IS & = m AR5

@ SFEBAR F IR &

SRfTERMR - BfR
BT RIEFHRES

SAEH . AR s

£ 3R 50 A A

%) S

Mk KA G5 . FO286569
K K5 20010856
) 7

Mk A& G 52 F3013528
K E#%m5: 20013058
=k A

Mok FHs 45 . F3023194

KAA
k2
021-20370946

shangfang@xzfutures. com

2018F 45 10H EH—

AERE

® FTIEE

MEH 5 FHIEMRHASE S TF1806 5253k 96.97 JT, ik
0.12 7£5; 0.12%, FX%z 6661 F. EfEHIET T2 TF1809
B4 97.02 7T, 7 0.14 5Tk 0.14%, M3 7 F. ER
HAtSFE 2 TF1812 A4494% 97.215 5T, 7 0.145 5§ 0.15%,
A3z 0 F .10 FHIE AT E 77 T1806 5494 93.81 T,
7 0.23 JTEk 0.25%, A <z 31967 F . EfEHAEE T2 T1809
B 7935 93.885 7T, 7 0.24 Tk 0.26%, X3z 204 F.
fAtRiafRZ T1812 ££9ik 93.815 T, K 0.00 JTsk
0.00%, F%3z 0 F-.

® STHRERSRIEEIN

FEHEfARREESAeE, EERKNRIK. 5T
M, 5 FHIE R T 1T 4.24bp = 3.6066%, 10 FHAULES
K17 0.49bp = 3.6959%, IRS & KI8T, SREK
SIHEEHIBERE ok FHER M, iR S e E, RIT#T 100
27T 7 REEEI, #E % 300 27T, BEFEEHK
B, BEMREMR. BIEL, KEHREEEMENT,
SHIRABEZ TE TR, NHEs%E.
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WIEBAR AR S

E f;;&% INDUSTRIAL FUTURES CO.,LTD.

1. WiHTIRMNAR SR

MENELNRE, /1 TF1806 5ALHEMN I 96.98 JT, AL3Z 6661 F, #F
© 19873 F, Ka—RX S HIEE 431 F; F /1 T1806 SAZEHEMN A 93.83
JT, 32 31967 F, #FEG 47040 F, Rl —5EHHIE G 548 F.

1: ERHAKRITIS

__ @ TF1806  TFI809  TFISL2

FEAEAN 97.010 96.985 0.000
B 96.970 97.020 97.215
BEh 97.040 97.060 0.000
B 96.880 96.985 0.000
iR 96.980 97.045 97.200
Tk 0.120 0.140 0.145
TREEE ) 0.12 0.14 0.15
AL 6,661 7 0
St =8 19,873 233 11
% 431 3 0
__ Wb T1806  T1809  Ti8l2
TR 93.700 93.760 0.000
W EE 93.810 93.885 93.815
BEh 93.930 93.980 0.000
B 93.625 93.730 0.000
LEEAN 93.830 93.900 94.065
Tk 0.230 0.240 0.000
BEERE (%) 0.25 0.26 0.00
AL B 31,967 204 0
s 47,040 1,120 15
B2 548 7 0

BRI Wind, SAEHIHT&

EfEMSHE, 1Y BEEKRZSETE-4.950p F 3.2281%, 3Y EEKZHE
T 5f-4.980p F 3.4731%, 5Y EREEUZSEIRN-4.24bp & 3.6066%, 10Y
HAE =i E A Rh-0.490p & 3.6959%.



WIEBATR AR H

INDUSTRIAL FUTURES CO.,LTD.

