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HIERRAA TR M@, PHEEFEECRME
iy

SLIEARSE. R S 2019 1 H3 H EHjI

48R 70 H A W @E%

) ok

Mk T4 4% 5 2 F0286569

BF K5 20010856 ® fTiEMm

Kkl M 2 4EHAE fEEAES S ) TS1903 A %)4% 100.33 72, 7K

ML TS5 : F3013528 0.07 5 0.07%, R3F 144 F. EEHE TS TS1906 &

I EW MG 20013058 4948 100.095 5T, 2k 0.155 % 0.15%, Fi35 0 Fo EfEHA

= kA HFE 2 TS1900 & 4598 99.865 3¢, Bk 0.24 5% 0.24%, Y

AL TEAE S 52 F3023194 20 F. 5 FEHIE ML E ) TF1903 &40 99.60 7T,

#I T 20013780 S 0.22 5 0.22%, R 3383 F. EEEAL T2 TF1906
& 4% 99.57 Jr, 7 0.185 5% 0.19%, RR3X 2 F. EHRHR

KA 52 TFL909 & 43R 98.76 5T, 1k 0.585 = 0.59%, A}

i 22 0 . 10 fEEAE HEEAHE 7 T1903 & £54R 98.105 7T,

02120370946 S 0.395 5 0.40%, F{<z 33706 F . EEHA% T2 T1906

shangfang@xzfutures. com & 2445 98.045 5T, 7 0.38 5§ 0.39%, FEr 127 F. =
HRE5B5 2 T1009 & 4938 98.00 5T, T 0.40 5% 0.41%, %
X 8F,

® ETRELRIEEIN

MRERRFESAERZES, EERABRBSEK,
SIEMFERTS. WHFHHE, ASHHRERBRZERRK
e T~1T, Eh 10 F£8T17 5.31bp & 3.1734%, IRS %
AIETAT . PERITEIT 300 25T 7 KEFN 100 {Z7T 14
AT EEIRIE, FEFE 700 27T, FIRFFTRIH,
EFERSHERABRTT, REEER, AR
PMIETFRHA BT oREE T 77, — R HELH 3 F
N7 FEGPENRRET - RTigiia R B R EEE
N2, BEmGEEQRETRE, FZEEMN, Hfs

BiE. RRERBEERAETIT, TGRS .
BRIEL, KREENZHEEE, WHREAEMTHL
(T = 2TF) BEFHERFEARNKE, NESE.
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1. WiHTIRMNAR SR

MENEARE, £ TS1903 GAZLE M 100.315 7T, X 144 F, #F

2990 F, RAI—XHHRE 28 F; TF1903 5LALEHE M7 99.58 It Eizﬁ—a

3383 F, #F 15410 F, KA —X 5 HIEE 461 F; F /1 T1903 A%

#y35 98.07 5T, i3z 33706 F, G 64530 F, BEI—3 5 Hig 4 2009 sﬁ
1. BfREARITIE

__@F  TF1903  TF1906  TF1909
FE& i 99 415 99 550 0.000
Wi iy 99.600 99 570 98.760
BE i 99615 99 570 0.000
BB 1 99.415 99.550 0.000
$EE i 99580 99 560 99 545
ok 0.220 0.185 -0.585

BREENE (% 0.22 0.19 -0.59
Rz 8 3.383 2 0
Ho 8 15,410 62 0
o 461 1 0

__fF  T1903  T1906  T1909
FF& i 97.825 97.845 98.000
Wi iy 98.105 95.045 95.000
BE i 98.165 98.100 98.000
B i 97.750 97.845 97.665
$EE i 98.070 98.070 98.000
ok 0.395 0.380 0.400

BREENE (% 0.40 0.39 0.41
Rtz 8 33.706 127 8
Ho 8 54,530 1.533 g
aE 2.009 38 4

__fFh  TS1903  TS1906  TS1909
FF& i 100.250 0.000 0.000
Wi iy 100.330 100.095 99.865
BE i 100.335 0.000 0.000
B i 100.250 0.000 0.000
$EE i 100.315 100.305 100.160
ok 0.070 -0.155 -0.240

BREENE (% 0.07 -0.15 -0.24
Rtz 8 144 0 0
Ho 8 940 15 0
wE -28 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfISLE, 1Y MEfRKEREE-9.860p = 2.5014%, 2Y HE Filkam
RAE-9.11p & 2.6167%, 3Y EFUEEREHH-8.29bp = 2.7859%, 5Y HA
EfRRE R ER)-2.1bp E 2.9466%, 10Y HIE i R L H)-5.31bp =
3.1734%.

