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48R 70 H A W g&%g

x| SR

Mok F AR5 F0286569

KM% S 20010856 ® fTiEMm

k2 FEH 2 FHIERERETE 1 TS1906 & 49# 100.27 JT, i

Mk 3 A% 2 51 F3013528 0.08 = 0.08%, F{7r 8 F. 5 FHIEfEEALSE H TF1906

I E RS 2 20013058 4935 99.695 7T, 7 0.205 5 0.21%, R 4264 F. 10
##kA SFHAE AR E 71 T1906 A 499R 98.095 5T, 7 0.325 =

Mk T4 5. F3023194 0.33%), FRZZT 34962 F,

A FR %k 5 20013780

® ETRELRIEEI

KEAN

3 FEHEGHRkE e EEE, EEERKRBUGK; IH
021-20370946 HHE, XBHREGREEREKRE, Hf 10 F8T
shangfang@xzfutures. com 1T 2.490p = 3.0831%, IRS B AMETT. FERITHZ

KNHATIHERIE, #ETE 600 27T, RSEHREEFFK
TIT, REEBFFER; MNEREFMENEMRT
Tﬁﬂ&%ﬁ%iﬁﬁ%ﬂm,%mmﬁ%i,iﬁﬁ
T, RIEL, KEREEMNZRETE, BHRE
MMz (T = 2TF) SEFFaETH KIS
ZRER, MHSZ.
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1. WiHTIRMNAR SR

MERNEARE, T TS1906 5AZEHEMN 7 100235 T, MR8 F, HE
349 F | ZE—X S5 HEES 1 F; TF1906 5445 E 1 99.66 IT, AL 3T 4264
F, HFe 13712 F, BAI—XZABE 707 F; T T1906 &AEHEMN A
98.09 JT, AY3Z 34962 F, FFf2 61494 F, KEI—X 5 HIEE 3958 F.

1. EfREIRITIE

__@F  TF1906  TF1909  TF1912
Ty 99.600 0.000 0.000
L 22 1Y 99.695 99.170 99.325
By 99.700 0.000 0.000
51 77 99.600 0.000 0.000
B Y 99.660 99.340 99.400
ik 0.205 0.000 0.095
TeEENE (%0 0.21 0.00 0.10
H:ZE 8 4. 264 0 0
BoE 17.372 B 0
wE To7 0 0
__fF  T1906  T1909  T1912
T2} 958.000 97.605 0.000
L 22 1Y 98.095 97.840 97_260
By 95.155 97.840 0.000
51 77 97.970 97.605 0.000
B Y 95.090 97.795 97.760
ik 0.325 0.355 -0.180
TeEENE (%0 0.33 0.36 -0.18
H:3E 8 34,962 93 0
BoE 61,494 1.222 34
e 3,958 7 0
__@F  TS1906  TS1909  TS1912
FF 2 4y 100215 0.000 0.000
L 22 1Y 100270 100.000 100.865
B 100285 0.000 0.000
51 77 100205 0.000 0.000
B Y 100.235 100100 100.760
ik 0.080 -0.055 0.150
TeEENE (%0 0.08 -0.05 0.15
H:3E 8 8 0 0
BoE 349 13 0
wE 1 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfESLE, 1Y MEGRRERER) 1.4bp E 2.4795%, 2Y HiE filim =

5 2.50p F 2.6229%), 3Y EfFUEE R F-0.51bp F 2.7565%), 5Y HIE SR

Wy 3% SR 3 5f1-2.39bp = 3.0101%, 10Y HAE iz RAF5)-2.49bp ZF 3.0831%.
2: RBHIREfK@EE
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e 11 £ [ 57 21 A 25 5223 4F o fot [ for 2193 R 5 48

e {5 57 21 U 25 R 104F

EIERIR: Wind, SFEERLHT & D

10 FHIEF AU m R L E-4.980p £ 3.5709%, EIFFE fFIZ3050-2.49bp

ZF 48.78bp.
B 3: 10 fFHIE FF s SR A F 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-[Ef710Y (£

EskiE: Wind, MIFHAERRFA D
1.2 % ES

—XZHHEE 10 FHERYZEERER)-10.00p FE 2.44%, FEFZLE)
7.89bp = 66.8bp.
B 4: ElmERnhEfE
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HER &

