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Ml BIEHmS © F0286569 ¢ friEEm
AR5 FHIERHASIRZEI A TF1803 4494k 96.69 jt, 7 0.015 5§ 0.02%,
B&BEZBHmS : 20010856 32 22 F. EfHASRE S TF1806 4494k 96.43 jr, ik 0.02 jrsk 0.02%,
FR3Z 7243 F . BEEEAEFES TF1809 & 293 96.50 T, i 0.01 5t =k 0.01%,
i 5 R 4 F. 10 FHIEMRAAIOZEI A T1803 5494k 92.70 jT, K 0.00 T
5 0.00%, A% 0 F. EfREALIE /1 T1806 549#% 92.635 T, #k 0.04 T
Ml EKEHS © F3013528 3¢ 0.04%, BR3Z 21627 F. EfHAGRZE T1809 4## 92.705 T, #k0.01

stk 0.01%), pBY3z 102 5,
REBAHRmS © 20013058

5% A ® ETRERRIREIN

AR RFRESAERRZ. A5HE, 5 FHKaE®E 17 1.03bp
ZF 3.7105%, 10 FHEAYZRER F1T 1.51 /> bp & 3.8352%, IRS /Mg 1T,

HEEXRE, RTREFAEIMN, RITEIT 7 KH 400 {Z7T. 28 KHA
300 {Z7THn 63 KHA 200 {Z T EIM#RE, FIRFFEFR0H, #O%E 200
LT, REHHRBSFERET, ReEER. RIFL, KBREEGN

ot

MBS : F3023194

mARA EHE, EHRAEENEN TSNS, REsE,
M3

Bi% : 021-20370946

Bl 7S : shangfang@xzfutures.com
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1: EfHRITR
__@F  TFI803  TF1806  TFI809

FEEEAN 96.645 96.430 96.460
W EE Y 96.690 96.430 96.500
BEh 96.690 96.475 96.500
AR 96.645 96.385 96.460
LEE A 96.690 96.430 96.495
Tk 0.015 -0.020 0.010
TREEE ) 0.02 -0.02 0.01
A& 22 7,243 4
St 8 1,462 18,478 36
G -153 607 -1

_ @F  TIB03  TI806  TI80

TN 0.000 92.690 92.745
W EE 92.700 92.635 92.705
BEh 0.000 92.700 92.765
B 0.000 92.575 92.670
LEEA 92.665 92.640 92.700
ik 2k 0.000 -0.040 -0.010
BKERIE (%) 0.00 -0.04 -0.01
RAS B 0 21,627 102
St =8 224 41,696 523
oE 0 549 22

sk Wind, JOEHAGIRRR B

MENELRE, 5 TFI806 SNLEHNY 9643 7T, ML 1243 F, #
€ 18478 F, KH—XHHIEE 607 F; £ T1806 SHLEM N 92.64 It
M 21627 F, 41696 F, BT —HEAE 549 F.



B EIRE&

MHIERAR AR H

INDUSTRIAL FUTURES CO.,LTD.
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BURRIE: Wind, STEIBE S
EFENSHE, 1Y HEFRKERE) 3bp X 3.260%, 3Y EfFERESE
%) 0.06bp Z 3.5343%, 5Y HiE &Gz X T L) 1.03bp £ 3.7105%, 10Y HiEf&
W E 35 1.51 F 3.8352%,

2: 10 FHE A RKERNE FE FF=

53000 130.000
120.000
4.8000 110.000
100.000
43000
90.000
B0.000
3.8000
70.000
3.3000 60.000
50.000
2. 8000 40.000
\rﬁ" ﬂhaﬁ'«‘ of ’ bgs,:." c}tﬂ :535‘ o@r g ;-f’ \’5’“ 15.’" *»'67 _:;:?’
' ¥
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— R HEEA R 10F e—10vEE-10YER (bp )

FERERIR: Wind, MIFHRERRFE SR
10 FHIEF RN RS 2.51bp F 4.8352%, EHFEGFIZZEE) 1.00bp
Z 100.00bp.
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ARSI Wind, MiFHRERHF A SR
EHE 10 FHIERWEERLE) 5.00bp F 2.86%, HIEFZELE)-3.49%p F
97.52bp.

1.3 ARMICER

4: NRMILE

6.2000
S > @ 5 o> S ™ ™ » » » >
a“’p @fp {.‘?50 QF"D @p d"p c‘:'."g u"ﬂg ':?’D "FQ '\,""Q -(J"Q d“(}
T e e
L O S S S S
—ERRARMGEN —&RRAEMFEN  — ERRARTELN

ETHRARMAEMNESR-0.18bp E 63334, ETHARMKREMNER)
0.42bp % 6.3472,
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HEsRIE: Wind, SCOERTRAR LA
RITEEHEREBFE 1D &5 7.37bp £ 2.8543%, 7D EEj 5.82bp =
3.2782%, 14D % Ef)-5.66bp F 3.7367%, 1M ZEEf 55.54bp Z 4.6007%.

