C MMIEEAIR R R &

TRTTERHR - EfR
SOEH 2 =R 5 RITHRNES, HESHREES

2018F 6 5 19H EH—

AR R AR O
NERE
S RLA R B RA
4=
X 3R ® fTREm
AR 5 FHAEfRAASIE 5 TF1809 ££9#k 97.795 It
Ml B IS S - F0286569 ik 0.09 5Tk 0.09%, gk 3z 4304 F . E RHAEE ™= TF1812
& 29#% 97.835 3¢, 7 0.03 =% 0.03%, A%z 42 F. EH&H
RS © 70010856 H8 BB 2 TF1903 A%3R 97.62 58, 2k 0.18 55 0.18%,
AL3Z 0 F. 10 FHIEHEASRE 5 T1809 5 49#% 95.105
My 3 JC, i 0.16 sk 0.17%, R{3Z 28753 F. EIRHALMRZE
T1812 &£#9#% 95.135 I, 7 0.105 s£ek 0.11%, fFi3s 93
Ml B EE - F3013528 F. EfREALEFEZE T1903 5244 94.76 jT, #k 0.27 =

0.28%, R3320 F-»

® ETRERRIEEN

BRABMBYmS : 20013058

=% A FAREGRRREERTE A EREES, FEKE/N
a ) B, BEWK. BlEFHmE, 5 FHIUE R 74T 2.11bp
Ml EHRS : F3023194 %= 3.4565%), 10 FEHAY 25 3R 4T 1.99bp = 3.6028%, IRS

BAETT, SRREERSEEARTITEN, 1B
=, HRiTi4T 605 27T PSL A1 1000 {Z TEEI & E
FRIETIRE P RE RS, RITHIT 7 XH 500 12
5T, 14 KHE 300 1258, 28 KEJ 200 {Z T EM, Fi=
\ BT AT, IR 900 27T, ASHHIRASFIET
BAA 7, BEASEKBE. BIEL, KIRAZEOER
%, EERAELIEENS, (MsE,

021-20370946

shangfang@xzfutures.co
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1. WiHTIRMNAR SR

MENEANRE, £ TF1809 SALEHEMN A 97.765 T, pL3L 4304 F, #F
2 17679 F, RAT—XHHEE 498 F; F /1 T1809 &AZH M7 95.105
JT, A 28753 F, #r¢ 54167 F, REI—EHHIE G 469 F-.

1. BfRMSRITIR

__@fh  TF1809  TF1812  TF1903 _
TN 97.795 97.935 0.000
A 97.795 97.835 97.620
BEm 97.845 97.935 0.000
BAEM 97.735 97.810 0.000
LEEAYy 97.765 97.810 97.860
Qi 0.090 0.030 -0.180

TBEEEIE o) 0.09 0.03 -0.18
RS B 4,304 42 0
ES e 8 17,679 342 0
G%E 498 32 0

__@fh  T1809  TiBl2  T1903 _
T 95.150 95.165 0.000
Ay 95.105 95.135 94.760
BEh 95.220 95.275 0.000
B 95.020 95.100 0.000
- KTy 95.080 95.145 95.165
Tk 2k 0.160 0.105 -0.270

BKERIE (%) 0.17 0.11 -0.28
R B 28,753 93 0
ESREN 54,167 448 0
oE 469 8 0

BRI Wind, SAEHIHET&

EfEIMEFE, 1Y BEKKZEXT5E)-0.26bp = 3.2183%, 3Y EEIIER
F5-0.92bp F 3.3952%, 5Y HAE RIS K IERN-2.11bp F 3.4565%, 10Y
HAE U 25 R E-1.99bp F 3.6028%.
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B 2: XRHREfRKER
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— S HE S E — 10 E R E

HEsRIE: Wind, SERIERRR L AR

10 FHE F it R X F)-2.2bp = 4.3909%, EFFEGFAZEXFN-0.21bp =

78.81bp.
3: 10 FHEFFREIXRFEFEFRHZ=

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 M M Mo om Mm Mmoo Mm Mmoo oMmom oM om M

[ ] [ ] [ ] = [ ] [ ] [ ] [ ] [ ] [ ] = [ ] [ ] [ ] [ ] = [ ] [ ]

I I T T R = G T R B B B S Y-

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

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

R R RE R RRERREREERR/ERLR/EE R

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R



WIEFAR AR T

=] )Ej:[i.é‘:l;— INDUSTRIAL FUTURES CO.,LTD.

