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1. T mE

1.1 EATIHTEAT :

F A4%7 IF1903. 1H1903. 1C1903,
HIE4 B H 0.89%, 0.10%, 2.33%.
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1 2019 4 3 B 11 ARIBABRESNFAMKER

2019/3/8 2019/3/8

2. N AN SRR R T Eese AR TH =
2019-3-11 EXAWEN ISHEEN WENFAWK AMKE REXZH RZKRE  SHFKE K FHEKE

IF1903.CFE  3,721.0 3,730.0 -9.0 -0.24% 2019-03-15 4 -14.52% 156 0.43%
IF1904.CFE  3,727.2 3,730.0 -2.8 -0.07% 2019-04-19 28 -0.64% 274 0.75%
IF1906.CFE =~ 3,730.2 3,730.0 0.2 0.01% 2019-06-21 71 0.02% 284 0.78%
IF1909.CFE 37182 3,730.0 -11.8 -0.32% 2019-09-20 135 -0.56% 234 0.64%
IH1903.CFE  2,706.4 2,708.6 -2.2 -0.08% 2019-03-15 4 -4.91% 6.0 0.22%
IH1904.CFE 27160 2,708.6 74 0.27% 2019-04-19 28 2.36% 17.0 0.63%
IH1906.CFE 27188 2,708.6 10.2 0.38% 2019-06-21 71 1.28% 222 0.83%
IH1909.CFE 27132 2,708.6 4.6 0.17% 2019-09-20 135 0.30% 214 0.80%
IC1903.CFE 54488 5456.4 -7.6 -0.14% 2019-03-15 4 -8.41% 50.7 0.97%
IC1904.CFE 54480 5456.4 -84 -0.15% 2019-04-19 28 -1.33% 285 0.54%
IC1906.CFE ~ 5423.2 5456.4 -33.2 -0.61% 2019-06-21 71 -2.07% 259 0.49%
IC1909.CFE 573878 5456.4 -68.6 -1.26% 2019-09-20 135 -2.25% 43 0.08%

FERIR: Wind, JOEHATRAF A H

F2: 20194 3 B 11 ERIBHARENEAREER

EARE oo  d1& WIZRE B1& WEZRE Aoia
@) PRERE SROR RORRK ... e supe  mm s
IF1903.CFE = 80,228 -21,924 60,506 -7,873 39,439 -5,753 42,526 -5,308 -445
IF1904.CFE 12,348 -42 16,080 1,786 10,917 1,168 12,266 1,297 -129
IF1906.CFE = 14,300 -3,065 23,321 -1,270 14,914 -441 18,777 -311 -130
IF1909.CFE 2,494 -547 10,192 40 6,883 163 9,667 260 -97

IFZit 109370  -25,578 110,099 -7,317

IH1903.CFE 36,278 -9,883 28,764 -3,741 20,262 -2,346 21,337 -2,070 -276
IH1904.CFE 5,029 131 6,783 781
[H1906.CFE 5,775 -1,687 9,756 -163
IH1909.CFE 928 -552 4,229 -66
IH&T 48010 -11,991 49,532 -3,189

ICI903.CFE 59,247  -16,790 50,157 -3,297 34,705 -1,528 36,996 -1,681 153
IC1904.CFE 11,562 1,554 18,793 3,264 13,687 1,728 14,686 2,345 -617
IC1906.CFE 11,170 -3,383 23,515 -151 16,581 254 18,615 132 122
IC1909.CFE 2,371 -921 5,916 74

ICEIt 84,350  -19,540 98,381 -110

BUESOR: Wind, SRS 5
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1.2 8T SRk

A—, £E 1 ATEHEIRLSE 0.2%, FHk 0.1%, AIER 12%; B€
HE (BRRELSRM) IR 1.2%, FRERKE 0.6%, AIEFE 1.4%. RE
FEEAN BEHEFET -5 T LEAHBHTTHRIESIK,; SHEFED.
MR A BIFREERITTR; BREGKHI A TFEREZ A BRER A R TE4E
%51, NYMEX [FEHREFERIEK 1.25%% 56.77 S=7T/48, € 3 BLUKRES ,
YDA B R B A TR L 52 I Sk SR 7=« COMEX #HSHRER I 0.46%, IR
12933 /45, BERMES, RSB TR, CBELESEZH
k. ETHEBANERZ I 0.2%H 97.1728, REEHKK.

ERKE:

ZEHANESHEH, ERKEREY, EREWKY 200 1, AF5HEKE
2%, EZEULLE, JEFETHK 0.79%FR 25650.88 £, HRE 500 7 1.47%3R 2783.3
B, g9Fsik 2.02%3R 7558.06 .

