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1. WiHTIRNAER SR

MENEARE, £ TS1906 5AZLE M 10034 T, KK 15 F, HE
299 F , R —X 5 HIEE 2 F;TF1906 5 L45H 119 99.585 T, B 3Z 6442
F, e 14030 F, BRE—XFHHIEE 249 F; £ T1906 5HLEEHMN A
97.82 ¢, FR3Z 52578 F, (3 53400 F, ®KEI—xx 5 HiEE 2989 F.

1: EfRHKRITS

&% TF1903  TF1906  TF1909
F&A 0.000 99.550 0.000
I 22 4y 99.665 99.580 95.890
B it 0.000 99.650 0.000
B &4 0.000 99.510 0.000
B 100.010 99.585 99.325
3= 0175 0.165 -0.265
BREENE (%0 -0.18 017 027
[y =:) 0 6,442 0
B8 0 14,030 3
T -15 249 0
& T1903  T1906  T1909
F& i 0.000 97.850 97.480
I 2 958.600 97.755 97.400
B= i 0.000 97.985 97 565
B 0.000 97.715 97.400
SEE A 99.220 97.820 97465
e -0.435 0.120 0.200
FRERNE (w2 -0.44 0.12 0.21
o) 0 52,578 283
Hog 0 53.400 698
TE 770 2,989 84
__ & TS1903  TS1906  TS1909
FF &4t 0.000 100.345 0.000
W 22 4y 101.000 100.340 99.865
B= i 0.000 100370 0.000
B 0.000 100.320 0.000
SEHEA 101.020 100.340 100.865
ek 0.025 0.045 -0.955
BRERNE (%2 0.02 0.04 -0.95
o=y 0 15 0
BaoE 0 299 0
e -108 2 0

HEkiR: Wind, JIEHAGIH &R AR
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HER S

EfRIzsnmE, 1Y BERKEETE-0.290p F 2.4503%, 2Y HiE R
ZAF R 0.02bp ZF 2.6061%, 3Y H Yz ZE L 5)-3.99bp & 2.8031%, 5Y Hj
EREKEET-1.7bp E 3.0284%, 10Y HAE R KL E-1.49p &=
3.1423%.
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HERR: Wind, JOEHASIH & AR

10 FHAE FHEUN S R T 5f-2.24bp F 3.593%, EFFEEFIZTE-0.750p &

45.07bp.
B 3: 10 fEHAR FF RN s SR FF B ) o
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HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

A—XZHHEEE 10 FHERUKZERER)-5.4bp E 2.646%, FEFZLE)
-0.09bp ZF 51.12bp.
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B 4: EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR
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ETRARTHIEMNEZE) 125bp F 6.7235, LT HARTUENEE) 195bp
% 6.7269,
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITERHREEFZE 1D TE)-1.56bp F 2.0853%, 7D ZExj-4.02bp &=
2.3289%, 14D Zxf) 5.71bp & 2.4839%, 1M 3 Ef) 2.52bp &= 3.1782%,




@ LI 5 i 44

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER S

B 6: RFAEBEFIRR)
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BIESOR: Wind, SGERBHH L

EE4RITER LRI 1D %5)-1.30p 5 2.047%, 7D F&H-12.9bp =
2.388%, 14D Fxf-3.9bp & 2.448%, 1M Z5f 0.7bp & 2.712%, 3M ZFE)
0.4bp & 2.755%.

71 _EBRTTIE E RS FIZ (shibor)
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HER S

8: EAME
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HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiEER& AR M £ 5-0.59 S£ITE 56.07 £ 7T,
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HEkiR: Wind, JEHAGIH &R AR
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2. HiZRERM CTD 25

2.1 fRin=

5 FHEGMPERENEAMN 10 FHEGRMRENSAEENNEEXE)
-0.015 JTE 1.765 jT; 5 FHIEFHAtRE A =% 0.00 sTE 0425 7T, 10
FHE ISR MN £ 0.00 TTE 1.4 5T,

® 1 BERMNERNERERR

HES
ay EES T=F= BZE |EETF| T=RE |22 TF| T&=R=E
e 0.79 1.765 1.86 0.425 0.26 1.4 0.355
BifE 0.805 1.78 1.955 0.425 0.26 1.4 0.435
I -0.015 -0.015 -0.095 0.000 0.000 0.000 -0.080
HERIR: Wind, SOEHREREFAHED
2.2 CTD

£ 2: TS1906 jEER AT 328 %%

1 | 160015.1B | 2.8200 23534 | 0993 | 2.2764 | 2.7075 | -0.0261 0.5
2 | 180014.1B | 2.7500 23288 | 1.0047 | 2.2362 | 2.2203 | 0.2647 713
3 | 180002.18 - 1.8877 | 1.0084
4 | 180007.1 - 2.0986 | 1.0073
5 | 160002.1 -- 1.8575 | 0.9927

BERIE: Wind, SXIERETREAED
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P23 Wil

¢ 3: TF1906 FERRAI3ZH &

1 180016.1B 3.0510 4.3479 1.0113 | 4.0405 | 2.2415 | 0.2761 294
2 160025.1B 3.0400 4.6986 | 0.9913 | 4.4326 | 2.0955 | 0.1954 0.5
3 160020.1B 3.0100 4.4877 | 0.9901 | 4.2252 1.611 0.3168 6.2
4 180023.1B 2.9986 4.6164 | 1.0115 | 4.3102 | 1.4842 | 0.4944 19.7
5 170006.1B - 5.0274 | 1.0086 - - -

HaEsRIE: Wind, SXIERIES

R

41 T1906 FERRAI 28|35

1 160017.1B 3.2600 7.4137 | 0.9833 6.73 1.3162 | 0.4159 11
2 160023.1B 3.2494 7.663 0.9802 | 6.8928 | 1.2476 | 0.4209 9.1
3 170025.18 3.1987 8.6603 | 1.0606 | 7.3972 | 0.5498 | 0.9084 9
4 170004.1B 3.2045 7.9315 | 1.0272 | 7.0103 0.293 0.8748 9
5 180011.1B 3.1650 9.2 1.0536 | 7.8352 | -0.1917 | 1.0897 1.8

HaEsRIR: Wind, XIE

HATR
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
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HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
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MM S &R, TREBMNHSHR, MR L RBREER
£
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NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
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