IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
RITFREIEWF, Jf/IMELK

SLIERRSE. R RS

& aR AT 5T A
) ST

Mk A& G 5

BT

Sk

ML A G 5

BT

= b

23K

Mk T A& G 5

KAA
021-20370946

shangfang@xzfutures. com

F0286569
20010856

F3013528
Z0013058

F3023194

2018F 45 18 H EHI=

AERE

® FTIEE

MR 5 FHIEGHATRE S TF1806 £249ik 97.44 7T, i

0.13 jtek 0.13%, B3z 11339 F. EHfEHEAS T2 TF1809

A293% 97.305 7T, 7 0.02 T 0.02%, M 271 F. B
fREASPEZ TF1812 549#k 97.35 7T, & 0.10 5§ 0.10%,
A3z 8 F .10 FFHAE fREAES I 1 T1806 & 409R 94.34 7T,
7 0.04 7Tk 0.04%, F§ 3z 36901 F . [ fRHEA S T2 T1809
A 215 94.285 5T, 0.00 7T} 0.00%, F3Z 823 F.
fRHAERIERR S T1812 4 203R 94.285 JT, &k 0.025 jTak
0.03%, B3 6 F.

® STHRERSRIEEIN

REGRRFESARERT, FEPSEY%, BEE
NIEYK. BN, 5 FHAMEmERTIT 2.23bp =
3.4696%, 10 FHAYZEE T4T 0.49bp F 3.6512%, IRS
FE, ER AT AIEIE. CGDP F2FHIEREARRF
B, HRTFEEATRESKRTEEMBARX, XE
R&ITHY 2 SFHAF0 5 FEIF R, RITFEXNHEIHN 1
FHI MLF, BEFIZREIE 5 4 bp, RITEEAFHE
BR1E, BRI 02T, REFHARASFIRIAME LT,
RemBR. RITEABREAS 4 B 25 BREOE 1%&
IR MLF, §73IR00 4000 {2t €, Fithiast &
THHS TR, AEFRAETIT. RIEL, KR
AERCEMRKS, WHRAZFERMS, HSE.
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WIEFAR AR A

=] Ej&% INDUSTRIAL FUTURES CO.,LTD.

1. WiHTIRMNAR SR

MEHNEARE, £ TF1806 &AL E M 97.435 J&, AR3Z 11339 F,
¢ 20519 F, KET—3X 5 HIEE 865 F; £ T1806 5 AZEHEH /M 94.35
JT, 32 36901 F, #F¢ 50365 F, Rej—45EH HIE G 852 F.

1: ERHAKRITIS

@ TF1806  TFI809  TFISL2

FEEM 97.335 97.280 97.355
B 97.440 97.305 97.350
BEh 97.490 97.350 97.400
AR 97.285 97.210 97.300
iR 97.435 97.310 97.375
Tk ik 0.130 0.020 -0.100
B ERIE (%) 0.13 0.02 -0.10
A& 11,339 271 8
St =8 20,519 462 16
% 865 95 5
__ @b T1806  T1809  Ti8l2
TR 94.370 94.380 94.220
WA 94.340 94.285 94.285
BEh 94.430 94.400 94.340
SR 94.190 94.195 94.160
LEEAN 94.350 94.325 94.310
Tk 0.040 0.000 -0.025
BEERE (%) 0.04 0.00 -0.03
A & 36,901 823 6
s 50,365 1,810 22
E 852 235 1

BRI Wind, SAEHIHT&

EfMERmE, 1Y BEGKREEE5)-0.96bp E 3.1611%, 3Y ERKEE
Tx-3.990p Z 3.3112%, 5Y HE R EER-2.23bp F 3.4696%, 10Y
HA E U 25 K 25 50-0.49bp F 3.6512%.
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2: REHREfRKER

4 0000
3.B000
3.6000
3.4000

32000

el M & R ] ] ! ] T ] ] ] b b ]
P PP PP PH PSP PSS
& P S F S F S P F

FF S S ST
—— T — s
— S — o

HEsRIE: Wind, SERIERRR L AR

10 FHIE i m = & E-1.5bp E 4.551%, EFFEFRFZE2EE)-1.01bp =

88.480p.
3: 10 FHEFREEEME FFEFERN =
5.3000 150.000
170.000
4.8000 110.000
100.000
43000 50,000
3 8000 80.000
70.000
3.3000 60.000
50.000
2 8000 40.000
[43] [43] (i3] (i3] (i3] [43] (i3] [43] [43] [43] [43] [43] [43] [43] (i3] [43]
] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
P T T T T S A= R o 9'| &4 4 4 4o =
g g 9 9 9 g 9o g g o o o 9o g g g
- - - - - - - - - - - -
i I -
H R R A R R R R & R &R &R R & & H

— h FEAEEEM S E10F  ——10YEHRE-10VERE (e

HEkiR: Wind, JEHAGIH & &R



WIEFAR AR T
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1.2 =% IES
£E 10 FHEBERSETE-10p B 2.82%, thEFEEE) 051bp =