BRAR I -

BubWE, BON=KRIRIERENEK. SE DAX fEHUK 0.75%k 11543.48
£, AE CAC40 #5%7k 0.66%3R, 5265.96 £, ZEERY 100 H5¥5% 0.37%
1% 7130.62 5.

BEREE:

bW, 1B FREUGK 0.97%, % 28503.30 f; E 1bIEHIK 1.08%, I
11276.91 f; LT EHSHH 1.15%, 1R 4458.88 fH. KHRZLEE 1027.89 17
BT, hESE 14 RRR@ETZAT, fi—X5H A 144585 24T,
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2. EBRE
21 FHRAE

BHZER: 2019 R B SHFERHIR A RH LIS RELRLH L R
ASIMEEREC: BIRFILE “@F TITEARMBMIMR #oE. BRE
BREL: BERAERFFREFVNEARMEMNESR, BFIRESET
RIEENEE. £EARMRETT 16:30 Wk 6.7251, B E—325 HK
18 PER; ARMEETHEMAET 33 MER, i 6.7202, 43R 3 ER.

2.2 RBSER T

RITAL, BRRTARRALRERTFARIMAT, B—FFREE
MIRME, % BT EMEI. Shibor SHER, 7 FHF 0.7bp . 2.395%.

2.3 1%

FEERRSES, WE 3000 &, MEEARD, TIEREREK. =X
it RAIGK, IC ELRE, SANMIMNERS, FeHamRd, £
WRRE . FEeKkE, DHEFHELESMEENRTEBES, Bh
BIRENRER, TNIRESRES, HEXHKEEREEEZENZESE
PR, FItRIEHAERRS, BIIEELENUNENE. AHSE,
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HEE#R &

3. KEZRF A

k3 HEELFAHR

ERgL) EG 1] LR IR A 14 i
02/28/2019 09:00 Swift&RRIAT AR T Jan — 2.15% 2.07% ——
02/28/2019 09:00 ZEAPMI Feb — 52. 4 53.2 —-
02/28/2019 09:00 E|ibed/S2dapzs s kg Feb 54.5 54.3 54.7 ——
02/28/2019 09:00 i3l R e 45 31 45 4 Feb 49.5 49.2 49.5 —
03/01/2019 09:45 ot 35t v R PML 1) 365 b Feb 48.5 49.9 48.3 —
03/05/2019 09:45 o8 R E PMT 25 Feb — 50. 7 50.9 ——
03/05/2019 09:45 T 387 H I PMI AR 55 Mk Feb 53.5 51.1 53.6 ——
03/07/2019 16:30 HNL A & Feb $3087.95b $3090. 18b $3087.92 ——
03/08/2019 11:17 b S NG Feb 250.00b  34. 46b 271.16b —
03/08/2019 11:17 HOFE AR T Feb 6. 60% -16.60%  13.90% ——
03/08/2019 11:17 HOFRART Feb 6.20% -0. 30% 2.90% ——
03/08/2019 11:17 R 5 A8 Feb $26.20b  $4.12b $39.16b ——
03/08/2019 11:17 H O B Feb -5. 00% -20. 70% 9.10% ——
03/08/2019 11:17 R H Feb -0. 60% -5.20%  —1.50% ——
03/09/2019 09:30 CPT [ALL Feb 1. 50% 1.50% 1.70% —-
03/09/2019 09:30 PPI[A L Feb 0. 20% 0. 10% 0.10% ——
03/10/2019 09:00 ISy AP NN Feb 1300.0b  703.0b 4640.0b —-
03/10/2019 09:00 Te Mt MM2 [F L Feb 8. 40% 8. 00% 8. 40% —
03/10/2019 09:00 Mg MMLAE A L Feb 2. 00% 2.00% 0. 40% ——
03/10/2019 09:00 B AL MM [ L Feb 10. 00% -2.40%  17.20% ——
03/10/2019 09:00 New Yuan Loans CNY Feb 950. Ob 885. 8b 3230.0b  —-
03/11/2019 03/18 AME H B BRI L AR T Feb — - 4.80% —-
03/12/2019 N FT IR A 2Q - - 10% ——
03/14/2019 10:00 [i] 52 B =B AR AT AR 1E A R Feb 6.00% —— 5.90% ——
03/14/2019 10:00 kA= 24 (ML) Feb 5.50% —— 6.20% ——
03/14/2019 10:00 TR EE Feb 8.10% —— 9. 00% ——
03/14/2019 10:00 A gl R Feb — — 4.90% ——
03/14/2019 10:00 i b I R A5 R b Feb — — 9.50% ——
03/15/2019 09:30 HEE B ER L Feb — — 0.61% ——
03/18/2019 T ERIT A - RTIRE Feb — - 103.1b  ——

HaRRIR:

Wind, XIEH]

B & B
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