SHPTAE MR - RISFK

THEEIE
SLUEHR . R P

A @R 50 H A 201712 528 H EHjM
Mk TG 5 . F0286569 Wﬁhg
BE B RS 20010856

HIEA BT R P R D

N ,—

%3 A ® fTiI%EIm
MK # 4 5 . F3023194

ny o . i RFHER E#fifh 1A% SE

Mk 5 A& % 5 : F3013528 SASR300  3991.21  -1.54  —0.97

P bR AESER, RSRAN  ram om0 0%

. % e SRERIE 10911.21  -1.00  —0.84

ﬂi’: ,% A :[:El j]ﬂ o %k*&ij%ﬂiﬁq&‘&% ) ;Ti\}:%jﬂﬂ(\ _FiIF50 2839. 63 -1.89 -1.39

%8 A U EASBETUTHK, R ¥ im0 anis 06 0w

¥,5: 02120370976 SR RAMRS. ERSESTIMAY, BREE 1090 1000 2005

W48 : gaoxy@xzfutures. com IR =) 5%

BR¥eThig: Stk ik seiE 1930. 64 0.80 1.30

R 2578. 49 0.32 1.48

t 714 %9 IH1801. IF1801. IC1801, LTk 260275 17 010

E/jz a4 . ik 5852.56  -1.48  -0.76

kg 5 4-2.17%, -1.87%, -0.92%. 528 14563.58  -2.28  -4.03

E# 9925. 54 -1.95 -0.83

e &Rt 6439. 21 -1.86 -1.18

ShETS: SRS =51 2334.82  -0.01  -0.49

ORI = 3584. 12 0.34 0.03

EREES AR 1940.79  -1.10  -2.23

W FjZ= Fh H H

. - %= S5M 18% 5H%

AR Rl (R 2.67 2.97 -2.34

RtRH 34 F) 4.91 0.08 1.17

® FETRERRIEEIN

HEm L, MR EEM. AT EEERRTERFILT.

ZEkE, LHESWRABTE, DRHHANELT, BSHRERER
Ehin. AEZ 2017 FREXZE, BEMRRAM ETRRESES,

EHTNEEES, BRRERFEEUE, ESMCIKBIER
R NHS=.


mailto:gaoxy@xzfutures.com

INDUSTRIAL FUTURES CO.,LTD.

@ WIERAR F IR H

R 300 IRIEHIT R A LEE

N
/

] 2

1. Tz [
L1 B AT FIEAT:

* A4%1H1801. IF1801. 1C1801,
WHE4 R F9-2.17%, -1.87%, -0.92%.,

7

& 300 MERIESLNELHE

B EIRE&

N
/)

& 1

oot —
e 00:6:t1
006wt 00:6€:4T
oo6evT 00:6Z:4T
00:6TVT 00:6T:VT
00:60:7T § ot
0vl - 00:60:7T
0065°€T & AT 00:65°€T
00:6%:€T _ 20 00:6V€T
00:6€:€T B 00°6€:€T
06T o 3K & 00:6Z:€T
00'6TET % sl 00:6T:€T
00:60:€T 7| R R 00:60:€T
00:08:TT _ = Hy 00:0€:TT
. . /
00:0ZTT_ K g 00:0Z:TT
000TTT g _ 4o 00:0T:TT
00:00:TT & )} e 00:00:TT
— . .
00:05:0T _ ) £y 00:05°0T
00:0v0T Qo =S 00:0v:0T
00:0£0T g & i 00:0£:0T
00:0z:0T & @) 2 00:02:0T
00:0T:0T 7 % 00:0T:0T
00:00:0T _ 3 00:00:0T
000560 s 00:05'60
00:0%:60 i =] 00:0:60
00:0€:60 % 4 00:0€:60
n ﬁ <t 8 § R 8 % @8 ¢ 8 8
; 2% %2883 % 3
KK 27}
- 00:65:¥T
NNMM” ‘.Ml‘“rv\‘l o0:Ltvt
PP © =
. . =] l‘l\\
Oomm.q.ﬁ m ; “4““\ 00:6Z:7T
00:9¢:¥T = e
00:LT:HT _ = N
00°80°%T —
00:6S€T g 5=
00:05:€T 4
00THET T MNMA R
00°TEET _ K= i
00:ET:ET ¥
00FT:ET & R 4_#_
cen: 0 N .
00:S0'ET o ik A1)
00:LTTT = =
00°8T:TT _ 2K =
00:60°TT . N :
00:00:TT & )] S
00:TS:0T & = A_H I'M»AN 00:00°TT
= ) o o e PO
00:Zt:01 _ el W.w =
IEE S 00:T¥:0T
NNMMNH S bﬁ th.\“ 00:9:0T
e T BBeE0T
oosstior B w uum.Wl\iI. o0zt
st g | o§ 3 ===
0014560 3 ™ = T2 oo
b K - ‘/ﬂv 00:00:0T
00:8%7:60 7~ _|.Elm_ WUW =3 | 01560
00:6E60 | = R
N ——
00:0£:60 _ %K ~ —=
8 2 8 92888 ¢ o ™ ——
3 2 2 2 2 2 2 2 3 -/ o 0 o 0 o v o n o w
T ¥ F F F ¥ o & & K @ g 8 8 ®& 8 49 g

