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SEHTE RS - B
SRR AT BREEEMMER, BHREFRS
B

SHEI . AR P 0185107323 R 2M—
& RRAT 50 A A NEREE

) ST

M T A %5 F0286569

WK EM G 20010856 ® fTi%[El

e MER 2 FHAEREALE 1 TS1812 A4UIR 99.44 &, %
Mk FHe %% F3013528 0.05 = 0.05%, R 172 F. Ef&EHILL T2 TS1903 &
a‘%ﬁ“%ﬁi@%%: 20013058 #93 99.37 5T, Bk 0.11 5% 0.11%, 3 0 F. EfEHIK
= kA BEZ= TS1906 4£9#% 98.895 Jr, % 0.295 5 0.30%, FX,
AT AR T : F3023194 22 0 F. 5 FHIE A E /7 TF1812 A493% 97.975 7T,

# 0.075 =5k 0.08%, F¥ 3z 4400 F. EHHHAS T2 TF1903
&2 97.965 7T, Bk 0.045 =% 0.05%, F{3z 4 F. HfR

RAEA HiES P2 TF1906 & 2035 97.54 &, 2 0.49 5 0.50%,

% Rz 0 F. 10 FEHBE AT E 7 T1812 A £94R 95.15 5T,

021-20370946 B 0.10 523 0.10% R 3 32057 . E A5 A4 T2 T1903

shangfang@xzfutures. com & 2445 95.135 5T, Bk 0.08 5 0.08%, Fi<r 74 F. EfE
HAESPE 2= T1006 A28 94.29 50, 2k 1.00 5% 1.05%, KX
220 F.

® ETRELRIEEIN

MR EFHRFEERERARRSER S, TEKERM
W, BE/MERER. XSEAHFWRmETHNEER—
R 47, Hrh 10 F£Hf 17 2.52bp = 3.591%, IRS /Mg
E77, FEHSRERITHIT 1200 25T 7 RFE@MME, #R
B 1200 27T, AZEHREASFR/NE LT, AE@
REE, RERHARRESBEKEES RN
g, HREAREESS, TEXIRESFIRMEBHIKIE
WA g e BRI P #R1E L, KIARKRERIZ A
A, EHRAERXIAANSRENE, XHSZE.
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MENEARE, £ TS1812 544
3101 F, RAI—XRZSHRE 2 F; TF1812 ALZHEMN K 97.985 T, MK
4400 F, FHE 17711 F, BEI—XSHREE 243 F; £/ TI812 AR
R 95.12 5T, FR3Z 32057 F, 6 62296 F, BEI—x 5 HIEE 313 F,

1. BTN AR S REE

M 1 BRI
__ Mt TFIB12  TF1903  TF1906

T 97.960 97.955 0.000
W 97.975 97.965 97.540
e 98.030 97.965 0.000
AR 97.925 97.900 0.000
LEE Ay 97.985 97.940 97.965
Tk %k -0.075 -0.045 -0.490
RE (%) -0.08 -0.05 -0.50
RS 4,400 4 0
O 17,711 34 0
A 243 1 0

_ & [wiet 008 0061

FEEEAN 95.180 95.155 0.000
R 95.150 95.135 94.290
e 95.205 95.155 0.000
AR 95.035 95.025 0.000
LEE ARy 95.120 95.090 95.160
Tk ik -0.100 -0.080 -1.000
TRERIE (%) -0.10 -0.08 -1.05
R 32,057 74 0
Fr s 62,296 615 0
oE 313 27 0

__ 4% TSIslz  TS1903  TS1906

FEEEA 99.450 0.000 0.000
S EE A 99.440 99.370 98.895
i 99.460 0.000 0.000
AR 99.430 0.000 0.000
AN 99.440 99.430 99.140
Bk -0.050 -0.110 -0.295
B ERIE (%) -0.05 -0.11 -0.30
FRAE 172 0 0
ERREN 3,101 44 8
&= -2 0 0

HEkiR: Wind, JIEHAGIH &R &R

Hitm 9944 T, X112 F, HFE
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HER &

EfESELE, 1Y HEfKEREE) 0.00bp = 2.9027%, 2Y HE Gk
RAFE-1.69bp = 3.0159%, 3Y E K REF) 1.12bp = 3.1994%, 5Y HA
E iR 2.580p F 3.386%, 10V HEFUMEmEEE) 2.520p =

3.591%.
A 2: XEHRERKREE
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R T G G A S G SV (s g
S99 929993 T HTI503 939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 00 0 o0 o0
R — - R —l — - R — — — i —
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e H {5 [ 457 B A 2 20 14F e T i [ £57 B AU 26 58 24
et {5 [ 457 B A 2 56:34F rh 52 [ 457 B A 2 25 4F
e {5 [ 57 B A 26 %6 1045

ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 SFHAEFFRKERET) 1.760p 5 4.1446%, [EFFEHFIZ2E5H-0.760p

Z 55.36bp,
3: 10 FHEFREEEMNE FFEFRZ=
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 T {57 [ 5 21 U UAC B 5 105 e [ J]-10Y-H i 10Y (FH)
ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
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HER &

1.2 5 IES

BI—X5HEE 10 FHEGKRZEETE) 3.20p £ 3.20%, FEFZETE)
2.52bp Z 39.10bp.

