MAEBA R F FR'A"E

BERS e YRR IRER
SRPTAE MR - Efi
BB MR = m AT

SRR, AR S

HEHERE, HRRRRERS

2 R 7 A TA
X SR

A A 2 5
BB
DE
M HE G 5
BE G
=K A
Mk T A 5

BARA

F0286569
20010856

F3013528
20013058

F3023194

#,75: 021-20370946

é)]? 7?5 : shangfang@xzfutures. com

2018635130 E#H=
RNERE

® fTi&[Em

M 5 FHIEGHIEIE 7 TF1806 & £94K 96.605 T, 5 0.055 LY 0.06%,
X 3z 5349 F . E A5k T2 TF1809 & £94% 96.65 7T, 7 0.045 ST 5k 0.05%,
3z 13 F. ERHAKES TF1812 4493 96.605 5T, 3 0.00 5% 0.00%,
32 0 F .10 FHA E e85 F /1 T1806 & £9#% 93.01 7T, 3 0.07 T3¢ 0.08%,
A 3z 21086 F . [ it T2 T1809 4 #93R 93.085 7T, 7 0.08 L= 0.09%,
B3z 87 F . B RHAFE RS T1812 423K 93.005 5T, 0.00 FT 0.00%,

B2z 0 Fo

JE T R EE X2 SRk 321X

FEHERREESHREXEERERARES, BEE/IMESK. &5 HE,
5 FHL R KTTIMWE3WH%m¢%%*$TﬁO%§3&%%
IRS fllE 1T, REEHEmE®RE:, BIRERESS, R1T#T 7 KHi 500 12
7T, 28 KHA 400 {Z ¥ [E g, ﬂih$?wﬂ,@&mmmﬁm NEH
HRREBSFIR/NE LT, BREEBEREN. BIEL, KEREEEWE

AE, EHREEENENE, NH5E.
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1: EfMIRITR

_ dhPf TF1B06  TF1809  TF1812
FEEEANY 96.590 96.620 0.000
W EE 96.605 96.650 96.605
BEh 96.625 96.655 0.000
B 96.545 96.605 0.000
LEE A 96.595 96.650 96.650
Tk 0.055 0.045 0.000
BRERIE (%) 0.06 0.05 0.00
RS 5,349 13 0
St 8 18,336 78 0
G -156 2 0
__ @PF  T1806  T1809  Ti8l2 _
TN 92.990 93.015 0.000
W HE 93.010 93.085 93.005
BEh 93.070 93.125 0.000
B 92.890 92.995 0.000
LEE Ay 92.985 93.060 93.050
Tk 0.070 0.080 0.000
TEERE ) 0.08 0.09 0.00
A& 21,086 87 0
St =4 42,379 615 0
oE 732 21 0

sk Wind, JOEHAGIRRR B

MENELNRE, £ TFI806 &LLEFE M 96.595 JT, AL3L 5349 F,
R 18336 F, BREI—XHHBE 156 F; £ T1806 SHLEEMN T 92.985
JT, B3 21086 F, ¢ 42379 F, REI—EHHEE 732 F.
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B 2: XRHRERKkEE

EXLLLY]
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36000

3.4000
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2.6000
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=] o o o o (=T = =] (=T =1 o o 9o (==
— [ s B uh = = o o 9'| = 4 o oh
2 2 2 2 2 2 9 9 g H 4 4 5 o 9
- - - - - - - - - - - -
— = = = — = — — = = o 3 5 3
E B R B R B R B R B R B 8 B &

— 1 BRI 5 . = s B S it
—— S EA R I B = 10 I i B

HHERIE: Wind, MXIEERSRAFAED
EfMEHAmE, 1Y HIERWEERTE) 1.8bp F 3.27799%, 3Y EHfGKWEE
255/ 0.04bp = 3.5309%, 5Y HAEfRULEEZEE-1.04bp = 3.6713%, 10Y HAE
&I 25 E T R)-0.35 F 3.8243%.

