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SHTERMR - B

SUFHR & 7= G R BEOEEN, RS AEumEg

SHEB S K b 018 11 526 B 2M—
o L AL UN W%E%

% Sk

Mok F A% 5. F0286569

WA BN S 20010856 ® {TiEmE B

REa FAE 2 FHRIEMGKIE S TS1812 4493% 100.03 7T,
Ak 46 4 52 F3013528 7 0.005 = 0.00%, FRZ: 31 F. EELALE TS TS1903
FHFE 5 20013058 A 2332 99.975 5T, Bk 0.005 5 0.01%, F{3Z 116 F. E
=k A fEHAES PR S TS1906 4 £99F 100.15 5T, 3 0.05 = 0.05%,
AT : F3023194 32 0 F o5 FHIE fREA SRR 2081 A TF1812 A 4745 98.69

7T, % 0.00 =% 0.00%, f% 3z 1149 F . E R HA 55 ~Z= TF1903
&2 98.745 J¢, 7k 0.01 = 0.01%, RX3Z 4943 F. H

BRAEA fEHA 5P S TFL906 & 2938 98.60 5T, ¥ 0.06 5§ 0.06%,

"% RR3E 2 F. 10 SFHIE R ER BRI 2 B T1812 £494R 96.78
021-20370946 5T, W 0.105 5T5% 0.11%, A3k 3205 F, EEEALE S
shangfang@xzfutures. com T1903 &4 #3% 96.67 7&, 7 0.02 5 0.02%, FY3X 33956

Fo EFHIERS 71906 5293k 96.68 JT, ik 0.03 =
0.03%, F3z 154 F.

® ETRELRIEEIN

FRAARFRMGFRERTERSERS, RIRERTH
BBk, MEHmHE, TEHREREEERKER—, &
f1 10 FFHA 47 0.00bp FE 3.3917%, IRS fiE T17. &
RRITH *%ﬁ\%ﬁﬁﬁﬁ,@@%oﬁﬁ REH
HIRASHRBRETT, REe@EEn, MHERE,
ﬁ%F&%%% FRAARBFRBBERE, <SHiHxs
BAKTREAGE SR, TR RES . R1EL, KH
&%%myﬁ%ﬁ'hﬂhﬁﬁﬁiﬁﬁﬁyT s 2TF)
BEFARBCEMIAZHZ T = TF(LL) , XHESZ.
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MENELRE, £ TS1812 544
12718 F, WAI—XZARE 13 F;

4943 F, ¥ 12065 F, BHI—5 HAE G 108 F; £ T1903 5H4H
19 96.635 F, pixz 33956 F, 56 64257 F, KA —X 5 HME 493 F.

1. WiHTENEREREIE

B 100.03 7T, M3 F, HE

TF1903 &4Y

M 1 BT

87 98.765 T, AL

__ bk TF1812  TF1903  TF1906 _
FFEEAM 98.665 98.600 98.750
A 98.690 98.745 98.690
B 98.765 98.805 98.750
TR 98.640 98.600 98.690
LR ARy 98.720 98.765 98.720
Tk ik 0.000 0.010 -0.060

B ERIE (%) 0.00 0.01 -0.06
)5 %% 1,149 4,943 2
o= 4,898 12,065 26
o= -295 -108 1

__GEPh  T1812  T1903  T1906 _
FFEEAM 96.795 96.585 96.620
=R 96.780 96.670 96.680
B Er 96.830 96.710 96.720
AR 96.560 96.475 96.450
LAY 96.740 96.635 96.635
kR 0.105 0.020 0.030

BRERIE (%) 0.11 0.02 0.03
Y%A B 3,205 33,956 154
R & 6,216 64,257 211
%= -830 -493 89

_ Pk TS1812  TS1903  TS1906 _
FFEMy 100.070 100.000 0.000
A 100.030 99.975 100.150
B 100.070 100.025 0.000
AR 99.965 99.960 0.000
ZE A 100.030 99.975 100.105
Kk 0.005 -0.005 0.050

B ERIE (%) 0.00 -0.01 0.05
JYAT 31 116 0
= 1,278 840 14
G -13 3 0

HERIR: Wind,

SULHATR A& BB
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HER S

EfRIlAEAE, 1Y HEGKREETE) 2.230p Z 2.5115%, 2Y BjE GRS
ZAFRf) 1.16bp ZF 2.7146%, 3Y E Rz &L 50-0.54bp F 3.0132%, 5Y Hj
E Rz E L 50-0.44bp Z 3.1853%, 10Y HAEfRUWHE TN 0.00bp =