1.2 = ES

XE 10 FHERKEEREE-1.0p E 2.93%, FEFZEE)-0.9%p =

67.28bp.
B4 REWEEMPEFZE

3.3000 180
3.1000 160
2.9000 140
27000 120
25000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0

MMM Mmoo Mmoo Mmoo Mm MmoMm MM Mmom Mmomom MM
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S T T Y Y S = = 9‘| = ™ o ™ooh = o b

2 322232 2223 F 77322238 ¢9

e e = I = I = |

H HE H HE B HEBREBEEBREHEHRBREEB SR

— EEERFEMEE 10F  ——rhEFE 10y

BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHIEMNEE) 3.44p E 6.4306, E£TTH AR MR EE) 2.450p
£ 6.4168,
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5: ARMILE
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—ERRARTAGEN —ExRARTREN — ZxR AR

BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITE PR X EMEFIR 1D F5)-09p = 2.625%, 7D #ExE-15.580p =
3.033%, 14D 2Fxf-10.36bp Z 3.7517%, 1M 25 x)-9.42bp ZF 5.2517%.
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6: FRXEBFER)
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[43] [43] (i3] (i3] (i3] [43] (i3] [43] [43] [43] [43] [43] [43] [43] (i3] [43] (i3] [43]
] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
R T R e O O A - - - I
2 @ @ 9 © 9 9o 9 o =° o 4 9 99 9 9 9
ST 5 5 55555555593 33 993 9
H H R R R ER B R B BB B &8 B B B
RO01 ROO7 RO14 RO21 RIM RZM R3M

HHEsRIE: Wind, SIERIERRR L AR

ESRITEELIRMEFIE 1D 25) 0.1p & 2592%, 7D %5 0.1bp &
2.810%, 14D ZFx5f-0.2bp & 3.663%, 1M ZFxnf) 1.9bp & 4.126%, 3M ZExf)
0.1bp Z 4.352%.

B 7: L3EReTiE R FfEFI = (shibor)
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T - I I
HF R R R R BHRRBRHEBRABRRBRRERRRBHERBR

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

HEkiR: Wind, JEHAGIH & &R
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1.5 BME i
EAEEFNEF 0.00 TTE 19.67 7T, HAHLMNEE) 0.07 STE 16.76
jTl:o

8: R

g & & & & & & & & e
& o o ¥ o
% L S S S

—EfiEREE —fRTESi R (B R

i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

NYMEX EHEREAEHENTEN-1.84 £ FE 64.85 ¢, ICE fiHiEER
EANEEMNTE-2.54 £ E 73.08 E5T, ICEWTI HEREALEEMNT
Fh-1.77 Z£5TF 63.52 ETTo

9: FHMIMNME
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ﬁﬁ%iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬁ
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2. =R CTD 25

2.1

4
(5

ES

5 FHIERRBEENAAM 10 FHEGRMBRENSALEENNEXD

-0.075 JTE 2.685 jT; 5 FHIEfFHAtEY

10 FHAERHA SRR =25 0.02 ;T E-0.065 JTo

&1 BERMATERNERER

BN ZZE) 0.055 ;xE-0.045 JT,

o L T
&4 EES % WE | 4F-TF | TERE | 4F-TF | TERE
E 2. 685 2. 665 2.695 -0. 045 -0.05 -0. 065 -0.02
HifE 2.76 2.775 2.77 -0.1 0. 005 -0. 085 0
B -0.075 -0.110 -0.075 0. 055 -0. 055 0. 020 -0. 020

HeERIR: Wind, MXIERIEIR & AR

& 2: TF1809 JERKAI 32 H| 35

#& 3: T1809 YEBRAI3ZEI 5

1 | 160006.1B | 3.5600 47562 | 0.9895 | 4.4898 | 3.7219 | -0.2258 16.8

2 | 130018.1B | 3.4898 5189 | 1.049 | 46806 | 321 | 02135 15

3 | 180009.1B | 3.5098 4.8466 | 1.0071 | 4.5458 | 3.0205 | 0.0468 120.7

4 | 130011.1B | 3.4700 49397 | 1.0164 | 4.5815 | 2.4911 | 0.2255 9

5 | 18000LIB | 3.1600 45973 | 1.0323 | 4.2492 | -2.966 | 1.7965 4
kiR Wind, JIEHAGIRA B

1 160023.1B 3.7236 8.3918 | 0.9784 | 7.5024 | 4.2582 | -0.3338 15

2 180004.1B 3.6325 9.6384 | 1.0693 | 8.0504 | 3.4922 | 0.0818 5

3 160017.1B 3.7000 8.1425 | 0.9818 | 7.2445 3.104 | -0.0372 0.9

4 170018.1B 3.6450 9.1397 1.0458 7.7709 | 3.0865 0.1386 3.2

5 180011.1B 3.6050 9.9288 1.0575 8.3894 | 3.0397 | 0.1536 14.6
FHRERIR: Wind, JIEERERRFAFD
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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 ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
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
RAEZERBN B ARFHRNREBR. MERAKFTE. AAAEUES
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELMEFR KB EFFELT. W5IH. Tk, TERLLEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



