IS & = m AR5

C MMIEEAIR R R &

SRITERTR - B
X REF, MEEITBKK
B

SAEH . AR s

o L AL UN
X S
Mk A G 5
B HE G5
) 7
Mk A& G 5
B HE G5
=K A

A Ak T G 5

PR A
021-20370946

F0286569
20010856

F3013528
Z0013058

F3023194

shangfang@xzfutures. com

201855 18 H EHA

AERE

® FTIEE

EE 5 FHAIE GHATRIA ST B TF1806 5494k 97.45 7T,
2 0.225 7T 5 0.23%, i 32 6655 F - E AL F1 TF1809
&9 97.43 7T, Bk 0.175 Tk 0.18%, AR3T 5475 5.
fRHA5ERRE TF1812 549k 97.50 7T, 75 0.01 5 0.01%,
32 0 F. 10 FHAEGHAGERE A T1806 &29ik
93.915 5, #k0.18 L5 0.19%, FY3Z 22960 F. [EfHH
trEF1 T1809 & %94k 93.895 Jr, % 0.20 stk 0.21%,
K32 19893 Fo E GRS T1812 5493 93.93 7,
2 0.12 5tk 0.13%, M35 Fo

® STHRERSRIEEIN

REGRRARFESA TRERERRSERZ, MLEE
PRk k. M7, 5 FHMmER T 311bp E
3.4584%, 10 FHAY ZE R 17 0.44bp & 3.712%, IRS f#{
B LT, MRHIRERRSERS, XEmmRgs: -
TRIEEFS M, RIEEEBK, RITHET 7 K53 300
27T, 14 RHA 200 {2t @, #9RA 300 27T, #I&
FETIH, MR PR, KESBHRESFETIT,
REBMAMNKE. #EL, KIIREERCERRZ,

RPRAEIBHEMNNS (ZTZEH), HES=Z.


mailto:shangfang@xzfutures.com

WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELNRE, £ TFI809 SR T 9746 T, M3z 5475 F, #F
© 11238 F, RA—XX 5 HIEE 1084 F; £ 1 T1809 &AL H 79 93.965
JT, M3 19893 F, #F¢ 27147 F, REI—EHHIE G 2604 F.

1: ERHAKRITIS

@ TF1806  TFI809  TFISL2

FEAEAN 97.690 97.630 0.000
WA 97.450 97.430 97.500
BEh 97.760 97.640 0.000
AR 97.360 97.365 0.000
iR 97.465 97.460 97.280
ik 2k -0.225 -0.175 0.010
B ERIE (%) -0.23 -0.18 0.01
B B 6,655 5,475 0
St =8 4,888 11,238 24
% -1,896 1,084 0
__ Rfb  T1B06  T1809  Ti8l2
TR 94.155 94.150 94.170
W EE 93.915 93.895 93.930
BEh 94.180 94.180 94.220
SR 93.855 93.850 93.930
LEEAN 93.975 93.965 94.005
Tk -0.180 -0.200 -0.120
BEERE (%) -0.19 -0.21 -0.13
B 22,960 19,893 5
s 14,753 27,147 63
E -3,557 2,604 0

BRI Wind, SAEHIHT&

EfREEAE, 1Y HEKWEETE) 5.16bp E 3.0701%, 3Y EfRMmE
2 xf) 0.03bp = 3.2407%, 5Y HAEfFilizi L) 3.11bp = 3.4584%, 10Y Hj
E iUz R 2 w0 0.44bp = 3.712%.
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B 2: XRHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
2 8000
2.6000
Mmoo Mm MM Mmoo Mmoo Mmoo Mmoo MmoMmo Mmoo Mmoo | M
o o o 9o oo o o oo 9o o o o o oo O O
S D T T Y- N L B 9'| TS = T T L T
2 2 9 2 £ 9 9 8 2 3 3 #7 g 2 2 3 9
4 o o o & 49 &9 8 9 @ 55 93933343
R R E R R REBRABRRRRBERBR B R
—— LFEE R E — R E
— S HE S E — 10 E R E

HEsRIE: Wind, SERIERRR L AR

10 FHIE a3 E) 1.30bp & 4.5546%, EIFTEfFIZ%E) 0.86bp

Z 84.26bp,
3: 10 FHIRFH R R M E I E fEF =
5.3000 130.000
120.000
8000 110.000
100.000
4.3000 50,000
3.8000 #0000
70.000
3.3000 60.000
50.000
2.8000 40.000
m m m m M m m m m m [ m m m M m m
=] Lo L =] =] =] L= | =] =] =] [ e =] =]
I R T = R I I = = .
= R
e e e e e e I
H AR BB REBEBEEBEBRAEERBEH

— R EREMEE 10—l - 10EE (bp

HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK @KL 2.00p E 3.11%, HEFELEE)-1.56bp =

60.2bp.
B 4: Rl EMhEfE

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

XTEARMAEMEE) 0.00bp = 6.3524, SiTH AR T KRN LD
0.00bp Z 6.3613,
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B 5 ARMILE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
e &P P PSP DD S D
P IR - B - N CH AN AR A S
'::?T ':3“”1‘ 6‘:"’ d;v o , E!s\:v a'of acf Q'C; t::?:r Q:\? 6‘? (5}\'%'
v ih YV ¥ v ¥ W ¥ ¥ ¥ ¥ V ¥