2: 10 FHE FRKEENE FE RF =

5.3000 130.000
120.000
“.8000 110.000
100.000
4 3000
o). Do
BO.0DOD
3.B000
70,000
3.3000 &0 000
50.000
2.BO00D 40,000
m m m m m m m m m m m m m m m
(] [ ] (=] (] (] L] (=] (] [ ] [ ] (=] (] [ ] L] (]
P s I T Y ST S O N 9'| S B B
. 2 2 2 2 2o 9o o S 4 4 a9 o0
bl e - o e - e = = =
H B H RR BER & FRAR EARB EHA

——h EEH EEEAMEE 10F ——10YEFE-10VEE (el

FAERIR: Wind, MIFHRERRFE SR
10 FEHIEFEWZFERTE) 0.11bp & 4.7989%, EFEEFIZZE) 0.46bp
% 97.46bp.



MIEFAR AT IRaa
H & IR& WHEMRABRSH

1.2 et R P RF =
3: EMRMEENBENZE

180
a

160
3.5

140
3 120

100
25

&0
2 &0
Mmoo Mmom Mmoo Mm M Mmom Mmoo Mmoom mom Mmoo
(=T = T = T = T = I = S = N = S = T = B = S = N = R = R =]
= ot =2 o s R @ o 9'| - Mo o
T 2 9 29 9 9 2 2 8 7 7 # 3 99
- - - - - - - - - - - -
a4 o o o o =4 = = =4 & = &4 =9 3 3
HE BB B B R R R B R RB R A RS

—FfH 10V ——rfF 107 —FF: fE (G

ARSI Wind, MiFHRERHF A SR
EHE 10 FHIERWRELTE) 0.0bp E 2.90%, H3EF|ZELEE)-0.350p =
92.43bp.

1.3 ARMILE

B 4: ARMILE

7.0000

6.9000

6 B0

6. 7000

6 G000

6.5000

64000

6.3000

: o ) »

; 5 k] . kX ) 1 k) kN * ] ! 5
A A AT T F ST Y
i B Y 8 5 PG L S ¥

=y Y
I A L A, S S . U, U,

—&mRARMSET ——EmARARMAFEN — &R ARMEEAN

EXTHRARTAEMEER-1.18bp £ 6.3333, ETHARTUENETEN
-1.34bp = 6.3236,
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14 |

B 5 FmBEF R R)

8.0000

7.0000

6.0000

5.0000

4.0000

5.0000

2.0000

A17-01-03
2170203
A17-0303
2170403
A1705-03
A17-06-03
2A017-08-03
A017-09-03
A17-10-03
A17-11-03
2171203

A18-053-03

A18-01-03
A18-0203

2170303

— P01 — R O0T7 R 14

]
o]
=]
=

e R 1 1 e L 2 1 e [ 3 [

HEsRIE: Wind, SCOERERAR L A
RITEEHEREBFE 1D &5 3.52bp £ 2.6544%, 7D EEfj 8.09bp =
3.0477%, 14D 3 E)-19.9bp F 3.4889%, 1M ZEEf 0.71bp F 5.02%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)

& ¥ NV N S &
&NV aF b o
R S S S

. SHIB ORI N e SHIBOR 1 WY e SHIBOR 2 s SHIBOR 1] s SHIBOR 3

BRsRIE: Wind, SIEEIERIL B
SR 1TE E IR EFIZE 1D F5h 1.3bp Z 2.586%, 7D &/ 0.1bp % 2.858%,
14D 3 5f1-0.1bp = 3.828% , 1M ZE ) 4.42bp = 4.3707%, 3M ZER)-0.6bp = 4.735%.

