IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
ReEBER, HRXERSR%

SAEH . AR s

& aR AT 5T A
) ST

Ak T 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

20085529 H EH—

AERE

® FTIEE

FEH 5 FHIE fHASIE 3R B TF1806 & 294k 97.65 T,
#k 0.065 7T5% 0.07%), AR 3% 228 F . H fREALY I+ /1 TF1809
& 493 97.765 7T, B 0.10 7Tk 0.10%, AR 3z 4841 =F.
EfRHitfEZE TF1812 £#4#z 97.875 jt, # 0.05 3§
0.05%, A% 3 F. 10 FHAERERSRIEZZEIA T1806 &
Z9%% 94.895 7T, Bk 0.09 ;£ 0.09%, FR3Z 1731 F.
EHATS I /7 T1809 & 293 94.89 7T, ¥k 0.11 7£5k 0.12%),
A 2Z 30847 F. EfRHEATIFRE T1812 5494k 94.99 it,
# 0.095 7tk 0.10%, AR3Z 70 F.

® STHRERSRIEEIN

MHEGRMGEEEMES AR A e EE, EEKK
R, B LXERERS. A5HE, 5 FHk@mE L
1T 2.08bp F 3.4174%, 10 FEAUZHEZE T1T 0.25bp =
3.6101%, IRS /NETAT, REHHEmXE:, Ml
FRBEXERSERS, RITHT 7 R 200 27T, 28
REA 100 ZTTEM, AR 300 12T, 7 REIFFETF
HUHA, 28 RHE_L1 Sbp, FEL: 3 ARITIRMEEEKE LI
BRIEFR, RSBHRASHER LT, REABKER.
B1EL, KEIRBEERECEMRIKS, WIREZ M
&HZTF=T (L1) HeFH, NHESE,
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INDUSTRIAL FUTURES CO.,LTD.

1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEHEMN A 97.805 T, pL3L 4841 F, #F
© 13642 F, BEI—XHHEE 127 F; £ T1809 SALEHEM /9 94.935
JT, 3 30847 F, FF¢ 45707 F, REI—EHHIE G 1963 F.

1: ERHAKRITIS

_ ¥ TF1806  TF1809  TF1812
F&h 97.720 97850 §97.890
W 82 i 97.650 97765 97875
B 97.775 97.910 97.890
B 97650 97755 97875
=R 97.690 97.805 97.875
o -0.065 -0.100 -0.050
HEEIE (%) 007 -0.10 -0.05
[y} 228 4,841 3
g 1,889 13,642 60
wE -9 127 2
_ G T1806  T1809  T1812
F&h 95.000 95.050 95.000
W 22 i 94895 94890 94.990
B 95.060 95.110 95.145
B 94800 94870 94.970
e y= R 94 880 94935 95.015
o -0.090 -0.110 -0.095
HEEIE (%) -0.09 -0.12 -0.10
[y} 1,731 30,847 70
HoB 4673 45 707 256
wE -402 1,963 30

BIRSKIR: Wind, SGEMRSHRE

EfI%EHE, 1Y BEAKRER) 1.66bp F 3.1415%, 3Y EfEKER
5 0.88bp = 3.2873%, 5Y HAE R % 2 R) 2.08bp F 3.4174%), 10Y Hf
E =z E T 50-0.25bp F 3.6101%.
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2: REHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
2 8000
2. 6000
MoMm oM oM M MmoMm oM oMm MmoMmoMmoMmomom mm
[ Y o T o T o T Y o Y o Y o T o Y Y Y o T o T Y o R
= R T G ST R R O = R =TS R B S
2 22 29 2999 2 9 4450 00 o3
i v e O R R - -
HEREREBERAERAEEAERRERRBEBAR
e L R i B = S R R 2
= SRR i B = 10FE FEmE

HaEsRIE: Wind, SXIERIESRF L AR

10 FHEF R ERER) 1.99bp E 4.4222%, EFFEFRFZEEE) 2.24bp

% 81.21bp.
3: 10 FHIEF RS EME FEFRNZE

5. 3000 130
5. 1000 120
4 S0 110
4 7000 100
4 5000 o0
4 3000 BO
4 1000 70
5. 9000 &0
3. 7000 50
5.5000 40

m m m [43] M m [ ] [ | [43] m [43] M m m m [ ] m

o] [ TR ] ] L] ] [ ] ] o] ] ] L] Lo IR s | ] L]

o Noth o+ b R o g'l B T T T B S Y

o o2 o2 oo o Q= oS ogo oo

T3 555555555593 33 39

R ERRERRESARAEEAEE AR

— G EEF EEEMSE 10 ——E T 10 EELY (5
KRR Wind, SGEERESERA 8
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1.2 5 IES

XE 10 FHEfRKEERER) 0.0bp E 2.93%, hFZEEH 0.00bp =

68.26bp.
B 4: ERKESEMPERZE

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 BO
2.1000 &0
1.9000 40
1.7000 20
1.5000 )

R R L e e T e D L

O o0 o0 o0 o0 o0 o0 o0 o000 o000

T T T T TS R 9'| B I I T Y

o oo o 9 o o o oA A4S0 oo o0

i o o R = I = = -

A REEREBERAERERAEEEAEREERAHAH

— ZEEEFEMEEE 10F  ——hEE: 107
HERR: Wind, JOEHASIH & AR

13 ARMILCE

EXILH ARM AR 0.95p X 6.3962, 7T 7 AR MUKE NS 0.47bp
% 6.3938,
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5: ARMILE

