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1. WiHTIRNAER SR

MENEARE, T TS1903 548 15 100.555 JT, ALZ 68 F, #F
2295 F, BE—XHHEE 9 F; TFI906 EAEEMN K 99.04 7T, K
6856 F, ¥ 12784 F, KHI—3 5 A 1386 F; F 1 T1906 5445
B H96.92 5, Fi3Z 57914 F, S 45633 F, KEI— 5 HiES 3057
Fo

1. BEfREIRITS

__ GAFh  TF1903  TF1906  TF1909
T} 99.580 99_250 99.195
L 5 7 99.540 99.085 98.685
B 99.650 99.255 99.195
B 1T 99.385 98.935 98.685
ECN=RT] 99.485 99040 958.940
e -0.140 -0.230 -0.960
BEEmE (%0 -0.14 -0.23 -0.96
2z & 243 6,856 2
o 1,051 12784 1
e 125 1,386 1
_ MFh  T1903  T1906  T1909
FF &1y 97.940 97.180 96.860
Lpr 22 41 97_T40 96.920 96_565
B i 98.105 97210 96.900
BT 97_700 96_690 96.345
£y 87.800 96_865 96.535
FHEk -0.285 -0.305 -0.450
TREAE (% -0.29 -0.31 -0.46
[roegs, 3,154 57.914 73
#o g 10,493 45,633 384
e 1,256 3,057 32

¥ TS1903  TS1906  TS1909

FF &y 100460 100.330 0.000
e 2 1Y 100.605 100.250 99.865
B 100.615 100.370 0.000
B4 100.460 100.185 0.000
SEEAN 100.555 100215 100.400
ek 0.120 -0.195 0465
TEEmE (%0 0.12 -0.19 -0.46
Hizz 8 B& 21 0
4 295 228 0
e 9 4 0

HEkiR: Wind, JIEHAGIH &R AR
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EfsmmE, 1Y EGKEZEE) 1.06bp F 2.3546%, 2Y HIE R
ZAFRf) 1.58bp Z 2.5728%, 3Y ERWHZELE) 3.770p & 2.7708%, 5Y Hj
EEU R TR 5.17bp E 3.0473%, 10Y HEGKEERES) 091bp =
3.1878%.
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HERR: Wind, JOEHASIH & AR

10 FHIEF AU m R EE-0.250p = 3.6727%, EIFFEfFIZ35)-1.16bp

ZF 48.49bp.
B 3: 10 fFHIE FF s SR AR T E R 2
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EskiE: Wind, MIFHRERRFA D
1.2 % ES

A—XZHHEE 10 FHERKZEEEE) 200p E 2.67%, FEFZLE)
1.36bp % 50.87bp,



O LW A BT
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER S

B 4: EHRlEENPERE
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SRATIE IR EMFIZE 1D 25y 19.74bp = 2.8981%, 7D X)) 64.74bp F
3.465%, 14D F3f) 84.36bp % 3.6483%, 1M 5)-0.41bp % 3.0877%.
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B 6: RFAEBEFIRR)
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HmskiR: Wind, SGERIERRR &0
EERITERLFEFZR 1D %5 10.0bp E 2.705%, 7D Zxf 8.7bp &=
2.745%, 14D 25 xf) 23.4bp = 2.862%, 1M 2 xf) 2.2bp Z 2.681%, 3M ZExf
0.4bp = 2.756%.

71 _EBRTTIE E RS FIZ (shibor)
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HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiEER& AR M L5 0.02 £ITTE 55.5 £t
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHIE A SR T H &4 10 FEE G R T h &A%

JCZE 1.685 jT; 5 FHIEGHAS

EARH R E M =25 0.135 7T E 0.935 JT.

® 1 BERMNERNERERR

Hinih=%s 0.03

(RESEAN Z %) 0.08 JTTE 0.445 7T, 10 FFH1

ad] EE TE RE |3ETE| TERE |3ETE| TERE
WE | 1680 2178 | 2405 | 0,445 0.1 0.935 0.33
i 1. 655 2,09 263 | 0.365 | -0.33 0.8 0.21
T | 0.0%0 0.085 | -0.225 | 0.080 | 0.430 | 0135 | 0.120
BEHESRIR: Wind, SFHRERRFA R
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

1 | 16000218 | 2, 5500 1, 8845 | 0.5917 | 1.8602 | -3.7186 ) 0.24 0.2
2 | 180022.1F | 2. 4892 16438 | 0.5999 | 1.6148 | -5.823 | 0.2R45 b
3 | 170023, 18 | 24930 16658 | 1,009 | 1.8313 | -4. 2432 | 0, 3058 18,7
¢ | 180002, IR - 19151 | 1.0088 | - - - -
o | 130007, I8 - 2126 | 10085 | — - - -

ERIR: Wind, XIFHABRRA &R
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% 3: TF1906 FERRATXH%
BE| R@ |G | WAmRERET| 28 | me | B |6xE D) |

1 170006, 1B | 3. 0400 0.0548 | 1.0086 | 4.6102 | 0.4384 | 0.8444 1.6
2 | 180016.1IB | 4.0350 4,3703 | 1.0113 | 4.088 | 0.329% | 0.8537 19.7
3 | 180023.IE | 3. 0100 4. 6438 | 1.0115 | 4.3373 | 0.0137 | 1.0032 4
4 | 160025, IE | 3. 0000 4,726 | 0.9913 | 4.4603 | -0.1488 | 0.89017 0.8
3 | 160020, IE - 4,5151 | 0.9901 - - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS
B3| KB | detak ReBR|eRAT| 28 | m | B2 |[dRB@)
180011, 1B | 3. 2450 B.2274 | 1,0536 | 7.8574 | -1,0281 | 1. 4603 7.5
160023, 1B | 3. 2700 T.6904 | 0,90802 | 6.9199 | -1,2808 | 1,2057 117
180019, 18 | 3. 2200 B.4TET | 1.043 | B.1484 | -1.4846| 1,363 BB, 5
180027, 18 | 3. 2000 57452 | 1,0204 | B.3699 | -1.8628 | 1.5712 281
170010.18 | 3. 2259 B.189 | 10364 | T.124 |-2,0086 | 1.7062 20

| W= | 2 |3 |

HHERIR: 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.



