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INDUSTRIAL FUTURES CO.,LTD.
ERTERTIR - Bfk
SGEER . = 5 . .
' WE PMI 55, HReSHFER

SLIERA L. AR P 2018 F5 53 H EHiM
£ g 7 H A W @E%

25k

M FEA 5. F0286569

KBS 20010856 ® 1TiE[E B

kg ¥ E 5 fEHAE fEEIES 3 ) TF1806 & %04 97.565 72,
AL STAE 2 : F3013528 0.17 525 0.17%, Fi3z 8628 F. EfEHIE = TF1809
BITEW AT : 20013058 A3 97565 58, Bk 0.095 5Tk 0.10%, FZT 416 F.
A A EREIIBE TF1812 &403% 98.045 5T, # 0.26 =
AT AR 2 F3023194 0.27%, B3z 0 F. 10 FHAE fEHIEE ) T1806 ALy

94.39 jt, #k 0.17 jts 0.18%, AYX3Z 29883 F. HEH{&HHA
BT T1809 £249% 94.40 jT, # 0.14 jrsk 0.15%, AY

BEA % 1720 F. ERHAEFS T1812 A4k 94.475 T, %
3 0.085 58 0.09%, 3z 8 F.

021-20370946

shangfang@xzfutures. com 0 ETEENFIREIN

VEHEGRPRESSHFEIKER, FEKBYE, B
HIER M%7 , 5 FHIN R R 17 1.46bp Z 3.2857%,
10 FHA #3R 1T 4.48bp = 3.6665%, IRS /g E1T,
VEHEAR S R S EFI K B RIERE N HRENT
INBETT, FEE A H PMI B S TS EREAF
BOKEMR, —Hmiahm, 480 3 FHAF 7 FHIE R
iR R BE A FE ZRHHW A RERFRAMERRRK, B
RERT R, RiTHT 7 KHA 2000 {Z T EE,
FIRFFLFRIEY, BRI 012, REFHIREB ST R
TT, B¢ EERREEEME. #EL, KIRAREKER
CERRZ, BHREEHZ TETFHE, s
=,
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1. WiHTIRMNAR SR

MENELANRE, £ TFI806 &ALEFE M T 97.56 T, M3z 8628 F, #F
© 17362 F, REI—RXZHBE 462 F; £ T1806 SAEHEM N 94.41
JT, B3 29883 F, FF¢ 41180 F, WEI—HEH AL 168 F.

1 BfRMSRITIR

_ ¥ TF1806  TF1809  TF1812
F&h 97670 97630 0.000
W 82 i 97 565 97 565 95.045
B2 97.775 97.700 0.000
B 97 515 97.500 0.000
sEE A 97.560 97.555 97.610
o -0.170 -0.095 0.260
HEEIE (%) 017 -0.10 0.27
Rizz B 8.628 416 0
g 17,362 1,645 25
wE -462 234 0
_ G T1806  T1809  T1812
F&EA 94 590 94 555 94 440
iz 41 94.390 94400 94 475
B2 94630 94600 94 565
B 94.340 94365 94 410
HE AN 94 410 94 410 94 445
pk -0.170 -0.140 -0.085
HEEIE (%) -0.18 -0.15 -0.09
[y 29.883 1,720 8
g 41,180 5,229 52
wE 168 774 1

BIRSKIR: Wind, SGEMRSHRE

EEIELE, 1Y HERWEETE) 2.43bp = 3.0208%, 3Y EHfRFWEER
25 %) 6.02bp & 3.2529%, 5Y HAE 5k R3] 1.46bp = 3.2857%), 10Y P
E U 25 =3 R 4.48bp = 3.6665%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 SFHIE T dia R &) 5.48bp £ 4.4713%, EFEGEFZXS) 1.00bp

Z 80.48bp.
3: 10 FHEFRKEEME FEFEHZE
5.3000 130.000
170.000
4.8000 110.000
100.000
4.3000 50,000
3 8000 80.000
70.000
3.3000 60.000
50.000
2.8000 40.000
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] ] ] ] [ ] [ ] L] ] ] ] ] ] ] ] L] ]
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HEkiR: Wind, JEHAGIH & &R

1.2 EfRias A F =
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%£[E 10 FHEFUSEEE 0.0bp F 297%, REFZEE) 4480p =

69.65bp.
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HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ExR ARTHEMNMEE) 2.77p & 6.367, TR AR T EMNEE 1.63bp
% 6.3602,

5: ARMILCER
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HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|ZR

RITERAF X E AR 1D 2E)-0.22bp F 2.7988%, 7D 3x)) 34.88bp =
3.3984%, 14D ZFxf-29.46bp Z 3.8053%, 1M ZF5f-52.86bp & 3.974%.
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B.0000
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HEsRIE: Wind, SERIERRR L AR

EiERITERLFERER 1D EE)-104bp = 2.72%, 7D 2xf-8.0bp =
2.892%, 14D 25 5f)-4.4bp Z 3.824% , 1M 25 51-0.7bp Z 3.893%,3M 35 5f-0.2bp

Z 4.003%.,
7. EER1TIE E AL HFEFI R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZME i
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HEERIR: Wind, SIERREREFA R
NYMEX FHERREAEEMNEEN-0.85 £TE 67.25 =T, ICE FailiEEk

BAZHMER-043 LTE 7336 XjT, ICEWTI FHERANERMNE
51-0.25 3£ T % 65.18 3£ 7T
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

5 FHERRAKREASAM 10 $HH EfHRENEANEENNEXED
-0.025 ;T 3.15 JT; 5 FHIE RSB AN £ 5)-0.07 7LE 0.005 JT, 10
FHE I ST £ 50-0.02 755 0.00 Jt.
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® 1 BERMAERNEZREER

e [ mawen e [mmme e | ronms e
BH 4% LE: WE | A% E| TERE | 2FTF | PERE
A 3.15 3. 145 3. 165 0. 005 -0. 055 0 -0.035
i 3.175 3.12 3.225 0.075 -0.125 0.02 0. 02
B | -0.025 0. 025 -0.060 | -0.070 0. 070 -0. 020 -0.015

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

1 [ 1700003. 1B | 3.4850 4.3863 | 1.0231 | 4.0523 | -1.6344 | 0.5917 0.1
2 | 130018.1B | 3.3091 5.3096 | 1.0513 | 4.8039 | -5.9047 | 1.1552 15
3 | 180009.1B | 3.2950 4.9671 | 1.0075 | 4.6681 | -7.0354 | 1.1428 42.3
4 | 180001. 1B | 3.1200 4.7178 | 1.0341 | 4.3701 |-14.1517| 2.0821 10.8
5 | 080002. 1B - 4.8301 | 1.0501 - - - -

¥aERIE: Wind, MIERAETRE &R AR

3k 3: T1806 EBRAIZZHI%F

1 | 170018.1B | 3.7300 9.2603 | 1.0469 | 7.8859 | 2.9951 | 0.0709 5.5
2 | 170010.1B | 3.7405 9.011 | 1.0404 | 7.6551 | 2.6198 | 0.1031 L9
3| 160023.1B | 3.7500 8.5123 | 0.9778 | 7.5124 | 1.9007 | 0.1037 6

4 | 180004.1B | 3.6700 9.7589 | 1.0708 | 8.168 | 0.6145 | 0.3654 92.7
5 | 170025.1B | 3.6711 9.5096 | 1.0668 | 8.0764 |-0.3783 | 0.4686 6.7

sk Wind, JOEHASTHE R AT
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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.



