C MMIEEAIR R R &

SRITERMR - BfR
XA A =R RS S, \ =
RemREL, HRETREEAK

2018F5/87H EH—

GRS B & O
NERE
ERHTIRHE A
y/
X 308 ¢ 1TREIN
LA 5 FHIE RIS E N TF1806 5494k 97.975 I,
MBS - FO286569 7 0.165 7Tk 0.17%, B 32 7274 F . [ R HA S TS 2 TF1809
&3 97.89 7T, 7 0.105 7L 0.11%, M3 639 F. EH
BRBWHE - 20010856 fRHA SRR S TF1812 A £0 98.045 7T, 7 0.185 55 0.19%,
32 0 F .10 FHE TR £ /1 T1806 5294k 94.77 7T,
e 7 0.15 L5 0.16%, i 32 26336 F . E A5 T2 T1809
&3 94.78 &, 0.135 JLEK 0.14%, AY3Z 2003 F
Ml B4 S - F3013528 E RIS T1812 5493k 94.70 T, ik 0.05 jrsk

0.05%, R{3Z2 Fo

® ETRERRIEEN

BRABMBYmS : 20013058

= sth = =gy vl

SEA TEATERRGERSTASEE, TN, REE
o AR TEHE, 5 FHREEE T 000 4 bp =

ML 4R : F3023194 3.2505%, 10 fFEAUZESET4T 1.48bp & 3.6319%, IRS

INETT, LARARSERENSGIIFRMIEEFE, R

ﬁ'LTT 7 XHH 200 {Z T E I, F $?T$$H'JHH, #m

% 400 12 7T, kyﬁiﬁﬁlﬁféﬂi ZUNETIT, Be

HiRTEMN. B RITREUNBE INEFRSEM, 3k

\ HEREER, #IEL, kﬁﬂ?ﬁﬁ%%ﬁﬁ1ﬁﬁl’t%, &I

RAA HIIR BT IR (S TSY) HATHE T = TF
a8, #sE,
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WIEFAR AR A

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

1. WiHTIRMNAR SR

MENEARE, £ TF1806 EALEEMN K 97.89 JT, B 7274 F, #
© 16005 F, RAI—XZHRE 754 F; F71T1806 5ALEHE M 94.695
JC, FX3Z 26336 F, $r2 39855 F, KR —EHEHREE 99 F.

1: EfHARITE

&t TFIB06  TFI809  TF1sL2

TN 97.855 97.820 0.000
A 97.975 97.890 98.045
BEm 97.980 97.910 0.000
BAEM 97.790 97.760 0.000
LEEAYy 97.890 97.850 97.940
Qi 0.165 0.105 0.185
TBEEEIE o) 0.17 0.11 0.19
RS B 7,274 639 0
ES e 8 16,005 2,565 25
G%E -754 361 0

__ b TI806  T1809  Ti8l2

FEM 94.680 94.675 94.710
WCELANY 94.770 94.780 94.700
BEWh 94.770 94.790 94.710
B 94.575 94.625 94.700
EEAM 94.695 94.710 94.705
Tk 0.150 0.135 0.050
TRERIE (%) 0.16 0.14 0.05
FAS & 26,336 2,003 2
ESREN 8 39,855 6,410 55
B7 -99 436 2

BRI Wind, SAEHIHET&

EfS5E, 1Y BEGRHEZETE)-3.98bp F 2.9372%, 3Y ERWKWHE
T 5f-1.1bp F 3.23%, 5Y HAE &Rz R T 5)-0.00bp = 3.2505%, 10Y HAME
B R 50-1.48bp = 3.6319%.
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B 2: XRHREfRKER

4 D000
3_BODO
3.6000
34000
32000
3.0000
2_B0D0
2 6000
M M M M Mmoo Mmoo Mmoo Mmoo Mmoo Mmom o
o o oo oo o oo o o o . oo o oo 9o O
= 1 h = wh w5 =L o o 9‘| e i oA =+ =
= = T
e i s s s 2 3 3
HE B R R R R B EREBR R B & B B R B B
e L BRI B EE — 3 HAE I
— S H AN R EE — 1O ENE R EE

HEsRIE: Wind, SERIERRR L AR

10 FHE AR mEER-4.46bp = 4.4016%, EFFEFFIZ%LE)-2.98bp

% 76.97bp.
3: 10 fFHAE FH oo 2250 E I B i F 2=
5.3000 130.000
120.000
4.8000 110.000
100.000
43000
90.000
B0.000
3.8000
70,000
5 2000 650,000
50.000
2 8000 40.000
m m m "M m (2] m m m m m m m m (2] m m
[ ] [ ] [ ] Lo ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ]
I S G O -
5 o9 959 990 g 5 045 o999
55 5555555559399 99
A ER SR AEBERERAEEBEAEAEARAEER
—_—h EEFEREMI R E 10— 1EFE-10EE (e

BEsRE: Wind, MIEEASSH & AR
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1.2 5 IES

XE 10 FHEGWmRES 1.0bp E 2.95%, fIEFELEE-2480p =

68.19bp.
B 4: ERlmEmhEFE

180

4
160

35
140
3 120
100

25
80
2 &0
m m m M m m M M @M M M M Mm m M M M
o o o o o o o o o o o o o o o o QO
R A R e A - R
2 22 23 22 2 33 378 2222
s s s R s R s I I <
R RR RRRERARBRRER AR RS

— R 10V e—rhfEr 10Y e -3 R

HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

XTRARTHEMNER-211bp & 6.3521, XTH ARMUE N LS
0.57bp Z 6.3589,
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5: ARMILE