Bloomberg, MIFEEsaf% SR

PEE

5

e [ IFS504E%] = |H1801 ====|H1802 ===|H1803 «===IH1806

SEEEIS

6 ifF 50 HRRIBAABNEER

P>

—WE-4A
—WE-TE

— %4
—WE-TA

—UH-4A

— FETH
Bloomberg, >iFHRESHA &R

P

SEEEIS
5 EiF 50 RIEfR &S NEES

P>




INDUSTRIAL FUTURES CO.,LTD.

@ WIERAR F IR H

B EIRE&

00:65:bT
00:€5HT
00:LbvT
00:TYvT
00:SE:VT
006251
00:€TvT
00:LT:bT
00:TT:vT
oosort 2 K
ocer N
00'6S:ET Ty
00:€S:€T ,M. ,,W
00:LYET
00:TYET _ _
00'SEET
00:6Z:€T
00:€T:ET
00:LT:ET
[ adt3 P
oo:so:er T =
00:0e:TT Kb o
ooyt -
00:8T:TT _ _
00:TT:TT
00:90:TT
00:00:TT
00:75:0T
00:87:0T [
00:Tr0T 3T |-
00:9€:0T v 4,
00:0E:0T X |-
00:72:0T _ _
00:8T:0T
00:2T:0T
00:90:0T
00:00:0T
00:75:60
00:85:60
00:2v:60
00:9€:60
00:0€:60

00:65:7T
00-67-¥T
00:6€:vT
00:6C:¥T
00:6T:¥T
00:60:7T
00:6S-€T
00:617-€T
00-6€-€T
00:6¢C:€T
00-6T-€T
00:60-€T
00:0¢:1T
00:0¢:1T
00:0T:1T
00:00-TT
00:05:0T
00:0%:0T
00:0€:0T
00-:0¢:0T
00:0T:0T
00:00-:0T
00:05:60
00:0t:60
00-0€:60

====|H1801 e==|H1802 «==|H1803 =—=IH1806

K

-

ya
=]

Bloomberg, 4iFHRESHEA

PE

5
<

AN N S s A
AR WL P TRV Py g

00:6S-¥T
00:6%7-¥T
00-6€-¥T
00:6¢:vT
00:6T-¥T
00:60-7T
00:6S-€T
00:6%-€T
00-6€:€T
00:6C:€T
00:6T-€T
00:60-€T
00:0¢:1T
00:0¢:TT
00:0T:TT
00:00-TT
00:05:0T
00:0t:0T
00:0€:0T
00:0¢:0T
00:0T:0T
00:00:0T
00:05:60
00:0%:60

R
40

20
-20

8 il 500 RIBH B EHNEES

=

P>

Bloomberg, MiFHAEHA 3D

pEE

m

-100
-120
-140

7 HiE 500 MERIESAESLE

6250

J&]

=1

6200
6150

6100
6050
6000

00:0€:60

-160

00:6S-vT
00-6v-¥T
00:6€:¥T
00:6C:¥T
00:6T-¥T
00:60-7T
00-6S-€T
00:6%:€T
00:6€:€T
00:6¢C:€T
00-6T-€T
00:60-€T
00:0€:TT
00:0Z:TT
00:0T-TT
00:00-TT
00:0S:0T
00:0%:0T
00:0¢:0T
00:0¢:0T
00-0T:0T
00:00:0T
00:05:60
00:07:60
00-0€:60

Bloomberg, 4iFHRESHEA SR

==|C1801 e——IC1802 -—IC1803 =——IC1806

B

<

SRR

P>

Bloomberg, SIFHRESHFA SR

D

e FIF50045 4 ====1C1801 «===[C1802 «====|C1803 ====|C1806

SRS

z




WIEFARX T IR A

INDUSTRIAL FUTURES CO.,LTD.