3.3917%.
A 2: XEHRERKREE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N NN 0N 0N N MO MO MO O 0O 0N 0N N H MO 0N 0N O MO MO oM
O O O O O OO O O o oo o oo oo o o o o o
O T G G A S G SV (s g
S92 929993 T T8 03939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 60 0 o0 o0
R — - — —l — — R — — — i —
O O O O O O O O O O O O O OO0 OO0 o o o o o
N &N AN AN AN AN AN AN ANAN AN NN NN AN N NN N NN
e {5 1] 57 80 AL 25 0 14 e T i [ f57 I AU 25 3 245
e L {5 [ 57 80 AL 25 235 Hh 5t 1 o7 BB 25 A5 4
e {5 [ 57 B A 2 %6 1045

HaEsRIE: Wind, SXIERIERRF L AR

10 FHIE F RS R EE)-1.1bp = 3.9019%, EFEFHEFZEZEE) 0.51bp =

51.02bp.
3: 10 FHEFREEEMNE FEFRZ=
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 5 T3 B I 2256 104 [ JT10v-[E fiiroy Cf)

HEkiR: Wind, JIEHAGIH & &R

WE S ESILESIES
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HER S

B—XZZHEE 10 FHEFRKGEREE-1.00p E 3.05%, HEFZEE)

3.01bp = 34.17bp.
B 4: EREERMDERZE

3.8000 200
180

3.3000 160
140

2.8000 120

2.3000 100
80

1.8000 60
40

1.3000 20

2015-01-02 2016-01-02 2017-01-02 2018-01-02

FHEEGRI AR 10— 2 107

HHEsRIE: Wind, SIERIERRR L AR

13 ANRHILE
%5t 55 NR I H1Z5-850p % 6.9306, E553 AR BKMMNEF) 71bp

ZF 6.9421,
.
5 ARMILCE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
M MO MmO 0N M 0N MO 0N MO 0N MO 0N M N 0N M N M 0N M o oM
AR EEEE S SR
AN M S N O N0 0O 0 AN A NN S DO NS0 O
S22 92933999 Hd3900800 9300
N N IS IS IS IS IS IS IS IS IS N 00 )0 60 60 60 60 o0 o0 o0 o
L e T e T e T = s = e T s e s e T s D s T = s T s S e T s T s I e T
(@) O O O O O O O O O 0O OO o O o o o o o o
AN AN &N AN &N AN AN AN NN AN AN AN NN NN NN AN NN

B
=5

— RTu AR M —— KT AR MR —— oo AR Mt

BARRIE: Wind, SFERESHT&ER
14 |
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HER S

RITEIF X EMFR 1D FF5f-12.24bp E 2.376%, 7D ZEE)-8.52bp =
2.5867%, 14D 25%-8.59bp & 2.8289%, 1M 25 xf-48.93bp F 2.5494%.

B 6: RFAEBEFIRR)

8.0000
7.0000
6.0000
5.0000
4.0000
3.0000
2.0000
1.0000

0.0000
M o MnHm MH N 0N 0N 0N N N H MO O O N oD 0N oD H O oM ™
A S B EEEE AL
o NN < N O N0 0 AN NN S N O N0 O O
32339239993 H 903035090 Q0 o
N NS IS IS IS IS IS IS IS IS N I o0 0 60 0 0 o0 0 00 o0 o0
L e . = T T = . = = D = = D = D = s e T e S e S . D s S s I
O O O O O O O O O O O O O O o0 O o o o o o o
AN AN AN AN AN AN AN AN AN AN NN AN NN NN NN NN
ROO1 R0OO7 RO14 R0O21 R1M R2M R3M

HRskoR: Wind, SIEHASIH & ED
EiRITERAREF R 1D % E)-10.0bp E 2.356%, 7D FE)-1.4bp F

2.628%, 14D % xfj-1.3bp = 2.655%, 1M ZZEf-0.6bp F 2.691%, 3M Zxrj
0.9bp = 3.073%.

