IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
RITEBEMSENF, HGESTIRE

SLIERRSE. R RS

& aR AT 5T A
) ST

Ak T A G 5

BT

Sk

ML A G 5

Fr S S R

= b

23K

Mk T A& G 5

KAA
021-20370946

shangfang@xzfutures. com

F0286569
20010856

F3013528
Z0013058

F3023194

20186 H7H £

AERE

® FTIEE

FEH 5 FHIE AL R B TF1806 4494k 97.70 T,
% 0.205 7tk 0.21%, FX3Z 0 F. EfEHALEE /1 TF1809
& 493 97.45 5T, Bk 0.065 T 0.07%, BT 6111 F.
EfRHitfEZE TF1812 £ #49#z 97.535 jt, & 0.02 3§
0.02%, %2 17 F. 10 FHIEFHARIERE F T1806
& %94 94.86 7T, K 0.33 Tk 0.35%, HZX 0F. EfiR
HAEc I 51 T1809 4493k 94.52 5T, %k 0.00 7tk 0.00%
A 2Z 35533 F. EfRHATFRE T1812 5494k 94.70 it
7 0.10 7tk 0.11%, m3z 239 F.

® STHRERSRIEEIN

MEHEGEGRRER/NESTEREE%E, TRENAEH
EBK, BEDFHAGEE, TFHGEE. UH5HE,
5 F AU S % 4T 3.00bp & 3.4937%), 10 FHIRZER T
47 0.00bp Z 3.6602%, IRS /NG 1T, MEHRITHBELE
E 4630 127t MLF, X hEHIR) MLF 588 2035 {Z 7T,
MOREERERIES, BEEHHKETE, —H&T
HEE, ZTH 3 FHAF 7 FEIE G HRARFIRE T R
AR, BIRIRERNR 265, FRET—MHK, %
R AR OFERA N EHE , RITEEEIE MLF
FEFATFHIHRNE, #E% 1800 27T, KZEHAR
BE&FEXTT, ReAEFREL. BIEL, KERE
FROENRS, EREERCS T = TF REHH,
X%,
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WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELNRE, £ TFI809 SALEHEMN N 97.465 7T, M3z 6111 F, #F
© 15448 F, REI—XH AT E 404 F; £ T1809 5LALHM A 94.51
JT, P3ZX 35533 F, #r(r 49826 F, REI—LEHHIEE 958 F.

1: ERHAKRITIS

__ &P TFI806  TF1809  TF1812
FEAEAN 0.000 97.515 97.605
WA 97.700 97.450 97.535
BEh 0.000 97.615 97.670
AR 0.000 97.440 97.495
iR 97.445 97.465 97.525

Tk 0.205 -0.065 -0.020
B ERIE (%) 0.21 -0.07 -0.02
B B 0 6,111 17
St =8 142 15,448 160
% 0 404 6

__ Rfb  T1806  T1809  Tisl2
TR 0.000 94.530 94.680
WA 94.860 94.520 94.700
BEh 0.000 94.715 94.825
SR 0.000 94.460 94.505
LEE Yy 94.520 94.510 94.585

Tk 0.330 0.000 0.100

BEERE (%) 0.35 0.00 0.11
AL B 0 35,533 239
s 8 49,826 348
B2 -26 958 2

BRI Wind, SAEHIHT&

Efi¥lsnm, 1Y HEGRWEZE L) 3.00bp £ 3.2003%, 3Y EffiamE
T 5f) 1.38bp & 3.4337%, 5Y HiE Rz &5 3.00bp & 3.4937%, 10Y Hi
E &gz & 4550 0.00bp Z 3.6602%.
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B 2: XRHREfRKER

4 0000
3.B000
3.6000
3.4000
3. 2000
3.0000
2. BOOO
2.6000
4 93 3 33333333333 3143
Arﬁrﬁ-d-ﬁ-ﬁ*céal.g'lér\'lér\'arﬁd-ﬁ
2 223 2 3 %3 3 82 37 g 99 g9
O O 4O O O O 49 o 4O O o o 9 3 83 3
H R ER R R AR REBRRABRAEBREBR BB
— 1 EAE R — 3R R
— S HAE R — 10FE I E

HEsRIE: Wind, SERIERRR L AR

10 FHIEF R KR LE)-0.50p F 4.455%, EFFERFIZLER-050p F

79.48bp.
3: 10 FHEFREEXRFMEFEFHZ=

53000 150
5. 1000 120
4 000 110
4 7000 100
4 5000 =20
4 3000 BO
4 1000 70
39000 B0
3.7000 50
3.5000 L)

m M m M Mm Mm ™M M m ™M ©Mm Mm ™m ©Mm Mm m m

o] o] ] = ] [a] ] o] o] o] o] = = ] o] o] o]

e I T T O = T B s B T B B Y.

