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1.1 BRERFNHALEHEEN

2020/11/18

AR | BN TR REM BRI NS Kk | RXE (AF) | R (Haoo
Jif34 A 5,236.41 | 5,261.83 | 5,261.83 | 5,204.98 | -27.77 | =0.53 64, 299. 23 846. 24
PR 300 4,894.79 | 4,903.12 | 4,909.29 | 4,865.39 -9.39 | -0. 19 15, 148. 75 288.91
BNL B AR 2,658.09 | 2,715.09 | 2,715.69 | 2,626.37 | —-54.32 | -2.00 11, 245. 96 202. 14
AN TE 9,068.26 | 9,138.21 | 9,138.21 | 8,974.27 | -81.89 | -0.89 13, 288. 50 183. 24
PRIUE 3 13,732.52 | 13,843.01 | 13,843.01 | 13,628.82 | -118. 31 | —0. 85 36, 114. 38 499. 92
HHIE 800 5,122.42 | 5,137.39 | 5,140.12 | 5,092.23 | -17.07 | =0. 33 29, 276. 18 427. 88
HIE 500 6,336.94 | 6,380.77 | 6,380.77 | 6,300.57 | -50.43 | -0.79 14, 127. 43 138. 97
F1iE 50 3,379.27 | 3,376.87 | 3,388.96 | 3,362.50 2.16 | 0.06 3,307. 42 69. 70
EZETR 3,339.90 | 3,347.15 | 3,347.70 | 3,323.95 -7.07 | =0. 21 28, 363. 25 353. 62

BAEKIR: Wind, 7527 AT

Miear Wt RN m&E BRI SREG BKER BKERY  RKE OREH (4o R ReRER

1C2011 | 6,334.00 | 6,347.60 | 6,357.60 | 6,294.20 | 6,315.00 | -19.00 | -0.30 | 62,831 793. 89 58,197 -5, 379
1C2012 | 6,265.80 | 6,289.80 | 6,289.80 | 6,228.20 | 6,248.80 | -12.00 | -0.19 | 33,714 421. 24 98, 593 4,319
1C2103 | 6,075.00 | 6, 109.00 | 6,109.00 | 6,042.80 | 6,060.60 | -15.20 | —-0.25 | 8, 133 98. 60 49,671 -565
1C2106 | 5,917.00 | 5,932.20 | 5,934.00 | 5,886.00 | 5,903.20 | -15.20 | -0.26 | 4, 656 54.97 26, 046 -285
IF2011 | 4,891.60 | 4,894.60 | 4,898.00 | 4,861.80 | 4,879.00 | 6.80 0.14 | 58,191 852. 25 50, 303 -3, 363
1IF2012 | 4,876.00 | 4,875.80 | 4,883.00 | 4,847.00 | 4,864.60 | 3.60 0.07 | 28,890 421. 82 86, 638 4,530
IF2103 | 4,834.00 | 4,840.00 | 4,845.60 | 4,810.00 | 4,824.20 | 0.80 0.02 | 5,677 82.23 39,713 685
IF2106 | 4,793.60 | 4,799.00 | 4,805.40 | 4,766.60 | 4,782.80 | 4.20 0.09 | 1,488 21.36 7,050 109
IH2011 | 3,377.20 | 3,376.00 | 3,383.60 | 3,360.40 | 3,370.60 | 13.40 | 0.40 | 22,617 228.91 19, 508 -2,418
TH2012 | 3,366.40 | 3,359.80 | 3,372.60 | 3,348.60 | 3,359.20 | 12.20 | 0.36 | 11,863 119. 67 30, 382 2,114
IH2103 | 3,336.00 | 3,333.60 | 3,341.60 | 3,318.40 | 3,328.60 | 12.00 | 0.36 | 2,702 27.01 12, 366 246
1H2106 | 3,304.80 | 3,305.80 | 3,310.80 | 3,289.00 | 3,299.00 | 10.00 | 0.30 755 7.48 2,467 -241

kIR Wind, RERHEIRT
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JIEFEE, HOWSTRSNTARE, cmREE, HEIREREHET, AEREFFRREIERND. PEFRAA
NASXE, R, BANSEMRIERALRTS, BEMEMERUIINGE, AHFRIFEHLKREE
EES BN A.,

3. [F=ia (ARBR) #X: "+INh" HBEF itk RiESH ]

ESRSEFEE ARBIRENRS, REZFCEREMAERZS, BEREENERRNAR, ZOFABE
REFFRHNTHERRIR. FHBREEZUERAEAAER. ENERIEMIERHATFTAREERR, RAEE
Xl PRIBHAIEIT, MERERELET ARFTHE, BEEXDET AWM, MRERSIFIIRSEHM
&,

4, [BR: JENREEMINE LREERE]

RITITRZNAFEGEY, ARKIN, TEX+SFERPEEIAITR CFRIR, SRS XBmRTEBIE+.
HRIX—IE, MENREEMIHR, BUNETNAREREE, IHEEAEEERRR. BENKRAXE
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3.1 XHERIZE
B 5: FFEEFZ=S SHIBOR Fj=

Jo 9 =[] ) 6 shiborFIJ A i 2 4544
%
a0 % r 40 35 - - 10
L . Lo
30 4 20 3.0
F -10
f— Lo 25 -
2.0 A l - -20
F -20 2.0 -
F -30
1.0 1 - -40 1.5 A F -40
0.0 . . . . . -60 1.0 . . . . . . . -50
1D 7D 14D 21D 1M 3M O/N 1w 2W 1m 3M 6M M i\
K (BP), Akl em— R (%), AR m— K (BP), A4 Shibor(%), 7%

HIEKIR: Wind, ZRIHEAESHAFER
FUZESF: Shibor [R&ARFN T 45.4bp #R 1.7980%, 7 KHFT1T 10.1bp % 2.2380%, 14 KEFT1T 33.3bp R

2.5270%, 1 BHEAE1T 0.4bp % 2.6860%, HABEAPR/IME_E1T.

w

. [(MR55%E]

www.dwfutures.com

#
«
=



[7) ;R HA LS R EETTER

=LF S00CHOW FUTURES

FhEHRE it BRI

EBDREIT REFEE LRLER
ERIHAR

HEHER

B ENXIA

IH2011: Min¥: RS hEREGE JEF: FEKE

H =% ** 133003450 |IERRRAA DB, EMNEDFUIIGIE; =5 |
B (AEQR) By A BBEFHARE
IES5 BN MEDREETIIITR SR

S - ox |11 |, POAMRERESISET, AASBINOSNE [

4850-5000 |(jT. A—AREZHHEE, BIARFSERBERA, TN
NEE, TRRRICIIIRR, EBORRER. 2
HRTHERRZRESS, INEPIRRZREFE
IC2011: DEETERI. EEREF OERRFERFUE, =
6300-6450 |fIREERIVSMITIRIRIE.

Q E

X +e 01 7 e 3 T H I Foe

FH H U i F o i r
€Q8 3 ow A 1n 41 10 gl [

b
o
=

www.dwfutures.com