83.12bp,
B 4: REK@mEmbRTIE
180
a4
160
35
140
3 120
100
25
8D
2 &0
ol ] eI eI B e Tt T T~ B B B (- B e B e
&ﬁn Qﬂbﬁa Q,,Jﬁ: Qh, -:??9 r§:~° 9 I @,ca @ﬁ 8 {}e Q'::. ;5‘»6 & & o5
S {3{'“ g ¥ u\% '::bc'tr o
LM SR R A M R O

—EE 10V e 10V e -2 (D

BUERIR: Wind, MFHRESRFL BB

13 ARMILCE

XTRARTARENER-1.130p E 6.2771, XITHRARMUEEMNEED
-0.51bp = 6.2764.
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5: ARMILE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
g L e PP PSSP D
& & & F F v
N R U

U S S S S

—EnRAEMYEN  —ERRARTREN  — ERRARTHEER

s
o
o
i)

7
7

i

'<,1"

RN
S

HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|ZR

RITEFUR R EWAIR 1D 5] 15.7bp = 2.8075%, 7D 3 40.32bp =
3.3669%, 14D 2 48.37bp & 4.0423%, 1M ZEEf) 20.21bp F 4.0215%.

6: A EBEFRR)
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B.0000

HEsRIE: Wind, SERIERRR L AR

EBRITEIELiFEFZE 1D T 8.3bp F 2.665%, 7D FEf) 4.1bp E
2.843%, 14D 355} 3.90p & 3.715%, 1M 25%f 1.3bp & 3.834%, 3M Z5x]
0.1bp Z 4.174%.

7 EERETIE E LR fEFI 2 (shibor)

5.5000

5.0000

4.5000

4.0000

3.5000

3.0000

E.SMWW

2.0000
m m ™m ™M m™m ™M m M mMm M M M M M M M
Lo T o o e o o o o o o o o s |
B S T SR ST B S Y - N = T AL T B B T
L T = o o o | —A S o o O O
iR 2 R R AR R 2R RE 2 @ g
H B R B B A & B R R B B B R & H

e SHIBOR O N s SHIBOR 1V s SHIBOR 24
e SHIBOR 1] s SHIBOR 31

HEkiR: Wind, JIEHAGIH & &R



B EIR&

WIEFAR AR T
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1.5 BIE T
HAEETPHMNES 0.00 TTE 2133 7T, HKAMEKHN LS 0.00 TE 17.05

TCo

B 8: AN

o o & & = o o - o o,
W™ MY " " " " ™ o e »
& & & & & 3

i\
=1 o ns ¥ g el
G A

v el :
§ o o~ o i

S

— TR 2l —ih TR e EE)
BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEBR & L9458 (1305 0.31 ST 66.51 555T, ICE fhliEEk
BHLEEMER) 0.16 LITE 71.58 KT, ICEWTI FURERAAEFENE
51 0.31 £TTE 63.67 7T

9: EiMNRE
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140.0000

1200000 f\ :
WL ‘/"HNJ 1.'“ FL“A'\MP
100.0000 u\{m w | Jiﬂm‘w{w

60.0000 ‘

W /
40,0000

20,0000

—NYMEXE ——ICERl —— ICEWTIECH

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

5 FHERREREHEAM 10 FHEGRMEENSAGEENNEEXD
0.075 7TE 3.085 t; 5 FHIEMMEEHMNEZES) 0.1 T=E 0.125 5T, 10
FHE SN =% ) 0.01 JT=E 0.025 T,
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® 1 BERMAERNEZREER

oz [ mavem arvesn [roms onw | e o
Y EE ES WE |43 TF| PERE | 3% TF | PERE
Pl | 3.08 2.985 3. 065 0.125 -0. 065 0.025 0.015
AIfE 3.01 3 3. 14 0.025 0. 165 0.015 -0.025
BF | 0.075 -0.015 | -0.075 | 0.100 0.100 0.010 0. 040

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 130018.IB | 3.5230 5.3507 | 1.0513 | 4.8418 | 2.3636 | 0.2566 15

2 | 1700003. 1B | 3.5100 4.4274 | 1.0231 | 4.0931 | -0.4508 | 0.6216 1.2

3 | 170014. 1B | 3.5100 4.2411 ) 1.0178 | 3.9163 | -0.8434 | 0.665 17.7

4 | 170021.1B | 3.3700 4.5096 | 1.0291 | 4.1657 | -3.9332 | 1.1956 22.6

5 | 180001. 1B | 3.3500 4.7589 | 1.0341 | 4.4091 | -4.0421| 1.2228 11.8
HHESRIE: Wind, SIFRIERET&ED

1 160023. 1B | 3.7850 8.5534 | 0.9778 | 7.5518 | 3.7185 | -0.1122 2.9
2 170010. IB | 3.7505 9.0521 | 1.0404 [ 7.6955 | 3.029 [ 0.0826 3.45
3 160017. 1B | 3.7900 8.3041 | 0.9813 [ 7.4025 | 3.0033 | -0.0053 2.6
4 | 170018. 1B | 3.7300 9.3014 | 1.0469 | 7.927 | 2.7843 | 0.1297 7

5 170025. 1B | 3.6700 9.5507 | 1.0668 [ 7.9683 | 0.2561 [ 0.5442 3.6

sk Wind, SOEHASTHE &R AR
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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 -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