2 2 2 2 9 o2 o o o = -4 -4 o o o o O

iy iy e P P i i iy iy e, e, P

R RR R IR/ SR AILRR R’/ R A

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEGWERER)-200p £ 2.92%, hEFZEE) 2.70p =

74.02bp.
B4 EOUCEERR T

5.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 B0
2.1000 &0
1.9000 40
1.7000 20
1.5000 0

m m M M M oM M oM Mmoo m o oMmoMmom mom M

o o o o o o0 O o0 0O o0 O o0 000 oo

T T Y ST S = T 9'| B B T St

o 2 2 2 2 9 o o o = 44 4 o o o O O

R o - = = = -

H R E R R A B R ER R BRRBE RS

— SEEREEMGAE T —hEHE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ELRARTHEMNEE-1.17p = 6.404, KITH ARMUKE N 3EE-0.59bp
= 6.3956.
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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

RITEI PR EMWAIR 1D ZER)-2.67bp F 2.5934%, 7D &) 4.290p =
2.9916%, 14D ZF5f-19.7bp F 3.412%, 1M ZEEf-7.21bp F 4.7526%.
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6: FRXEBFER)

8.0000
7.0000
6.0000
5.0000
4 0000
3.0000

2.0000
1.0000
0.0000

2170103
2170303
2170403
2130503
130603
A1F0%03
2130803
2170903
211003
A1%11-03
11203
A18-01-03
A1B-0203
A18-0303
2180403

A1B-05-03

ROO01 ROOY RO14 RO21 R1M R2M R3M

HHEsRIE: Wind, SIERIERRR L AR

ERRITEEIFEFIZE 1D TEh-2.20p E 2.562%, 7D ExEf-1.00p =
2.792%, 14D Rf-2.4bp ZE 3.789%, 1M &) 1.7bp ZE 4.042%, 3M TEf
0.8bp = 4.354%.

7: LigReTIEN[E A& F] & (shibor)
5.5000
5.0000
4 5000
4 0000
3.5000
3.0000

2.5000

2.0000

170103
130203
170303
170403
170503
170603
A170%03
170803
2170903

1%-10-03
A1%11-03
A1¥1203
2180103

.
=
=
=
q
=

2120303
2120403

A18-06-03

2180503

&

e SHIBOR O, N e SHIBOR 1 W e SHIBOR 2V s SHIBOR 1) s SHIBOR 3 11

HEkiR: Wind, JEHAGIH & &R



B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO,.,LTD.

1.5 ZME i
EAEEFNER 0.00 ITE 19.22 5T, HAHLHN %) 0.00 STE 16.64
jTl:o

8: R

22
2
A
=
%
@y
e
25
4]
s

5]
& 3 1 My . %) T wl <] "3
.;§:- ,;ﬁ ? % e M o o o " o

— TR EE ——iE TR E R
HEERIR: Wind, SIERREREFA R
NYMEX FHERREAZEEMNEE) 0.00 3£TE 65.52 35T, ICE FailiEEk

BAZEHEMNER) 0.00 27TE 75.38 £jT, ICEWTI [FRERENEHEN
51 0.00 ETTE 64.47 £ 7T,

9: FMINRE
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140.0000

120.0000

100.0000

80.0000

60.0000

40.0000

20.0000

0.0000
P S S R SR SR ST S S Y. S S
.Cz QEC v @D’ . v\: W QEO '\_ﬁb @D ,\:' W 'Qtd ,'\!} .&0 a\_’l’

My
AR
5 5 5

o P

P

— MR —ICERE — IEWTEHR

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

5 FHIE G E NS A 10 FHIEGHRRE N SAEEN N ZX5)-0.04
JTE 2.925 7T; 5 FHREFHIGEHNZEX5) 0.00 T=E-0.02 7T, 10 FHE
BRI =350 0.00 ST= 0.01 JT.

&1 BRMANBHNERER

=

&4 Bk E WE | 5F M| MERE | 5FTF | TERE
BUE | 2925 2.955 2.94 ~0.02 ~0.06 0.01 ~0.075
HifE | 2.965 2.995 2.955 | -0.02 ~0.04 0.01 ~0.08
Fg | 0.040 | -0.040 | -0.015 | 0.000 | -0.020 | 0.000 0. 005

HIERIR: Wind, SERESA &L AR
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& 2: TF1809 FERRAI3ZHIZ

1 | 160006.IB | 3.5400 4.7808 | 0.9895 | 4.5146 | 2.3444 | 0.1344 2.8
2 | 130018.1B | 3.4982 5.2137 | 1.049 | 4.7051 | 2.2837 | 0.5042 16
3 | 180009. 1B | 3.4950 4.8712 | 1.0071 | 4.5706 | 1.7655 | 0.4053 20.8
4 | 130011.1B | 3.4800 4.9644 | 1.0164 | 4.606 | 1.6605 | 0.4836 1
5 | 170021. 1B | 3.2800 4.3726 | 1.0276 | 4.0295 | -1.927 | 1.6346 15.6

FEsRR: Wind, SOEHATER LB

% 3: T1800 FERRAIZCHISS
[re] fo ek [aamelsesns] a0 | m | 2% [gxg @ |

1 170004. IB | 3.7406 8.6849 | 1.0295 | 7.4949 [ 2.8079 | 0.1955 15.2
2 | 170010. 1B | 3.7205 8.9151 | 1.0394 | 7.6969 [ 2.6268 | 0.2552 1.4
3 | 180011.IB | 3.6600 9.9534 | 1.0575 | 8.4098 [ 2.588 | 0.3022 15.9
4 | 160023. 1B | 3.7400 8.4164 | 0.9784 | 7.5264 [ 2.5602 | 0.086 9.6
5 | 180004.1B | 3.6700 9.663 | 1.0693 | 8.0721 | 2.4676 | 0.3887 21.5

HaEsRIE: Wind, SXIERIESRF L &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.



