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1. WiHTIRMNAR SR

MENEARE, £ TS1906 GAZLE M 100.275 7T, X 8 F, HE
342 F, BH— 5 EME 0 F; TF1906 4% E 1A 99.64 T, A3z 3149
F, HE 17933 F, RE—RXZHEE 62 F; £/ T1906 S&AEHEHMN A
97.97 5T, Rz 33596 F, ¢ 63779 F, BEi—3 5 HiEd 237 F.

1. EfRHARITIE

__@F  TF1906  TF1909  TF1912
Ty 99.705 0.000 0.000
L 22 1Y 99.640 99.170 99.325
By 99 725 0.000 0.000
51 77 99.615 0.000 0.000
B Y 99.640 99.320 99.380
ik -0.070 -0.220 -0.125
TeEENE (%0 -0.07 -0.22 -0.13
H:ZE 8 3.149 0 0
BoE 17.933 B 0
wE 62 0 0
__fF  T1906  T1909  T1912
T2} 98.095 98.030 97450
Whr 22 1Y 97.945 97_645 97450
By 95.135 95.030 97 450
B 15 1 97.935 97.645 97450
B Y 97.970 97.680 97450
ik -0.180 -0.195 -0.200
TeEENE (%0 -0.18 -0.20 -0.20
H:3E 8 33,596 148 2
a8 63.779 1.315 34
wE 237 72 0
__fF  TS1906  TS1909  TS1912
T2} 100260 0.000 0.000
L 22 1Y 100.295 100.000 100.865
B 100295 0.000 0.000
51 77 100.255 0.000 0.000
B Y 100275 100140 100,800
ok 0.015 -0.145 0.060
TeEENE (%0 0.01 -0.14 0.06
H:3E 8 8 0 0
BoE 342 13 0
wE 0 0 0

HEkiR: Wind, JIEHAGIH &R AR



HER &

O LW B B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

EfsmmE, 1Y BEGREZEER-0.37bp F 2.4669%, 2Y HIE G
K5 1.37bp F 2.6035%), 3Y EH &R R)-1.6bp F 2.7216%, 5Y HiE
EUE R E) 0.09bp F 2.9937%, 10Y HiE RS X ETR) 2.4%p &E
3.0882%.

2: XRHARE fRmE
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HERR: Wind, JOEHASIH & AR

10 FHEF R mEEE) 1.25bp FE 3.5934%, EFEGFIZ%E5E)-1.24bp
% 50.52bp.
3: 10 FHEFRKEERMEFE RN ZE

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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

—XZHHAXE 10 FHERIEEEE-2.00p £ 2.39%, FEFZLE)
4.49bp = 69.82bp.
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BUERIR: Wind, MUFHRESRFA BB
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

SRITE IR EWFIR 1D FRh-20.96bp F 2.3311%, 7D ZE) 0.3%p =
3.492%, 14D 3Fx}-13.26bp ZE 3.3014%, 1M 2Ef 17.68bp E 3.6404%,
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HER &

B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEEIFEFRZE 1D T 5)-20.9bp F 2.286%, 7D ZExf 9.3bp E
2.797%,14D 25 E) 3.1bp Z 2.932%, 1M 35 5}-1.9bp Z 2.843% , 3M 355H-0.9bp

ZF 2.819%,
7. _EERTTIE E LR EFIZE (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EIE SR
RPI% EFH R 0.00 TLF 22.4 T, HPIHAH 25 0.00 TEF 20.13 5.
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8: EAHE

I RE A A e SR T-P H  PA (250

HHEsRIE: Wind, SERIERRR L AR
NYMEX [FimiEER& AR M L 5-0.53 £ITE 59.41 £t
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 fRin=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD
0.085 JTE 1.67 jT; 5 FHIEFUAREHRNZEEF) 000 ;T2 032 7T, 10 F
HAE R SRS R = % 5 0.005 JTE 0.29 JT.

&1 BERMAERNERER

a2l e T% BE |ZETE| TERE |ZFETE| TERE
N 1.67 1.64 193 | 032 | -0.06 0.29 0.23
i 1. 585 1.5 1.8 0.32 -0.06 | 0.268 0.19
B | 0085 0.090 | 0.130 | 0.000 | 0,000 | 0.005 | 0.040

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1906 jEERAI 328 %%

160015, T8 | 28200 2,3041 | 0,993 | 22271 | 24383 | 0.0409 0.3
160007 IE | 2. 7200 20048 | 0.9926 | 1.9797 | 17799 | 0.1846 0.8
180014, TF | 2. 7103 2.2793 | 1.0047 | 2,187 | 1.4801 | 0.3331 Bb. 2
180002, TF | 2. 6400 1.828¢ | 1.0084 | 1.8042 | 1,372¢ | 0.49R4 0.¢
180007.T8 | 26555 2, 0493 | 1.0073 | 1.9522 | 1.3027 | 0.4816 B9

51 | W | C=0 |0 |

ERIR: Wind, XIFHABRRA &R
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P23 Wil

& 3: TF1906 FERRAI3ZHIZ

1 | 18001618 | 2.9720 | 4.2986 | 1.0113 | 3.9918 | 1.2673 | 0.4572 |  23.8
2 | 18002318 | 2.9450 | 4.5671 | 1.0115 | 4.2613 | 0.7333 | 0.5835 |  31.303
3 | 17000618 | - | 49781 | Loogs | -- — — —
& | 16002518 | - | 4.6493 | 0.9913 | -- — — —
5 | 16002018 | - | 4.438¢ | 0.9901 | -- — — —

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 16002318 | 32300 T.6137 | 0.9802 | 6.8441 | 1.9914 | 0.2687 12.1

2 | 160017.IB | 32300 7.3644 | 0.9833 | 6.6816 | 1.3904 | 0.3248 1.3

3 | 160010.1IB | 32300 7.1151 | 0.9938 | 6.4002 | 1.187 | 0.4008 15,3

¢ | 1700181 | 3.1900 B.3616 | 1.042¢ | 7.2826 | 0.8718 | 0.6233 Z

5 | 17001018 | 3.1800 B.1123 | 1.036¢ | 7.043 | 0.7168 | 0.6417 1
HERIE: Wind, MIERRERRTAED
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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.



