7TE 0.3 Tt

&1 BERMAERNERER

EE MM =TE 0.08
REHIMN ZT R 0.015 JtE 0.18 Jr, 10 4

L) 4% T% RE | E3E-TF| TE-RE | 3F5TF | TERE
N 1,925 2, 045 2,185 0.18 -0, 145 0.3 -0, 005
piE 1,845 1,93 2,145 | 0,165 -0.13 0,25 0, 085
o) 0. 080 0,115 0.040 | 0,015 | -0.015 | 0.050 -0, 090
HERIR: Wind, SOEHREREFAHD
2.2 CTD

£ 2: TS1903 jEER AT 38 %%

1 | 180022, I | 2,4300 LGTAT | 0.9999 | 1,6476 | -1,9045 | 0.3517 14,3
2 | 170023 IF | 2.4524 16986 | 1.00% | 1.6641 | -2, 307 | 0.4239 b
2 | 180007, IF | 2.5800 21089 | 1.0083 | 2.0619 | -2.4368 | 042593 20.9
¢ | 180002 IE - 1. 9479 | 1.0098 - - - -
o | 150019, IE - 19671 | 1.001% - - - -

ERIR: Wind, XIFHABAR & &R



@ >LIE 115 45 L4
B gjﬁ% CHINA INDUSTRIAI SECURITIES FUTURES CO.,LTD.

#& 3: TF1903 FERRAI3ZH &

160014. 18 | 2. 9900 4337 | 0,998 | 40981 | 0.211 | 0.1%48 13.6
180016. 18 | 2. 8459 44082 | 1,0119 | 41024 |-7.9115| 0.8201 15.2
180009.18 | Z. 8356 41781 | 1.0064 | 58827 | -8.0051 | 0.3183 18
180023. 18 | 2. 8400 46767 | 10121 | 43717 | -4, 8863 | 0.3864 29,924
160025, 1B - 4,7589 | 0.890% | - - - -

| W= | C2 |2 |

FHERIR: Wind, SXIFHRERHT & &

& 4: T1903 SEBRATEIS

160023. 1B | 3. 2350 T.7233 | 0.5796 | 6.9936 | -3, 8254 | 0.4387 227
160017, 1B | 3. 2400 To474 | 0,588 | B.7909 | -4.105 | 0.4798 2.8
160010.18 | 5. 2200 T.2247 | 0,5936 | 6.9101 | -6, 5246 | 0.6673 18.8
170010.18 | 51250 B.2219 | 10474 | T.1616 |-13.7163| 12674 24
180011, 18 | 5. 1100 5. 2603 | 1.0949 | 7.8991 |-14.3397) 1,343 0.2

| |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 CAY 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, THREFRASHREN. KARRBRERE
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
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
£
RIREMBNAPGEETERXBAE, REBEFH, EAMNBEFIPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



