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SHTITERMR - Bfi

SOEMB R =& R 5 MEKIBEWKE, HEERFFSEREK

SHEIT. AR 01925208 BH=

48R 70 H A W%E%

X SR

Mok F AR5 F0286569

B BRI 20010856 ® fTiE [

% WEF 2 FEAEfREAEEE /1 TS1903 &£9#R 100.525 T,

Mk 3 A% 2 51 F3013528 7 0.06 = 0.06%, FXzr 35 F. 5 FHIEEEKT S

T 5 . 20013058 TF1906 & #3R 99.535 7T, 7 0.075 5 0.08%, Fzx 3349
&3 A F, 10 FHEMEE®E A T1906 S293F 97.49 5T, ¥

Mk 3 AS 2 50 F3023194 0.135 = 0.14%, RR7r 21843 =,

FH B4 5. 20013780

® ETRELRIEEI

KEAN

i 3 FEH BRI REREAERREEY, ATERTE
021-20370946 ARk, FEKEY K, BEEBGK, WEF@, XEH
shangfang@xzfutures. com PRE il am KGR, H 10 8 £1T 1.850p =

3.1279%, IRS /NMETIT. RFERITHSEFAA T
BRE, BEE 02T, REFIREIKKE, RemEHA
B, —RhipEARERE R KRB MK R
B, BRESBRTIHS, MKEBEEKE, HP
CTD FMEKEEA/NBETHK, 4kEk0E T1903 REHI =
MERHARINE LA 3. RIE L, KIARAZNZREFR,
FHIREE L TI03 RENS. ZHE THERET
Mo EEB T (T = 2TF) #Hefsh, S
Z
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1. WiHTIRMNAR SR

MENEARE, T TS1903 5A%5HE N4 100525 jT, X 35 F, #F
2439 F, BKAI—XRHHAEE 8 F; TF1906 &AZEH M9 99.555 Jt, Ejzz
3349 F, FE 798l F, RAI—RXHHIEE 1342 F; £ T1906 545
1 97.485 I¢, Rz 21843 F, 4 30129 F, BE—x% 5 HES 4381
F.

1. BEfREIRITE

__ GAFh  TF1903  TF1906  TF1909
FF &} 99 G50 99405 0.000
e 2 1Y 99.800 99.535 958.760
B 99.915 99.600 0.000
BT 99 G50 99 355 0.000
25 99.525 99.555 99.790
e 0.040 0.075 -0.965

BEEmE (%0 0.04 0.08 -0.97
Hizz & 5.092 3.349 0
Baog 6,246 7,981 0
e -1.402 1,342 0
fmFh
TR iy 97.760 97.210 97.140
Lr 2 1 98.005 97.490 97.155
B 98.195 97 560 97 255
B 5 it 97.745 97.210 97.015
5 T 98.035 97.485 97.155
FHEk 0.185 0.135 -0.020

TepEOE (%0 0.19 0.14 -0.02
gz, 31,757 21,843 25
o5 27174 30,129 86
e -6.529 4,381 g

_ RF TS1903  TS1906  TS1909
TR 1y 100.445 100460 0.000
L 5 7 100.525 100.450 99.865
B iy 100.525 100.460 0.000
A 77 100.435 100.450 0.000
£ T 100.525 100.450 100.370
ok 0.060 0.000 -0.445

TREAE (% 0.06 0.00 -0.44
[regs, 35 3 0
Fog 439 48 0
e -8 3 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfRIsAE, 1Y HEGRWEELTE-0.65bp = 2.3141%, 2Y HiEGKE
ZAFRf) 0.14bp Z 2.5555%, 3Y E R ZFE LR 0.000p = 2.6732%, 5Y Hj
E R R E ) 0.55bp & 2.9145%, 10Y HfEGRUEXES) 1.85bp =
3.1279%.

2: KBHREGKEE

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 FHIEF G R AEE) 0.00bp E 3.6102%, EIFFEfFFIZ=%50-1.85bp

ZF 48.23bp.
B 3: 10 fFHIE FF s SR AR T E R 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

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

EskiE: Wind, MIFHRERRFA D
1.2 % ES

A—XHHEE 10 FHERWEETE-1.0bp F 2.65%, HEFETE)
5.85bp Z= 47.79bp,
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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

EXHRARTHENZES) 36bp E 6.7659, ETH ARMKREMNLE) 4bp =

6.7675,

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

RITEEHREBFZF 1D &5 13.88bp = 2.0164%, 7D Ex) 1.27hp =
2.3778%,

14D 5 Ef) 2.32bp & 2.5171%, 1M 255} 13.18bp & 2.9047%.
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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
EERITEEIFEFZE 1D &x) 14.46bp ZE 1.967%, 7D EE) 0.3bp &
2.398%, 14D 25 %)) 0.6bp Z 2.404% , 1M 3 5f-1.1bp Z 2.676%, 3M 355H-1.9bp

F 2.778%.,
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 FHIE MR ENEAM 10 FHEGIREHEAEENNELE-0.15
JCE 1.79 jT; 5 FHEIERERRE M ZEE-0.03 ;tE 0.27 jt, 10 FHIE
fREAERESHR MY Z 250 0.085 JTE 0.55 TTo

&1 BERMAERNERER

a2y ek TE BE |3E-TE| TERE |35 TF| TERE
N 1.79 2.0 2635 | 0.27 | -0.23% | 0.5 0.33
i 1,94 2,105 2,55 0.3 -0.265 | 0.465 0.18
B | -0.150 | -0.035 | 0.085 | -0.030 | 0.030 | 0.085 | 0,180

HERIR: Wind, JEHASIH & &R

2.2

CTD

£ 2: TS1903 jERR AT 38 %%

1 | 160007 | 26700 2, 1307 | 0.9916 | 20797 | 0.3152 | 0.123% 0.8
2 | 15001%.18 | 2.4700 1.555¢ | 1.0019 | 1.5231 | -1.6837 | 0.2799 4.7
2 | 180007.1IE | 2.6050 21452 | 1.0083 | 20482 | -1.8876 | 0.3103 1.3
¢ | 18002218 | 2.4800 1665 | 0.9999 | 1.A338 [-2.0892) 0.299 17. BB6S
o | 16000z, I8 - 1, 9342 | 1, 0058 - - - -

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

1 | 160014, IE [ 3.0303 4,3233 | 0,998 | 40441 | 21383 | 0. 0447 12,4
2 | 180016 IE | 2.839% 43945 | 1.0119 | 4.0883 | -6.934 | 0.6033 27.8
3 | 180005, IE [ 2.8800 4, 1644 | 1.00684 | 3.8686 |-7.8086 | 0.6316 26, 94
4 | 1800Z3. IE [ 2.8730 4,663 | 1.01Z1 | 4.3577 | -9.335 | 0.T418 17.9
9 | 180025, IE - 4, 7432 | 0.9909 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 180017.IE | 3.Z2680 746803 | 0.9828 | 6.7765 | -0. 7316 | 0.2008 1.1
2 | 180023. 1B | 3.Z580 7.7098 | 0.97%6 | 6.93%2 | -0.8270| 0.20Z8 1.7
3 | 180010.1IE | 3.2500 T.211 | 0.9936 | 6.4935 | -3. 3364 | 0.3575 ard
4 | 180019.1IE | 3.1430 9.4999 | 1.044 | B.172¢ |-11.1897| 0.8701 46.8
9 | 170010.IE | 3.1805 8.2082 | 1.037¢ | 7.1467 |-1Z.454B| 0.9472 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 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.



