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SHTITERMR - Bfi

SUIEHA SRR 7= R 5 KB RIFET, HEFRE

LS. A P 2019F2H 190 EHZ

48R 70 H A W%E%

X SR

Mol FAE %2 F0286569

KBS 20010856 ® fTiEMm

ki FEH 2 FHIEFHILE 1 TS1903 £49#k 100.485 T,

ML SEAE S5 : F3013528 B 0.025 5 0.02%, R 52 F. 5 FHEBHKES

I E RS 2 20013058 TF1903 &£93% 99.72 ¢, B 0.20 = 0.20%, F{zz 4248
SN F, 10 FHIE RIS T1903 & 4938 97.785 ¢, &

A GEAe %5 : F3023194 0.245 5 0.25%, A3 29340 F.

FH B4 5. 20013780

® ETRELRIEEI

KEA

3 EHEGRRESRARRSEES, FERKBEHMY
021-20370946 R, BEWE; BEHE, XBHREGEEELIE
shangfang@xzfutures. com EA—H_E1T, Hr 10 FHf £47 3.00bp ZF 3.1094%,

IRS /NI E7T. RRERITHREEIFAFTIHERE, F0
% 0127, RELHIRASFR £1T, REEBMEN;
MERDHEEIRER, IHNKRRIFRENTME, HEE
Hmss, B TS, MKBREBRY X, #5K0EKR
Efle. FFHRAERIETLMZ. RIEL, KHARAEEN
ZERFR, RIRBEERXIRENR. ZETETHEH
EFN ST (3T = 2TF) SE55H, S
%,
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HE#® &

1. WiHTIRMNAR SR

MENELRE, £ TS1903 5AZLEE N 100465 T, FZZ 52 F, #F

€447 F, BEI—XH BB E 30 F; TF1903 &AEHEM N 99.76 T, B

4248 F, FE 7648 F, RAI—XZHRE 1621 F; F /1 T1903 GAEH

#r34 97.82 7T, FZZ 29340 F, #{ 33703 F, BKE—3 5 B 359 F.
1. EfRHARITIE

i ¥
& AN 99.850 99.645 0.000
L 2 41 899.720 99.415 98.760
Bl 99.850 99.645 0.000
B A A 99.710 99.400 0.000
SEEAN 99.760 99.460 99.725
Sk -0.200 -0.280 -1.125
RERNE (%0 -0.20 -0.23 -1.13
| g 4,248 1.785 0
BFEE 7.648 6.639 0
o= -1.621 bo2 0

_ @#  [TS03 T WAS06 809

R i 97.880 97.480 97.365
W iy 97.785 97.290 97.160
BE i 97.980 97 535 97.3580
BB i 97.765 97260 97.160
SEE 97.820 97.355 97175
o ek 0.245 -0.355 -0.335
BREENE (%0 -0.25 -0.36 -0.34
o=z 29,340 15,350 19
#Ho8 33.703 25,743 T
aE 3,594 4155 10

__ @m¥ _ TS1903  TS1906  TS1909

& 1004590 100450 0.000
Wr 2 1 100.485 100.450 99.865
B i 100.525 100.450 0.000
AR AT 100.440 100.450 0.000
Sy 100.465 100.450 100.310
i -0.025 -0.030 -0.490
BEENE (%0 -0.02 -0.03 -0.49

Rz 8 52 5 0

Bog 447 45 0

TE -30 5 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfISELE, 1Y HEfRKEREE) 1.12bp = 2.3206%, 2Y HE Gk
RAE) 0.11bp F 2.5541%, 3Y EFUEREE) 1.99p F 2.6732%, 5Y Hi
E R E R EE) 2.96bp = 2.909%, 10Y HiE R R 3.00bp =
3.1094%.