1.5 B e
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B 7: AN

33
51
29
27
25
23
21
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FHEsRIE: Wind, SCOERERAR &L A
EEREASETHINEE-075 TE 2431 T, EAMRLKNER-4.02 T=

15.92 jt.
. N 463
B 8: FUBMAIERM 22T
140.0000
120.0000 rvl“'l..
M W Y el
I" m
100.0000 Ilp'"“'. AU
r LA Fal
\
B0.0000
50.0000
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40.0000

20.0000
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¥ n¥ n¥ o o s i 5 5 o o o .
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NYMEX[E:H ICEFRSH  —— ICEWTIEH

EsRIE: Wind, SIERRSTHE& &R
NYMEX FREBR S A EHE M A EN-0.71 LT E 61.33 £yt ICE 7iiERR
EEMNMEE-054 ETE 64.95 £T, ICEWTI FUHERR S AEEMN LD
-O 26 ZJTE 58.87 =TT
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2. frZEmER

® 1 BERMABHNEZREER

oz [ mames arvenw  [mwes cenn | mmes e
&4 E=E S k== HE-FE | FPERE | BF-FFE | FPERE
BE 3.61 3.59 3.6 -0. 055 0 -0.075 0.01
B 3.77 3.61 3.6 0.185 -0. 055 0. 025 -0. 065
23 -0. 160 -0. 020 0. 000 -0. 240 0. 055 -0. 100 0.075

FEsRR: Wind, SEHAEEH LB

3. CTD Z5X A3z &35

% 2: TF1806 FEERAI %%
[pe] wm [smkss [HapmeeEs] am [ mx [ 2% [mee @@ |

1 130018. IB 3.7251 5.4493 | 1.0513 | 4.9374 3.323 0.1831 9

2 1700003. IB | 3.7750 4.526 1.0231 | 4.1894 | 1.9794 | 0.4013 9.4
3 170014. IB 3. 7898 4.3397 | 1.0178 | 4.0125 1. 806 0.4147 22.4
4 150026. IB 3. 7400 4.6164 | 1.0019 | 4.3236 | 1.7518 | 0.3348 1.2
5 180001. IB 3.6600 4.8575 | 1.0341 | 4.5049 [ 0.7919 | 0.7584 14.9

HaERIE: Wind, JMIERIETRER AR

% 3: T1806 FERRAIHI%
[re] wm [smkess [Hanm[ReEs] a8 [ o [ 2% [mee @ |

1 160017. IB 4. 0540 8.4027 | 0.9813 [ 7.4902 | 5.3254 [ -0.5251 0.5
2 160023. IB 3. 9756 8.6521 | 0.9778 | 7.6413 | 3.7594 | -0.1749 0.1
3 170010. IB 3.9370 9.1507 | 1.0404 | 7.7819 | 3.3369 | 0.0784 27
4 170018. IB 3. 8950 9.4 1.0469 | 8.0147 | 2.6007 | 0.2701 2.6
5 160010. IB 3. 9900 8. 1534 0.993 7.2023 | 2.5292 | 0.1453 0.1

FHESRE: Wind, SGFHRSHIA R
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RAEGRIEASE, MY B EAR S KRS EREHibR
BRT AAMRN R IREMKANGESRE TR, SITEEETAA
MBLIERE, BYSEAMNESHEL, WREW. AL, Fig, TREAE
=TIHREF. AATE R AR RETNARGEERLSINR/MNE
Bk A R RO RN o

RiRENEBEIRIBT A ER, LB XLEEFENEREMTEETR
EEARIE, ARIEFMEEMESMENA LK EEMETE. XHIIMWR-
ZRMBFWNHSE  XKIEBARALXERESAREFBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHTT .
WERHAR BRI BRI R T % B IR & B 8 =5 B ARz H 1.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRARE B MERARFTR ARTRWEFNEESR
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRB IHMEAARFERAR S PIUEMATITSIEM
KA TTE

FRENVR/ TS ZEFPNUR AR H S L, W FETAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBREREBT(E,

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AEMEMEXBR. EFMLH. W5/ HL, FERHLIGEREHR
RER, BEAENARSHTEFRENSIA. BEFEX.