—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITEFRFREEFIZE 1D & 5)-24.95bp F 2.6121%, 7D & xj-45.91bp
2.9978%, 14D 7&rfj-43.54bp Z 3.5051%, 1M ZFEf-22.83bp £ 3.9562%.
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6: FRXEBEFER)

8.0000
7.0000
6.0000
5.0000
40000
3.0000
2.0000
Mmoo Mm MmooMmo Mmoo Mmoo Mmoo M Mmoo mo Mmoo | Mmoo
o oo oo oo oo o o 9o o o o o o o o o o
= L T - B T = T~ NS S BN SR B S
2 2 3 9 2 9 92 9 2 3 3 2 8 2 92 32 2
4 o oo o o 69 @9 8 8 @ @ 5 83 33 3939
H BB B R 88 8 RBEB R R ERBR BB
ROO1 ROOT RO14 RO21 R1IM R2M R3M

HHEsRIE: Wind, SIERIERRR L AR

FiERITEBIREFIR 1D FE-16.9bp & 2.597%, 7D ZFEp-3.2bp =
2.803%, 14D 35} 0.0bp = 3.649%, 1M 25xf 0.6bp ZF 3.831%, 3M Z5x]
1.9bp = 4.101%.

B 7: LEReTE E RfEFZ(shibor)

5.5000

5.0000

4.5000

40000

3.5000

3.0000

2.0000
[T T I s T TN . Y . T s T . N . Y . O TN . N o O . .2 T o
o o o o o o o o o o o o o o o o O
= B R T S B - = T NS = N S S S
Q@ @9 9 9 9 g 9 g =4 d4d 9 90 9 9
i v O R R R T I - -
H RR R A BRBEBHEREBEEBRREAR

e SHIBOR O/ N e SHIBORIW e SHIBOR 2W
s SHIBOR 1] e SHIBOR 3 M

ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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1.5 BIE T
HAEETPHMNES 0.00 TTE 2028 7T, KAMEK ML) 0.00 TE 16.39

JCo

8: R

= ! ;
i ] e

5] 5
& il " ¥ %] "
T o T T "
G A S

o
& &

—EfiEREE —fRTESi R (B R
iRk Wind, SXIEERSSHT & #B
NYMEX FUHEBR & AEHEMN L) 0.22 £TE 71.36 T, ICE fHHIERR

EAEFEMNETH) 0.26 £LE 77.47 5T, ICEWTI FHEREAEEMNT
5 0.49 =T E 69.2 T,
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9: JRmHI%

140.0000

120.0000 h

g

ED.0000

60.0000 . ¢ Y
% | |

40,0000

20,0000

0.0000
e R S S
i i i k ‘ ¥ . v ; ¥ s ; A
LAY AN R~ - T - Y - N
Y w¥ b 8 & s W N & .
& D 3 s 3 & 3
+ 5 : o 5 o 5

—— NYMEXEH —— ICERRSH —— ICEWTIEH

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

S5 FHERE R ENESAM 10 FHEGRRE NEAEENNELE-0.09
JTE 349 ju; 5 FHIEAHIREHMNZ2L5E)-0.065 ;tE 0.005 jT, 10 FHf
E RS EEHAM Z X5 0.01 J7TE 0.01 JT.
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® 1 BERMAERNEZREER

e [ mamvr [ o | v one
a4 EES M WE | 4% TF| TERE | 25 TF| T2REE
B 3.49 3.495 3.275 0. 005 0.18 0.01 ~0. 04
A 3.58 3.51 3.44 0.07 0.115 0 0.045
A | -0.090 | -0.015 | -0.165 | -0.065 0. 065 0.010 -0. 085

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZHIZF

1 | 160014. 1B | 3.5700 5.0849 | 0.9977 | 4.6627 | 3.2688 | -0.074 0.2

2 | 160006. 1B | 3.5750 4.8356 | 0.9895 | 4.5691 [ 2.9748 | -0.0446 2.9

3 | 150026.1B | 3.5800 4.4356 | 1.0019 | 4.144 | 2.4555 | 0.2055 0.2

4 | 130018.1B | 3.4647 5.2685 | 1.049 | 4.7604 | 2.0074 | 0.6982 30

5 | 180009.1B | 3.4200 4.926 | 1.0071 | 4.626 | 1.0322 | 0.7293 29.3
HHESRIE: Wind, SIFRIERET&ED

1 | 170018.1B | 3.7550 | 9.2192 | 1.0458 | 7.8431 | 2.3137 | 0.4523 8.3

2 | 170025.1B | 3.7400 | 9.4685 | 1.0653 | 8.0306 | 2.2115 | 0.53 1.2

3 | 170010.18 | 3.7550 | 8.9699 | 1.0394 | 7.7497 | 1.8823 | 0.5573 3.7

4 | 180004.1B | 3.7000 | 9.7178 | 1.0693 | 8.1246 | 1.6931 | 0.7329 19.9

5 | 160010.18 | 3.8000 | 7.9726 | 0.9932 | 7.1385 | 1.3822 | 0.536 0.3
FEERIR: Wind, SIFHRSRIFA SR
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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.