* RERRESAFMKER

SN HREEN  ERREN BIE KR REXEHE IRZRE FUFKR

IF1801.CFE  4,003.8 3,991.2 12,6 0.32% 2018-01-19 16 4.77%
IF1802.CFE  4,006.0 3,991.2 14.8 0.37% 2018-02-22 35 2.56%
IF1803.CFE  4,007.6 3,991.2 16.4 0.41% 2018-03-16 51 1.95%
IF1806.CFE  4,014.8 3,991.2 23.6 0.59% 2018-06-15 112 1.28%
[H1801.CFE =~ 2,851.0 2,839.6 114 0.40% 2018-01-19 16 6.05%
[H1802.CFE ~ 2,858.4 2,839.6 18.8 0.66% 2018-02-22 35 4.57%
[H1803.CFE =~ 2,877.2 2,839.6 37.6 1.32% 2018-03-16 51 6.28%
[H1806.CFE ~ 2,895.8 2,839.6 56.2 1.98% 2018-06-15 112 4.27%
IC1801.CFE  6,164.2 6,173.2 -9.0 -0.15% 2018-01-19 16 -2.19%
IC1802.CFE  6,141.0 6,173.2 -32.2 -0.52% 2018-02-22 35 -3.60%
IC1803.CFE  6,113.6 6,173.2 -59.6 -0.96% 2018-03-16 51 -4.58%
IC1806.CFE  6,047.0 6,173.2 -1262  -2.04% 2018-06-15 112 -4.42%

BRIRIE: Bloomberg, SUFHRLSHEA &R
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12 5pETHH: SEEE

BA=,%E12 BReVEESHEEEE OEE122.1, 7l 128, 5i{E 129.5.
xHE 11 ARBRZAHEREERE 0.2%, TH-0.5%, Fi{E 3.5%. £E 11 A
BELAHERKELE 0.6%, BIE 1.2%. £/RERK: ASELZEILITEHEE
223537552 MohammedEI-Erian. Pimco £ Ek35E& [ [a) RichardClarida. /NafHE
W%%ﬁWHmem&WMyEE BRI . S£REAR: EFRKE
TR FREEFRTIMN— =R, BEERLATRESNIZ S F=E—L
TﬂEWlm$ﬂ$ﬂmWﬁTﬁﬂAéﬂ<A¢k%ﬁﬂﬁ A iH 2 &ML .
HZ 11 B#EF LELE-0.409%, FiHA-2.5%, HI{E-4.8%; FEF LEHLFE
95175, THA 934 /5, RI{E 93.3 J3; EEITEFLL 20.5%, HI{E 6.7%.

EREE:

BIEWE, B=ARREREWK. EHEYK 0.11%, i 24774.30 . i
Ktk 0.04%, 1% 6939.34 o HRE &m&ﬁ%%ow%jﬁmwwﬁgigﬁ
E, MIARRZER ~AELLETRESRIRGTL

BRI R AS —

I, RON= KRS B, ZESHR 100 5K 0.37%, IR
7620.68 =, BIKERLEFRHE; EE CACA0 HEHUKHK 0.08%, % 5368.84 £ ;
185 DAX F5¥ ik 0.02%, R 13070.02 £,

BREE:
LW, BHEEERULETK 0.08%), 3R 29600.76 f. 84 E iEHEk
0.3%, [BEATFEEEK 0.34%., EiERF 5. 7% KIEE .



nnnnnnnnnnnnnnnnnnnnnnn

2. ERRE

2.1 FEHEAE

ESRBERENA CRFRERIPHEAZBEBAEEY, RIEHIMREA
WA HRFUEFT 2018 £ 1 B 1 BT, LM KNER, 2ER
HERREXEEFRGEPHT 8 MERES, HEHEMER, HRR
RRBBARSEBER, MEBEREESREBANMELIF L. KERERH
2018 F “HEXM+" . ATLEHEECIFTRERMBFEFAREALRENSIFIE
78, BRRE MmERT. TCL £H. JIXEMEF LM RARBE THE AL,
WEEPERER T RS, B 2018 F 1 F 1 HE 2020 £ 12 A 31 HXSHELRA
FRILEWMMEER. | Rath “T=1" sEREWFRXEHTEER, 5 2020
FR, FIZRELXNBEBENTEN 1200 5TENLE, 8 1 BHEREBFH
BAfE. FORME: SEHREMRNE LR, ZREREVE—IETHRE
2018 £ 1 F 1 Hikffro

2.2 RS R

RITRBRRITARRRSMEREL TREKE, EEENAEEAF TS
B1E. HHB 400 2 EMBEHEY, ZH%E % 400 {Z. Shibor & FiK, 14
A Shibor 3 0.23bp # 4.93%, FELE 21 M5 H LK, 46)2015F 4 B 2
Hk#FEo.