7.0000

6.9000

6.8000

6. 7000

6.6000

6.5000

6.4000

6.3000

62000
i s e i i i i i s i i i o
P PP PP PP PP PP DS
& & & F & F oL FHF S
G A &

T o
S

—&nRARMPEN —ERRARMAEN —FxRARMEELN
BHESRIR: Wind, SOEHRESRI AR

1.4 FHFIR

RITEEFAXEMFZER 1D T &) 1.96bp F 2.57%, 7D &E) 13.58bp =
3.7029%, 14D ¢ xf 11.47bp F 4.0101%, 1M ZFE)-8.13bp ZF 3.894%,
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6: FRXEBEFER)

8.0000

7.0000

6.0000

5.0000

4.0000

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
= toth oS o ow B @O 9" TS D= s T T
7 2 2 7 2 2 2 9 8 ¢ 4 7 7 2 g 2 9
4 o o O o A9 =@ 8 8 8 @ 5 3 3339379
R R E AR BB RBRBRRRRRBRBRBR B R
ROO1 ROOT RO14 RO21 R1M R2M R3M
BERIE: Wind, SIERAEERT & #B

EiERITER AR 1D Ry 05bp & 2.533%, 7D ZE) 1.2bp =
2.806%, 14D 355/ 0.3bp = 3.69%, 1M 2 xf-0.7bp = 3.84%, 3M Z5Ef) 2.7bp
E 4.242%.

70 _EBERTTE R LR &R Z(shibor)
5.5000
5.0000
4.5000
4,0000
3.5000
3.0000

2.5000

2.0000
[ T T o T O T o Y Y Y o S O . Y . S o S
o oo o o o o o o oo oo o oo o o0
S - B G TR = L S = S = T B S = S~ B - S
£ 2222 223 237 9985 g0 o9
5 O & O 4 O 40 59 o943 45943 &8 #3383 38 3
H RAERERRERARREAERAEBRERAR

e SHIB ORI N e SHIBOR 1W e SHIBOR 2WY
s SHIBOR 1] s S HIBOR 31

HRsRIg: Wind, SXIERIESRF & &R
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1.5 BIE T
EAEETHINES 0.00 TTE 1962 7T, KAMEK ML) 0.00 TE 1639

TCo
8: BARMR
33
31
29
27
25
23
21
19
17

S

@ D
& & %3 v N 1
.;§:- .;F- s e " Y *

—EfiEREE —fRTESi R (B R

BUERIR: Wind, MFHRESRFL BB

NYMEX FHER&ANEE ML) 0.00 £TE 67.88 £7T, ICE fHiHIEER
BAEENELEN-1.15 £TE 7532 £T, ICEWTI FUHERSNEENE
&-1.2 =T E 65.16 £ T,
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9: JRmHI%

140 0000
1200000 J"\‘

ol )
1000000 [ 1 w |
BO.0000
60.0000

40.0000

20.0000

0.0000

" "y s Oy ke "y "y %3 s " s My "y
Ao ¥ i e Y S & i N i W i

AL T AR A Y N Y.
A\:\' n:r r\:l' \r'J n;'l?
RO L S G

o)
iy A -ﬁ& nE:l ,]E) P

—— NYMEXEH] —— ICERRl] —— ICEWTIE:H

BEESRIR: Wind, SOESBEERI&

2. fr=RERF CTD &
2.1 EfREAANE

5 FHIEfFHIGE N AL 10 FHEFHKRE N NEENNE=%XE) 0.08
TTE 281 jt; 5 FHEFHAKEMNEZRXE) 0.035 ;TE-0.115 5T, 10 FH
E S A Z £ 50-0.04 STTE-0.055 TT.
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® 1 BERMAERNEZREER

‘
113
|

a4 EE= LES W | BFE-TE| TERE | 2% F | TERSE
W 2.81 2.87 2.86 -0. 115 -0.07 -0. 055 -0.08
A 2.73 2. 865 2.84 -0.15 0. 06 -0.015 0. 085
F | 0.080 0.005 0. 020 0.035 -0.010 | -0.040 0.005

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZHIZF

1 | 160014.1B [ 3.5100 5.0548 | 0.9977 | 4.6334 | 3.4737 | -0.1329 1

2 | 160006. 1B | 3.5200 4.8055 | 0.9895 | 4.5394 | 3.27 |-0.1325 2

3 | 130018.1B | 3.4210 5.2384 | 1.049 | 4.731 | 2.3274 | 0.5326 30

4 | 180009.1B | 3.4200 4.8959 | 1.0071 | 4.5959 | 1.9353 | 0.3869 6

5 | 170021. 1B | 3.2091 4.3973 | 1.0276 | 4.0548 | -1.3289 | 1.5841 15
HHESRIE: Wind, SIFRIERET&ED

1 160023. IB 3.7000 8.4411 | 0.9784 | 7.5527 3.126 | -0.0709 2.8

2 170018. IB 3. 6600 9. 189 1.0458 | 7.8192 3.079 0.1715 2.6

3 160017. IB 3. 7100 8.1918 | 0.9818 | 7.2934 2.974 | -0.0037 4.3

4 170010. IB 3.6700 8.9397 | 1.0394 [ 7.7244 | 2.9069 | 0.1891 4.8

5 180004. IB 3. 6200 9.6877 | 1.0693 | 8.1007 [ 2.7072 | 0.3456 33.9
HaEsRIg: Wind, SXIERIESRF & &R
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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.