B 4: EfRlkamEmpERZE

3.8000 200
180
3.3000 160
140
2.8000 190
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

IR 25 R 105F e HEFI 2 10V

ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ

1.3 ARTRICE
ETRARMHEMNTE-151bp F 6.9236, ETH ARTKEMNETE) 51bp

ZF 6.9372,
5 ARMILCR
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O O O O O O O O OO O 0O O OO0 oo o o o o o
D GV G = S R A S O S S G G
AR EEEEEEEEEEEEE-EE
N N IS IS IS IS IS IS IS IS IS N 00 )0 60 60 60 60 o0 o0 o0 o0
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HEkiR: Wind, JIEHASIH & &R



O LI B A T
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER &

1.4 FEFI=R

RITERMAEEFR 1D ) 3.80p F 2.4985%, 7D Fxf) 2.93bp &
2.6374%, 14D 25 5-0.55bp & 2.844%, 1M 25 88.01bp = 3.8064%.

& 6: FrREmBEF R R)
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HAERIR: Wind, SGEFERERIFA R

EiERITERFEFR 1D EE) 3.0bp £ 2.475%, 7D ZE) 1.0bp =
2.632%, 14D 355f) 0.2bp Z 2.65%, 1M 255} 0.8bp = 2.663%, 3M 255 2.9bp

F 2.871%,
71 _EBERTTE F LR &R Z(shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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oy O S H R A w]

15 Bl E 7

BAEETH3E) 000 7TE 2354 7T, HEA#LZ ML) 0.00 JTTE 19.90
jTl:o

B 8: AN

33
31
29

25
23

19
17
15
13

P I RE R A e AT I PR (1250

RskoR: Wind, SIEHASIH & ED
NYMEX FUHEBR & AL HE N L) 0.08 £TE 69.36 £, ICE fHiHIERR
EAEHEMEE) 0.18 E£ITE 7944 £iT, ICEWTI FHEREAERENT
5f) 0.08 25T & 69.36 £ 7T

B 9: FHNE
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 Rin=

5 FHIEHRMRENSGAMN 10 FHEGHMKRENSAEENNEZELD
0.065 JTZE 2.865 jt; 5 FHIEFUAREHNZ%E) 0.005 ;TE 0.045 5T, 10
FHE FHI ST A £ 50-0.005 STE 0.03 JT.

&1 BERMATERNERER

| man s o snp | o nn

af | 3% TF BE |SETE| TERE |3F5TE| TERE
WE | 2865 2,85 2805 | 0.045 | -0.028 | 0.03 -0, 07
BiE | 23 2. 795 2.74 0. 04 -0,02 0,035 | -0.075
By | 0.065 | 0.0 | 0.065 | 0.008 | -0.008 | -0.008 | 0,008

FEERIR: Wind, MIEHRESRIFA R
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2.2

£ CTD

&’ 2: TS1812 FEBRTI &S
[(FE] fE [smkus [HamEEaAT] Al [ (v | £2 [ (0 |

#& 31 TF1812 jEERAI 32 &S

1 | 180022.1B | 3.1400 1.9918 | 0.9999 | 1.9625 | 1.0571 | 0.3037 59.2

2 | 180002.1B | 3.1160 2.263 | 1.0111 | 2.1616 | 0.9614 | 0.4005 17.1

3 | 180015.IB | 3.1100 1.7233 | 1.002 | 1.6928 | 0.5679 [ 0.4008 15.7

4 | 170016.IB | 3.1062 1.7644 | 1.0069 | 1.731 | 0.5026 | 0.4608 37.2

5 | 170023. IB - 2.0137 | 1.0105 - — - —
HaEskiR: Wind, JOEHAGIRRR B

4 T1812 FEERAIZZRISF
[re]  wm Tsmbosk [Mammlgans] an | o [ &% [&x@ @ |

1 160020. IB 3.4200 4. 863 0. 989 4.5976 1.9376 0. 1347

2 160014. IB 3.4300 4. 6521 0.9978 4. 3699 1. 7543 0. 1895 23.6

3 180023. 1B 3.3943 4.9918 1.0128 4.6823 1. 4458 0. 2889 128

4 160006. IB 3.4200 4. 4027 0.9901 4.1374 0. 9604 0.2811 1

5 180016. 1B 3. 3900 4.7233 1.0126 4.413 0. 8434 0. 3829 0.1
ﬁ(:ﬁ%;ﬁfﬁ . W|nd /\—LI—.EHH Eﬁk_'-lz

1 180019. IB 3. 5850 9. 8247 1. 045 8. 3308 2. 0557 0.2264 15.6

2 170018. 1B 3. 6300 8. 7863 1.0447 7. 5557 1. 4683 0. 3257 12

3 170025. IB 3. 6000 9. 0356 1. 0637 7.6072 0.6109 0. 5028 9

4 170010. IB 3. 6250 8. 537 1.0384 7.3241 0. 5847 0.4617 0.5

5 180011. IB 3.5572 9.5753 1.0562 8.0396 | -0.1582 | 0.6016 42.5
FIERIR: Wind, MIFHREHFL SR
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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 ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
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
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