B 2: XRHREfRKER

4 0000

3.8000

3.6000

3.4000

5.2000

5.0000

2. 8000

2.6000

::\'ﬁ? 0"“& d”& QH@ iﬁﬁ) -::-“’ﬁ: S"@ @"& ::"5@ '»‘7-‘6: '»'*'g} {ﬁ) Q’\'ﬂj & "gj '::T”SglJ

U R L L U L R RS s

AT DT AT AT AT DT AP AR AT APT PT ART APT AT AP
— LR — e HAE i
— S EAE N R — 10 I

HiEsRIg: Wind,

POLHAETRE R BB

10 SFHIE il R &) 1.45bp = 4.5353%, EFEGFZEZXS) 1.94bp

3: 10 FHIEF RS EMNE FERHZE

% 83.94bp.

5.3000

4.8000

4.3000

3.8000

3.3000

2.8000
(] m (] (] m " " M
= L] = = L] o] o] =
4 At % A & @
2 2 2 2 2 2 2 9
S S 940 933 3
H R B B B & B ®
e O T T A 3 105

HEsRIR: Wind,

2170903
A1710-03
2171103
A1¥1203
2180103

180203
A18-0303

e | Y E-1OVEHE (bR

SUEHA S & BT

130.000
120.000
110000
100,000
90.000
80.000
70.000
&0.000
50.000
40.000



WIEBATR AR H

E fi?&—‘s_ INDUSTRIAL FUTURES GO.,LTD.

1.2 5 IES

XE 10 FHERK @KL, 1.00p = 2.78%, HXFZEE)-1.49p =

91.59bp.
B 4: SfRbEEnhEfZE
180
a4
160
- 140
3 120
100
25
20
2 &0

D PP DD P DD DD DD D DD
o ':?'"g l:a"”'g o ':??‘9 & g @}s} & 'Gg el ':?;g & &
PP AP PT AP P PT T PP PP f

%
F
>

%
¥
P

—EE 10V e—rEr 10— f-E (R

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

XTRARMABEMNAEE) 1.88bp E 6.3114, XTHARMKEMNEED
1.08bp Z 6.3107,




WIEBAR AR S

INDUSTRIAL FUTURES CO.,LTD.

5: ARMILE

1.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
¢ & @ 2 2 @ ,«Pﬂj A
g 8§ W F F Y F Y o

I

AR A A U A A

—&nRARMREN  —EnRAEMAEN  — EnRARMEEL
FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITE PR EWAIR 1D 25 16.91bp = 2.5646%, 7D Fxf 9.43bp =
2.8312%, 14D 25 2.73bp Z 3.3409%, 1M 25 5.59bp = 3.7989%.

6: A EBEFRR)



WIEBATR AR H

E E?&% INDUSTRIAL FUTURES CO.,LTD.
B.DDO0
FRLLLI]
B D0
5. D0
4 DOm0
EXLLLI]
FRLLLI
D DD DD DD DD DD DD DD
$ PP P H P DD DD PP PI
I~ R I A B I I ol
S T T LT DT DT Y Y WY Y Y W WY LY
BT AT AR AR DT DT P PT PT ART RT RT ART APT P
ROO1 ROOT RO14 ROZ21 R1M R2ZM R3M

HEsRIE: Wind, SERIERRR L AR

EERITRIELFERZE 1D TE) 8.2bp F 2.528%, 7D T xj-0.6bp Z
2.806%, 14D 5 5f-2.6bp Z 3.717%, 1M 25 5f-4.09bp = 3.9701%, 3M 35x]
-2.02bp = 4.2579%.

B 7: LEReTE E RfEFZ(shibor)

5.5000
5.0000
45000
4 0000
3.5000
3.0000

2 5000 WW

2.0000

2170103
2170203
2170303
2170403
2170503
A1F06-03
170703
A17-08-03
2170903
2171003
2171103
171203
A18-01-03
Als-0203
A18-0303

s SHIBOR O/ T s S HIBOR 1 s SHIBOR 2W
o SHIBOR 1N e SHIBOR 3 M

HEkiR: Wind, JIEHAGIH & &R



WIEBATR AR H

INDUSTRIAL FUTURES CO.,LTD.