B 6: _EigRTTE R iFEF= (shibor)

. SHIB ORI N e SHIBOR 1 WY e SHIBOR 2 s SHIBOR 1] s SHIBOR 3

HIBSRER: Wind, MIFHEASRRRA SR
EERTEEIREFRZR 1D T518.2 F 2.773%, 7D 5 0.1bp F 2.897%,
14D FER)-0.1bp = 3.838%, 1M ZF%f) 0.48bp & 4.0451%, 3M 3FE) 0.37bp &
4.7191%.,
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FHEsRIE: Wind, SCOERERAR &L A
EBEA2EFINES) 0.00 ;TE 25.06 7T, EAALNER-1.53 T=
19.94 jT.

B 8: FRmMAASERRIZM
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HHESRIR: Wind, SOFRIERET&ED
NYMEX FURSER A AEE N TSN 0.26 ETE 61.25 5T, ICE #diEER
AU TE) 0,54 2755 64.37 258, ICEWT] EOHIEBRA 445 B T3 0.45
EITE 58.04 £t
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2. i ZEmER

® 1 ERMABRNEZRRER

“vn | mawwe crreni  [rmne conn | enne cann
&4 | uz T WE | 4FFF| FEWRE | %5 T% | TR WS
ﬂﬁ 4.025 3.79 3.795 0. 26 -0. 065 0.025 -0. 06
HE 3.975 3.775 3.775 0.225 -0. 04 0.025 -0. 04
2 F) 0. 050 0.015 0.020 0.035 -0. 025 0. 000 -0. 020

kiR Wind, JIEHAGIRR BT

3. CTD Z5K A3z &35

#= 2: TF1806 JERKTI 2S5

5 3: T1806 SERRATTHI%

1 | 17000038 | 3.7750 | 4.5534 | 1.0231 | 4.2168 | 1.5533 | 0.5656 5.4

2 | 17001418 | 3.8000 | 43671 | 1.0178 | 4.0398 | 1.5365 | 0.5364 153

3 | 18000LIB | 3.7050 | 4.8849 | 1.0341 | 4.5319 | 1.1707 | 0.7346 163

4 | 17002118 | 3.6850 | 4.6356 | 1.0291 | 4.2889 | 0.3736 | 0.9363 67.3

5 | 15001418 | 37100 | 4.3562 | 1.0113 | 4.0432 | 0.261 | 0.8488 5
HIESRE: Wind, SMIFHERERHA SR

1 160017.1B 4.0500 8.4301 | 0.9813 | 7.5178 | 3.7356 | -0.1771 13

2 170018.1B 3.9100 9.4274 | 1.0469 | 8.0411 | 1.8342 | 0.5104 2.1

3 180004.1B 3.8325 9.926 1.0708 | 8.3224 | 0.5101 | 0.9416 3

4 170025.1B 3.8400 9.6767 | 1.0668 8.081 0.2233 1.0073 16.2

5 170004.1B 3.8669 8.9479 | 1.0303 | 7.7509 | -0.3397 | 1.0498 2
HeERIR: Wind, MXIERIEIR & AR
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RAUBBMEBNSE, Mz B0t B4R S . AREEWEFRTR
BRT AAMRN R IREMKANEIESRE TR, SITEEETAA
MBLIERE, BYSEAMMNESHEL, WREW. AL, Fig, TREMSE
=THHREF. AATEREET2ARRETNARGEERLSINR/MNE
Bk A R TR RN o

KRENEBEIRIBT AT ER, LB XLEEENERMEMTEMET
EEMRIE, CAMRIEFFESMESNBNISLEETEE. XHHMR
ZRMBFWNAHSE  XKIEBARALXERESARERBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHT .
WEREAR BEEHEN U RN R T & IR & BHI = B AR #.

ZEPARNAAREAEERFRRE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRARE B MERAKFTR ARTRWEFNEESR
RENEARARBWEEFEHEFERR, U BEKE) BRMIRE
] o

HEEABERT, AREFNEBHATRENERHFREBRIHEM AR E
il AEMBERT, KRBFIHMEAARFERAR S RIUERM ARSI
KA TTE

FRENVR/ TS ZEFAPNURAFHNS L, W FETFAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBRREBT(E,

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
AELMEMEXBR. EFMLH. WsIA. HL, FERLLIGERAKAR
RER, BEAENARSHTEFRENSIA. BEFER.