1.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
e e %] %] o] o] T il el ] b L] ]

9 Q o & 2 2 2 2 I A = & o

. & p"p o o & nl:bh R‘;u o o :\":3 o & oy

R Gl § & & $
—ETRARTREN  — ERRARTREN  — ERRARTMED

M o
£

HaEsRIE: Wind, SXIERIESRF L &R

1.4 FEF|2R

RITEEHRXEMEFZFR 1D T EH-10.79bp F 2.5942%, 7D 3L E)-26.35bp &
2.8605%, 14D 7&5f-19.86bp F 3.4129%, 1M ZFEf-6.46bp F 3.758%,
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6: FRXEBFER)

B 0000

7.0000

6.0000

50000

40000

3.0000

2.0000
MmoMm Mmoo M Mmoo Mmoo M MM Mmoo Mmofmom Mmoo
=~ T~ T~ T~ T~ T~ S T T~ T = S = T = T = T T = T
B e I o T T T R e o] EII B e T O .t B S S
g @ g 9 9 9 g 9 g o 4 44 o o o o g
e e e e e = I = I
HF R A R AR R AR ABRBHRRBHRRBRRG H

HEsRIE: Wind, SERIERRR L AR

EiRITEIRLFfEFRER 1D ZEE)-8.7bp = 2594%, 7D ZE)-4.6bp =
2.806%, 14D ZFxf-4.77bp Z 3.7353%, 1M ZExf-1.9bp = 3.851%, 3M Fxf
0.0bp Z 3.993%.

7 EERETE R LA fEFIZR (shibor)

5.5000

5.0000

45000

4.0000

3.5000

3.0000

ZISDDDWWW

2 0000
L T O T T T O O SO o O SO O . S . S B
o o o o o o o o o o O o o o O O O
I - A O A A - -
T 2 22 22 923 7 7477 33 99%=
A o o R O e O O
H ER ERBRRBRERAEERRERRRAR

. SHIB ORI e 5 HIB ORI s SHIBOR 20

SHIBOR1M

HEkiR: Wind, JEHAGIH & &R

SHIBOR3M
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1.5 ZME i
EAEEFMER 0.00 TTE 20.28 7T, HAHL LN %S 0.16 STE 16.58
jTl:o

B 8: AN

NN S . R SN NN N

U ; ;
mégb m@a} m';}ﬂﬁ o “?{b “5:'@
—EfiEREE ——fETAiER e R
HERIR: Wind, SIFERERHT A&
NYMEX FHEREAEEMN LR 1.29 £TE 69.72 7T, ICE fiHEER

EANEEMNMTE) 1.25 £ FE 7487 =T, ICEWTI FHEREAEENT
%) 1.39 £ & 67.01 =,

9: FHMNME
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140.0000

1200000
| P‘W W
100.0000 W

ED.0000
Jf
I
60.0000 i “:k Y
% . |
40.0000
20.0000
0.0000
T T N T
¥ E W L A A A A L M
I G e~ S
RN Y. S O N S S

—— NYMEXEH —— ICERRSH —— ICEWTIEH

BERIE: Wind, MIERISIH & AR

2. HirZRERM CTD 35

2.1 =

5 FHIEMBKRENEAM 10 FHEGRBERENEAEENNELS)
0.005 JtZE 3.195 jt; 5 FHIEREAESHAN =35 0.015 jtE 0.04 7, 10
FHIE fREA SRS HAY Z RN 0.01 JTZE-0.015 JT.
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*® 1 BaMABERNERER

#hz

a4 4% " WE | 5% TF| P FRE | 23 TF | T12RE
JE | 319 3. 14 3.235 0.04 -0.09 -0.015 0. 005
RN 3.19 3. 14 3.21 0.025 -0.075 0. 025 ~0. 005
BF | 0.005 0. 000 0. 025 0.015 -0.015 0.010 0.010

FEsROR: Wind, SOEHATTR LB

#= 2: TF1806 JERKTI 2S5

1 | 170014.1B | 3.4500 41945 | 1.0178 | 3.8702 | -0.5877 | 0.4354 2.37
2 | 130018.B | 3.2847 53041 | 1.0513 | 4.7987 | -4.3059 | 0.9209 24
3 | 180009.1B | 3.2400 49616 | 1.0075 | 4.663 | -6.7427 | 1.0578 269
4 | 170021.1B | 3.0983 4463 | 1.0291 | 4.1216 | -12.874 | 1.8372 15
5

180001.1B | 3.0800 47123 | 10341 | 4365 |-13.4947| 1.9102 6.29

kiR Wind, JOEHAGIRRR B

#= 3: T1806 FEERAI 3RS

1 | 080013.1B | 3.6950 10.2795 | 1.1689 | 82261 | 5.6228 | -0.1387 0.8
2 | 170018.1B | 3.6900 9.2548 | 1.0469 | 7.883 | 2.8448 | 0.0825 6.3
3 | 170010.1B | 3.7000 9.0055 | 1.0404 | 7.7884 | 2.4689 | 0.1128 49
4 | 160010.1B | 3.7500 80082 | 0.993 | 7.0674 | 16339 | 0.1431 5.2
5 | 180004.1B | 3.6450 9.7534 | 1.0708 | 8.1645 | 1.3741 | 0.264 56

HHESOR: Wind, SGESISHL
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFZBWNESE . XERAKATLREEESRRERBAT -
RABREEENRE. AELRZEFRERMES AT RNTERE. B
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERT, EABARIMEAAREREREFHEMARS]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



