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MENELRE, £ TS1903 GHEHMH 10055 T, MK AL F, FE
412 F, A —RZARBE 27 F; TF1906 544 “ﬁﬁ%m%ﬁnﬁﬁ
3378 F, #9116 F, BAI—% 5 e 1135 F; F 1 T1906 4445

ffr9 97.635 JT, BLZZ 22949 F, #4 33993 F, BA—XHHME 3864
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__ GAFh  TF1903  TF1906  TF1909
FF &} 100200 99_305 0.000
e 2 1Y 99.865 99.635 958.760
B=4 100.200 99.705 0.000
BT 99 745 99_305 0.000
25 99.855 99.655 99.820
e 0.040 0.080 -1.030

BEEmE (%0 0.04 0.08 -1.03
Hizz & 3.858 3.378 0
Ho8E 4,212 9,116 0
TE -2.034 1,135 0
fmFh
T} 95.020 97.430 97.325
Lr 2 1 98.090 97650 97.350
B 98.130 97 700 97_360
a1 77 97.935 97.430 97.295
5 T 98.065 97.635 97.340
FHEk 0.055 0.165 0.195

TepEOE (%0 0.06 017 0.20
gz, 20,751 22,949 50
o5 21,225 33,993 120
e -5.949 3.864 34

_ RF TS1903  TS1906  TS1909
FF& A 100.540 100470 0.000
L 5 7 100.550 100.500 99.865
B 100.555 100500 0.000
B4 100.540 100470 0.000
SEEAN 100.550 100.495 100.395
ok 0.025 0.050 -0.505

TREAE (% 0.02 0.05 -0.50
miZz 8 41 4 0
o 412 50 0
e 27 2 0

HEkiR: Wind, JIEHAGIH &R AR
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EfRIzsmmE, 1Y BERKEETE)-0.88bp F 2.3053%, 2Y HiE Rk
A R)-6.12bp F 2.4943%, 3Y EHGUHE L) 2.00bp F 2.6932%, 5Y Hj
E R R T 5-0.82bp F 2.9063%, 10Y HAE Rz K EE)-0.830p &
3.1196%.
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HERR: Wind, JOEHASIH & AR

10 FHIEF AU m R EE-1.250p £ 3.5977%, EIFFEfFIZE35)-0.42bp

= 47.81bp.
B 3: 10 fEHAR FF RN s R FF B )
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5.1000 120
4.9000 110
4.7000 100
4.5000 90
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[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

B—X5H%EE 10 FHEGKRZEERTE) 1.20p F 2.65%, FEFZETE)
-0.83bp Z 46.96hp.
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B4 EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR
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% 6.7236,
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITE PR X EEF R 1D Fx)-11.31bp F 1.9033%, 7D Fxf)-2.23bp =
2.3555%,

14D 2 E-1.57bp ZF 2.5014%, 1M FEE-0.65bp F 2.8982%:.
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B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITERWIFERZE 1D ExH-11.3bp F 1.854%, 7D ZExf-2.1bp &
2.377%, 14D 25 E)-0.6bp Z 2.398% , IM 25 %f1-2.1bp Z 2.655% , 3M 355}-1.9bp

F 2.759%,
7. _EERTTIE E LR EFIZE (shibor)
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8: EAHE
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HIRRIR: Wind, SOEHASIRE L &R
NYMEX iR & A &R N L5 0.79 £ITE 57.24 £5T.
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 fRin=

5 FHIEGHIRENEAM 10 FHEFRMEENSNEEMNNZ3EE) 0.00
TEL97%; 5 FHEGMEEHRNZRX-007 TE025T, 10 FHEF
HATRESHAM =3 5-0.12 7TE 0.43 JT.

&1 BERMAERNERER

a2y ek TE BE |3E-TE| TERE |35 TF| TERE
N 1.79 2.02 2.48 0.2 | -0.165 | 0.43 0. 295
i 1.79 2.07 2635 | 0.7 | -0.23% | 0.5% 0.33
B | 0.000 -0.080 | -0.185 | -0.070 | 0.070 | -0.120 | -0.035

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1903 jERR AT 38 %%

1 | 158002218 | 2.4900 16603 | 0.9999 | 1.6312 | -1.8674 | 0.2680 13
2 | 180007.1IF | 2.3933 21425 | 1.0083 | 2 0433 | -2 0233 | 0.3034 14.6
2 [ 17002318 | 24930 16822 | 1.003 | 1.R477T | -2 3732 0,3315 B
¢ | 180002, IB - 1. 9315 | 1,0098 - - - -
o | 150019, I8 - 1, 5307 | 1,0018 - - - -

ERIR: Wind, XIFHABRRA &R
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& 3: TF1906 FERRAI3ZHIZ

1 | 1680025, IE [ 2. 9040 4,7420 | 0,9913 | 44774 | 0.8173 | 0.701% a
2 | 180016 IE | 2.8325 4,3918 | 1.0113 | 4.0856 | 0.6048 | 0.8641 23.8
3 | 160020, IE [ 2.9000 4,0310 | 0.9901 | 4.26%8 | 0.0%92 | 0.6%4 0.9
4 | 1800Z3.IE | 2. 8630 4, 6603 | 1.0115 | 4.3551 | 0.1427 | 1.0162 28
9 | 170008, IE - 9.07T1Z | 1.0036 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1906 FBERRAIRZEIS

1 | 180023. 1B | 3.2726 7.7088 | 0.9802 | 6.9359 | 1.4497 | 0.4265 22.3
2 | 180017.IE | 3.Z2500 7.4975 | 0.9833 | 6.7741 | 0.8001 | 0.64Z8 38.7
3 | 180010.1IE | 3.2500 T.2082 | 0.9938 | 6.4927 | 0.8471 | 0.7362 0.4
4 | 170010.1IE | 3.1613 8.2095 | 1.0364 | 7.1430 | -0.7306 | 1.3808 20

9 | 180019.IE | 3.1425 9.4932 | 1.043 | B8.1898 | -0.7927 | 1.4082 3.4

HERIR: Wind, JOEHASIH & AR



HE#® &

O LW B B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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.