2: RBHIREfK@mE
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e {5 1] 57 380 AL 25 40 14 e 5 [ 5 2 SR 25 2824

e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 SFHAE itz R & 5-3.50p £ 3.6076%, EFFEfFIZZH) 1.81bp =

43.42bp,
B 3: 10 S HE T MRS SRAE 7T IR ) 5
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

A—XHHEE 10 FHERWEELTE)-6.00p F 2.63%, HEFETE)
1.09bp % 54.74bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 10
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

GRS A 105 e HSE R ZE: 10V

HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHIE N EE)-150bp = 6.8482, ST AR TR M L 5)-14bp

% 6.8518,

5: ARMILE

7.0000
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6.8000
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6.2000
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2018-06-03
2018-07-03
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2018-09-03

2018-10-03

— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITEEH R EBEF)F 1D & E)-24.65bp £ 2.2798%, 7D Erfj-54.27bp E
2.5935%,

14D Z5fj-81.08bp = 2.8036%, 1M ZFEf 260.53bp £ 2.6053%.
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HER &

B 6: BRFAEBEFIRR)
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HmskiR: Wind, SGERIERRR &0
EERITERLFEFZR 1D 3Ef-25.4bp E 2.30%, 7D #Fxf-26.9bp =
2.634%, 14D ZF5-59.7bp F 2.802%, 1M 2 xf-27.2bp ZF 3.20%, 3M 2 xf
-6.1bp Z 3.285%.
7. EER1T e AL HFEFI 2R (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 EM S IIEER
BR2EEHMZEN0.00 TE 23.7 7T, AL 13 E) 0.00 7T E 19.48 7T
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HER &

8: EAHE

e I A A e SR T- P PR (250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [Fif5EER & A4 E M) 0.08 £TE 4541 55T, ICE FRifiERR
BAEEMNEF 0.59 £7TE 53.8 T, ICEWTI FHERS LR ML)
0.63 £ CE 48.38 T,
9: R
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

5 FHIEFRHIBENEAM 10 FHEFRBE N EAEENNZE%LE-0.16

2.1 B =
JTE 151 jt; 5 FHIE R,

RER R EHA N =2 50-0.045 JT=E 0.00 JT.

&1 BERMAERNERER

IR Z2 R 0.025 ;TE 0.02 7T, 10 FHIE

a2y e TE AT | 3ETE| TERE | 3ETE| TERE
N 1.51 1.49 1545 | 0.02 | 0.01 0 0.07
i 1.67 1.72 1745 | -0.005 | 0.04 0. 045 0. 065
B | 0060 | -0.230 | -0.200 | 0.025 | -0.025 | -0.045 | 0,008
HERIE: Wind, XIEERERHTAED
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 16000T.TF | 2, 8400 2,2822 | 0.9916 | 2.206% | 3,927 | -0,2626 0.2

2 | 180022.1F | 2. 6800 1.7945 | 0.995% | 1.7694 | 1. 7ORT | 0, 2402 2

3 | 170023.18 | 28744 1.B164 | 1,008 | 1.7819 | 1.5019 | 0, 3802 B

¢ | 180002, I8 - 20658 | 1,008 | - - - —

5 | 150007, I8 - 2, 2787 | 1.0085 | — - - —
HHERIE: Wind, JEHAGR AR
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P23 Wil

#& 3: TF1903 FERRAI3ZH &

1 | 160014.1E | 3.1200 4.4248 | 0.999 | 4179 | 33899 | -0.0882 1
2 | 160020.1F | 3.0800 46630 | 0,9330 | 4.4028 | 2831 | 0.0438 0.3
3 | 180023, 18 | 2,941 4. 7947 | 10121 | 4.4887 | -0.4036 | 0,71 4
¢ | 180016, 18 | 2. 9230 ¢, 926 | 10119 | 4.2186 | -0.831 | 0.7897 12.6
o | 180009, 18 - ¢, 2809 | 10084 | — - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 170018, 18 | 3.4272 B.989 | 1.0436 | 7.36098 | 9.969 |-1.1459 Z

2 | 16001018 | 3.3000 7.3425 | 0.9936 | 6.6295 | 3.1647 | -0.0327 1

3| 160017.1B | 3.2900 7.5918 | 0.9828 | 6.8119 | 3.1342 | -0.0811 1.9

¢ | 17001018 | 3.2700 B.3397 | 10374 | 7.2726 | 3.1027 | 0.0705 2.6

5| 15002318 | 3.308% B.789 | 0.9994 | 61483 | 27017 | 0. 0626 11.8
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 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.