2.3 Y

PIRENRZEHRSGER, RXEBMEM. SRRSEHEL, RE.
Box e BEASRBF T, R FSA. RABSE. KRBRESFT
WFiEk. BifERZLTRL, IF & IH FKE%E. SHE@ L, MR BEM. AT
BREEMIRBEWF LT - LREKE, L HBEFRFAME T, HRITHIHHE LT,
RePERHERETG. AFZ 2017 FREXZE, BEIREAM L8
BeEN, TSNS ERS, BIUREERFEENE, E5HTCIRE
HiEEREKR. MHSE,
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3. REEF N
-

i 18] F J 1) kS EIF AT % iE
12/07/2017 15:54 ANk Nov $3123.5b  $3119.3b $3109.2b —
12/08/2017 11:12 HHE AR Nov 2. 00% 10. 30% 6.10%  6.00%
12/08/2017 11:12 R EE AR T Nov 12.50% 15.60%  15.90% ——
12/08/2017 11:12 ABLRBNRT Nov 240.80b  263. 60b 254.47b  253.72b
12/08/2017 11:35 H R b Nov 5. 30% 12.30% 6.90%  6.80%
12/08/2017 11:35 HECFE L Nov 13.00% 17.70%  17.20% —
12/08/2017 11:35 AIRB Nov $35.00b  $40.21b $38.17b  $38.06b
12/09/2017 09:30 CPI [Akk Nov 1. 80% 1.70% 1.90% ——
12/09/2017 09:30 PPI[AEL Nov 5. 80% 5. 80% 6.90% —
12/11/2017 17:00 B AL RIM2[F E Nov 8.90% 9. 10% 8. 80% ——
12/11/2017 17:00 1R THERMLAE A Nov 12.90% 12.70%  13.00% —
12/11/2017 17:00 18 ML RMO4E [ E Nov 6. 50% 5. 70% 6.30% —
12/11/2017 17:00 New Yuan Loans CNY Nov 800. Ob 1120. 0b 663. 2b -
12/11/2017 17:00 st PN Nov 1250.0b  1600. 0b 1040.0b  1038. 7b
12/12/2017 08:01 NI B A 1Q - 8% 9% ——
12/14/2017 10:00 HMNE HEAL B R L AR T Nov - 90. 70% 5. 00% ——
12/14/2017 10:00 FEHEMETF L Nov 10. 30% 10.20%  10.00% —
12/14/2017 10:00 o i Nov 10. 30% 10.30%  10.30% —
12/14/2017 10:00 [ 5 B2 P BR A K AR 4 ] L Nov 7.20% 7. 20% 7.30% —
12/14/2017 10:00 Tkl [ Nov 6. 10% 6. 10% 6.20% ——
12/14/2017 10:00 Tk A= 24 (F ) Nov 6. 60% 6. 60% 6.70% ——
12/18/2017 09:30 China November Property Prices
12/18/2017 15:10 FX Net Settlement — Clients CNY Nov - -31.2b 50. 1b -
12/19/2017 10:00 w12 A PEEE (FK)

12/27/2017 09:30 Industrial Profits YoY Nov - — 25. 10% —
12/28/2017 09:00 Swift&RIAT AR T Nov - — 1.46% —
12/28/2017 BoP Current Account Balance 3QF - - $37.1b  —
12/31/2017 09:00 1l Ml R ) 25 T A AL Dec 51.6 — 51.8 —
12/31/2017 09:00 Al i Ml R 222 B Dec 54.7 — 54.8 —
01/02/2018 09:45 VA 3T e I PMT il 325 b Dec 50.7 — 50.8 —

HAERR: Bloomberg, J:IEM A KR
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RAEGRIEASE, MY B EAR S KRS EREHibR
BRT AR N R REMKANSIESRE TR, 2TEEETAA
B IERE, BYSEAMMSHEL, WREW. AL, Fig, FREME
=THREF. AATEREER2BARREPHREEERLINR/MNE
BEEk ja R BT TR RN o

RiRENEBEIRIBT A ER, LB XLEEFENEREMTEETR
EERRIE, O AMRIEFFESMESMNBNISLEETEE. XHHMAR-
ZRMBWAHSE . XKIEIRALXHEESARERAENT—BLETE
FZRMRE . ARERZFRERRBES 2T AN EIRE DRLIFTTE.
WERHAR BRIV BRI R T4 B IR & B 3 = B IRz FIHT

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHETNEEMHER, THREFFANEHRE . KARARBRARERS
EZREN A FREHRNREBR. MESRARTEE. ARARNEANEELR
WENEFTBRARKBUREFEERFERA, Uk (BELE) FRMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRBFIHMEAARERAR S PIUERATISIEN
MK AEM T,

FRENVR/ TS ZEFAPNURARFHNS L, W FETFAREEEH
MAMENRZZ &R, TREFRSIR, KEREMRLRIBRABT(E.

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
NEMEMEXBR. EFMLH. WsIA. HL, FERFHLIGERKRHAR
R, BEABNAREHTEFRERRNSIA. WHAEK.