15 Bl E 7

EAEEFNER 0.00 TTE 22.71 JT, AL N EE-4.18 STTE 13.49
jTl:o

B 8: AN
33
31
28
27
25
23
21
19
17
15
13
_,:E’ @L"J ,\ﬂ?’ ,ll’f” ,\ﬂ?’ L:?:'.?9 @ﬂ?’ ‘;g'\ﬁp} &ﬁ?’ 2
ﬂb@q’ & & B L '19@“ @*\i’ 3 n?'\:"

— TR 2E  —ie TS RaEE)
BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEER & L4 H 1 305) 0.05 ST 6342 555T, ICE fhliEEk
BHLEEMER) 0.63 LITE 68.65 XjT, ICEWTI FURERAAEFENE
51 0.42 S£TTE 61.29 £ 7T,

9: EiMNRE



WIEBAR AR S

E fi;&% INDUSTRIAL FUTURES GO.,LTD.

140.0000

1200000 m
ﬂ.JIl "| Wﬂﬂv‘ﬂ ‘Jﬂl

mu.nnnn[m ul \1‘;1""'- AN
P Ty

fir
60,0000 M\F W ﬁgﬁ?{

40,0000
70,0000
0.0000
oy w’» A c._f v J‘ o @“?"' s wN > ;d"D' 3
W8 w8 vooF o F Yy & Y8 ,\\,“V
el
49’\ "9\r Q\. "9\' Q}. "6\. J\Q\r n@ “9\. g ¥ "S'\’ 49\. "‘ES»

—NYMEXEH ——ICERRH —— ICEWTIEH

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

S FHIEFHIGE N AL 10 FHE G BEE NEAEENNEL5-0.12
7TE 315 7T; 5 FHIEFHIGLRERNZE%X5)-0.035 ;TE-0.065 T, 10 FH
[ FREA SR HIN Z= & 5-0.005 7T E-0.07 JT.



WIEBAR AR S

INDUSTRIAL FUTURES

CO.,LTD.

® 1 BERMAERNEZREER

‘
Btk

BH 4% LE: WE | A% E| TERE | 2FTF | PERE
A 3.15 3. 145 3.135 | -0.065 | -0.155 -0.07 -0. 165
i 3.21 3.235 3.255 -0.03 -0.19 0. 065 -0.17
BE | -0.120 | -0.090 | -0.120 | -0.035 0. 035 -0.005 0.005

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

1 | 130018.1B | 3.6575 5.3726 | 1.0513 | 4.8617 | 3.5412 | 0.0845 8.1
2 | 130011.1B | 3.6700 5.1233 | 1.0172 | 4.685 | 3.411 | 0.0069 0.6
3 | 150026. 1B | 3.7450 4.5397 | 1.0019 | 4.2469 | 3.2558 | -0.0279 2
4 | 1700003.IB [ 3.7000 4.4493 | 1.0231 | 4.1134 | 1.7363 | 0.3204 3.4
5 | 160006. 1B | 3.6050 4.9397 | 0.989 | 4.673 | 1.1895 | 0.2812 5

¥aERIE: Wind, MIERAETRE &R AR

3k 3: T1806 EBRAIZZHI%F

1 | 170018.1B | 3.8005 9.3233 | 1.0469 | 7.9442 | 2.927 | 0.1266 11.5
2 | 170010. 1B | 3.7900 9.074 | 1.0404 | 7.7149 | 1.7174 | 0.322 17.2
3 | 170025. 1B | 3.7400 9.5726 | 1.0668 | 7.9847 | 0.7374 | 0.5385 14.2
4 | 180004.1B | 3.6950 9.8219 | 1.0708 | 8.2291 | -0.6046 | 0.7887 28.3
5 | 160004.IB | 3.7381 7.811 | 0.9899 | 6.9894 |-3.9134| 1.153 3.9

sk Wind, JOEHASTHE R AT




WIEBAR AR S

INDUST RIAL FUTURES CO W ATD.

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.