2: RBHIREfK@mE

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 FHEFF R RER) 4.00bp £ 3.6102%, EFFEFHFIZ3EE) 1.00bp

Z 50.08bp.
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

A—XHHEE 10 FEEMGKZEEER) 0.00p & 2.66%, HEFZETE]
0.68bp Z= 41.94bp,
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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

ETRARTHIEMN L) 36bp E 6.7659, E£ITH AR HRENELEA-131bp

% 6.7671,

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

RITEEHREEFIZER 1D &5 11.61bp = 1.8776%, 7D ZExj 1.98bp &=
2.3651%,

14D 55f) 6.28bp Z 2.4939%, 1M 355f) 5.97bp = 2.7729%.
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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

=
o
N
=
el
N

M

]
o)
<

R1IM

FHERIE: Wind, MIERRERRTAED
EERITE EIFEFZE 1D £x) 10.94bp F 1.8224%, 7D Txfj 4.4bp &
2.395%, 14D 255 0.5bp Z 2.398%, 1M 35 5f-1.1bp Z 2.687%, 3M 355}H-0.5bp

F 2.797%.,
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

HEkiR: Wind, JIEHAGIH & AR

1.5 ZMEIRIELR

HALEFINET) 000 TE 22.64 5T, HEAEHLAZMNLE) 0.00 ;TE 18.58
jTl:o
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8: EAHE

I RE A A e SR T-P H  PA (250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [FimiER& AR L5 0.00 £ITE 55.98 7T,

9: R

140.0000
120.0000
100.0000
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 fRin=

5 FHIERER SR = N & AF 10 FHIE RIS E N EAEEN N ELE) 0.05
JTE 1.94 jr; 5 FHIEGHREIMNZELE) 0.075 ;tE 0.3 T, 10 FHH
REARIE RN =225 0.08 STZE 0.465 JT.

&1 BERMAERNERER

a2y ek TE BE |3E-TE| TERE |35 TF| TERE
N 1,94 2,108 2,55 0.3 | -0.265 | 0.465 0.18
i 1,89 2,08 230 | 0.2%5 | -0.19 | 0.389 0.15
B | 0.0% 0.085 | 0.160 | 0.078 | -0.075 | 0.080 | 0.030

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1903 jERR AT 38 %%

1 | 158002218 | 2.4900 1. 6638 | 0.9999 | 1.6367 | -2.8612 | 0.3563 12,2
2 | 17002318 | 2.4936 1BETT | 1.009 | 1.A932 | -3.3045) 0.422 b
3| 180002, 1B - 1,937 | 1.0098 - - - -
¢ | 180007, 1B - 21479 | 1,0083 - - - -
o | 150019, I8 - 1, 5962 | 1,0018 - - - —

ERIR: Wind, XIFHABRRA &R
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#& 3: TF1903 FERRAI3ZH &

1 | 160014, IE [ 3. 0300 4,326 | 0,998 | 4.04689 | 1,089% | 0.1104 2t 1
2 | 180016 IE [ 2.8800 43973 | 1.0119 | 40912 | -8.8238 | 0. 7204 17.8
3 | 180005, IE [ 2.85965 4, 1671 | 1.0064 | 3.8710 | -9.874 | 0.8091 B. &
4 | 1800Z3.IE | 2.0604 4, 6623 | 1.0121 | 4.3606 |-10.513| 0.8303 34.91
9 | 180025, IE - 4, 7479 | 0,9909 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 180023 1B | 3.Z2500 T.7123 | 0.9796 | B.9421 | -4. 9222 | 0.452 13.6
2 | 180017.IE | 3.Z2500 7.483 | 0.9828 | A.7796 | -5.8509 | 0.5077 1.4
3 | 180011.IE | 3.1400 89,2493 | 1.054% | 7.8862 |-15.1788| 1.1879 42,51
4 | 180019.1IE | 3.1305 9.4986 | 1.04¢ | 8.176 |-16.0661| 1.Z16 40. 91
9 | 170010.IE | 3.1178 8.211 | 1.037¢ | 7.191 |-19.0978| 1.4101 20

HERIR: Wind, JOEHASIH & AR
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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 . XEARATLREHEESARERBEART -
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

HEMERAT, RRERNEBRARRNERFFRERIEAT 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.