3.8000 200
180
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140
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40
1.3000 20
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FRIHIUL AL A 100 e FSE R 2 10Y

BHERIR: Wind, MFHRESRFA BB

13 ANRHILE
%5T R AR 154bp X 6.7008, £ AR L) 520p

Z 6.7112,
B5: ARMILE
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—— 2 TE N R T A —— 2658 5 A R IR R —— 2678 50 A R Ui

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

WRITE B EEFZR 1D %5))-8.16bp = 2.5897%, 7D &) 59.02bp &
3.3713%, 14D % xf-14.76bp ZF 3.53%, 1M %)) 82.68bp = 4.1229%.

B 6: R EBFIRR)
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.I

J5: Wind, 3¢

Y

BIRITEIEIFEFI R 1D FE)-85bp = 2.535%, 7D EE) 04bp =

S
N
/

i

2.668%, 14D 25 Ef)-7.4bp Z 2.896% , IM 25 %f1-0.5bp Z 2.879% , 3M 355}-0.1bp

% 2.836%,

7 _EBRETE E ViR fEFI 2R (shibor)
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HER &

e P I G PR A e S AT P PRI (250

HaEsRIE: Wind, SXIERIESRF L &R
NYMEX [FimiER & A &R M L 5-0.22 LT E 58.82 £ 7T,

9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 T  —— ICEfiW  ——— ICE WTIJE

HEkiR: Wind, JIEHAGIH &R AR
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2. =R CTD 25

2.1 fRin=

5 FHIEMRIASR E N4 10 FHIE ISR E L& AEENNELE-0.15
JTE 157 ju; 5 FHIEFHRERAMNZLE) 0.00 ;tE 0.32 T, 10 FHE
REARIE RN Z25) 0.01 ST 0.295 JT.

&1 BERMAERNERER

a2l e T% BE |ZETE| TERE |ZFETE| TERE
N 1.57 1,545 1.6¢ | 032 | -0.06 | 0.29 | 0.03
i 1.72 1,685 1.79 0.32 -0.06 | 0.268 0. 045
B | -0.150 | -0.140 | -0.150 [ 0.000 | 0.000 | 0.010 | -0.010

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1906 jEERAI 328 %%

1 | 160015, TF | 2. 8200 2,3068 | 0,993 | 24,2298 | 2,2515 | 0.0851 b3
2 | 180014¢.IE | Z 7002 2.2022 | 1.0047 | 21897 | 1.2139 | 0.4619 ¢
2 | 180007.IF | 2. 6195 20021 ) 1.0073 | 1.995 | 0.7893 | 0.6084 B3
¢ | 180002 IE - 18411 | 1. 0084 - - - -
o | 160002, IE - LBl | 08827 - - - -

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

1 | 160025, 1B | 3.0400 | 4.8921 | 0.9913 | 4.386 | 22373 | 0,129 0.7
2 | 170006, 1B | 3.0300 | 4.9808 | 1.0036 | 4.6812 | 20747 | 0,233 1.2
3 | 180016, IB | 2.9800 | 430014 | 1.0113 | 3.9%43 | 1.2114 | 0.4763 204
¢ | 180023, 1B | 2.9700 | 4.98%9 | 1.011% | 4.2638 | 0.9891 | 0.02%¢ £. 901
5| 160020, 1B - 44411 | 0.9901 | — - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 160017.IB | 3.2376 7.3671 | 0.9833 | 6.6835 | 20425 | 0.182 4.3
2 | 16002318 | 3. 2300 7.616¢ | 0.8802 | 6.8469 | 1.438 | 0.3019 12,3
3 | 170010, IE | 3.2000 8.1151 | 1.0364 | 7.0513 | 0.89%48 | 0.6071 T.1
¢ | 18001118 | 3.1700 9,153¢ | 1.0336 | 7.7883 | 0.439% | 0.7502 3.9
3 | 18002718 | 3.144% 98,6712 | 1.0204 | 8 2958 | -0.0723 | 0.7761 135, 202

#ERIR: Wind,

SUEHA S & &1
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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 CAY AR -

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRASHREN. KARRBRERE
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER 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
NEMEFAR B EFFAH. W5IA. FIK, FTEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