7 EBRETE E kiR fEFI 2R (shibor)
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O O O O O O O O O O O O O OO0 oo o o o o o
R G G S G G G A P - Gy G S G <
AR EEEEEEEEE- R
NS N IS IS IS IS IS IS IS IS IS I o0 0 0 0 o0 o0 00 00 o0 o0
D e e T s T e N s T s . = = T = = T = D s s T e T s s T e, T e I e I
O O O O O O O O O O O O O OO0 O o o o o o o
AN AN AN &N AN AN NN AN NN N NN NN NN N NN

s SHIBORO /N e SHIBOR 1 W s SHIBOR2W SHIBOR1M e SHIBOR3M

HEkiR: Wind, JIEHAGIH & &R

1.5 B S INTEFE
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HER S

BREEFMEE) 0.00 TR 23.52 T, EAHLL M ZEE-0.07 jTE 19.18
jTl:o

B 8: BRI

N
NN SN

Q
Q N " ¢l
» » » N
Q S D N

O S
— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX BUHEBR & LEH N ERN-2.78 £5TZE 51.85 7T, ICE 7iliEEk

EANEEMNTN-3.84 £TE 59.04 =T, ICEWTI FHBERREAEHENT
5-3.17 5T E 51.66 EIT.

9: JRimHTH%

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000
0.0000

——NYMEXJEJ  —— ICEAiill  —— ICE WTIE i
ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

2. HiZBRERM CTD 25
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2.1 BRin=

5 FHIEMRIARENEANN 10 FHEGRARE HEANEENNETE
-0.035 JtZE 1.98 jt; 5 FHIEGEARERMZ=ZE) 0.00 ;tE-0.045 ¢, 10
FHAE fREA R s HA =2 R0 0.08 ST = 0.105 Tt.

&1 BERMAERNERER

| naacrrenn o e | must exe)

ad | 2% TE BE | ZETE| TERE | 25TF| TERE
0E | 1.8 2.13 2085 | -0.045 | 0,045 | 0.109 0
B | 2015 | 2089 21 | -0.045 | -0.015 | 0.025 0
Bl | -0.035 | 0.045 | -0.015 | 0.000 | 0.080 | 0.080 0, 000

HEskiR: Wind, JIEHAGIRA B
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2 £ CTD

N

k20 TS1812 JEBRTI X &S5

160002, 1B | 2. 8200 21452 | 0,9906 | 20712 | 0.9535 | 0.1071 22,5
180015, 18 | 2. 7BOO 16356 | 1,002 | 1,68052 | -1. 5661 | 0.3241 13.4
180004 IF | 4. 8232 21793 | 1.0111 | 2.0743 | -1.88% | 0.37%1 15.4
180022, 18 | 2. 7BO00 1.9041 | 0,5999 | 1.870 | -2.478 | 0.376¢ 5.3
170016, 18 | 2 7200 1BTET | 1.0083 | 1.6434 | -5, 1681 | 0,458% 18.1

HaEskiR: Wind, JOEHAGIRRR B

[y I S S e I e

#& 3: TF1903 JEERAI 32 8IS

160014, 18 | 3. 3200 4.9644 | 0,998 | 4.2831 | 5.3083 | -0.11%M at
160025, 18 | 3. 2600 49863 | 0.9909 | 4.7187 | Z.B292 | 0.0059 4

180023, 18 | 3.1797 49041 | 1.0121 | 4.9964 | 1.0104 | 0.5277 11.4
180008, 18 | 3.1800 4.4037 | 1.0084 | 4.1073 | 1.3027 | 0.5305 121
180016, 18 | 3.1700 4.6396 | 10119 | 4. 3272 | 1.2726 | 0.5568 8.6

HHESRIR: Wind, SIEHRERES T

| W~ | |3

&4 T1903 FEERAI 3RS

1 | 160017,IB | 3.4800 | 7.7014 | 0.9828 | 6.9147 | 2,8797 | 0.003% 2.6
180019, 18 | 3.4050 5737 | 1.044 | 82366 | 2.7831 | 02189 a0, 8
170018, 18 | 3.4400 | B.6986 | 1.0436 | 7.4787 | 2.6749 | 0, 2672 1.2
180011 1B | 3.4100 | B.4877 | 1.094% | B.1068 | 2,622 | 0,3099 3T
160010, I | 5.4850 | 7.4521 | 0.9936 | 6.7297 | Z.422 | 0.1764 5.3

BIESRIE: Wind, SGEHISET&

| e | | 2
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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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



