IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
BERER, MRRARERZ

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

F0286569
20010856

F3013528
Z0013058

F3023194

shangfang@xzfutures. com

2018F7H10H EH—

AERE

® FTIEE

MEE 5 FRIE RIS E S TF1809 5494 98.115 7T, X
0.09 JTE 0.09%, AX3z 4420 F. EfRHALT T2 TF1812
&#93% 98.165 5T, Bk 0.065 5 0.07%, M3 27 F. EfR
HAESREZ TF1903 & 43R 97.62 7T, 2k 0.68 = 0.69%,
A3Z 0 F .10 FHIE A% E 71 T1809 5293 95.48 7T,
2 0.135 7T 8% 0.14%, B3 31661 F . E At 3 T1812
& 4935 95.525 ¢, B 0.155 7L 0.16%, AKX 817 F.
B fRHA £ S T1903 & 493K 95.675 7T, % 0.00 5% 0.00%,
320 Fo

® STHRERSRIEEIN

MHERMGEERARRERS, TERFERER
%=, BEWEL. W5T7mE, 5 FHYEE £17 1.00bp £
3.3342%, 10 FEAWERE 97 1.73bp £ 3.5432%, IRS
BRAME LT, HRBHRRERS, XESHEERAHHNY
R, RITHELAFTISRE, #QE LT, B
MERHRERA—, REEAERFTER. HIEL, KIRE

2EERNEZ, BHRAEXRILENIEECS TF
=T, MHS=.
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WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEHEMN A 98.145 JT, pL3L 4420 F, #F
© 19276 F, BEI—X 5 HME 303 F; £ T1809 SLALEHEM J 95.545
JT, M3 31661 F, #F¢ 60225 F, REI—EHHME 1186 F-.

1: ERHAKRITIS

__ &P TF1809  TF1812  TF1903
FEAEAN 98.155 98.160 0.000
B 98.115 98.165 97.620
BEN 98.220 98.245 0.000
B 98.090 98.150 0.000
LEE Y 98.145 98.205 98.240

Tk -0.090 -0.065 -0.680

B ERIE (%) -0.09 -0.07 -0.69
B B 4,420 27 0
St =8 19,276 840 0
G -303 10 0

_Afb  TI809  Ti8l2  TI003

TR 95.580 95.600 0.000
W EE 95.480 95.525 95.675
BEh 95.655 95.680 0.000
SR 95.425 95.505 0.000
LEEAN 95.545 95.600 95.605
Tk -0.135 -0.155 0.000
BEERE (%) -0.14 -0.16 0.00
AL B 31,661 817 0
s 60,225 913 7
E -1,186 83 0

BRI Wind, SAEHIHT&

EfENEAE, 1Y BEKKEREE 1.96bp = 3.0404%, 3Y EfFEMKER
TEf) 1.77bp & 3.2833%, 5Y HiE ULz X &R 1.00bp = 3.3342%), 10Y Hi
EH &R TR 1.73bp & 3.5432%.
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B 2: XRHREfRKER

4.0000
3.8000
3.6000
3.4000
3.2000
3.0000
2.8000
2.6000
2] o o o o o 2] o o 2] o o o o o o o o 2]
S 29 9 9 0 3 9 8 9 339 % 30 9 S o3
[ o o < n [ ~ -] [<2] (=] i N - o o < n o ~
S 22 39 8 3 % 8 49 9 4 5 00 o o o9
~N N N ~N ~N ~N ~N ~N ~N ~N ~N ~N o] o o o0 0 o0 o]
i - - - - i - - - - - - - i - - i - -
[=] o o o o o [=] o o [=] o o [=] o O o o o [=]
(o] N N (o] ~N ~ (o] N N (o] ~N (o] (o] (o)) ~ ™~ (o] ~ N
VI i 2 R — 3 il 2
— SAE S i i 2 — 104E H it 2t F

HEsRIE: Wind, SERIERRR L AR

10 FHIE R Mm KAL) 4.04bp = 4.2104%, EIFFEFRFIZEZES) 2.31bp

% 66.72bp.
3: 10 FHEFRKEEME FEFEHZE

5.3000 130
5.1000 120
49000 110
47000 100
4 5000 90
4 3000 B0
41000 70
3.9000 50
3.7000 50
3.5000 40

m M M M M om o Mm oMmoMmom o MmoMmom o MmoMmom Mmoo m

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

A 9'| B I T T T T

2 29 o0 oo o o H 440 00 oo 00

S 555555555559 838 589899

H B R 8 8 B8 88 8888888

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2

m 2

x£E 10 FHERKEEE) 400p E 2.86%, PEFEXE)-2270p
68.32bp.

3.3000
3.1000
2.9000
2.7000
2.5000
2.3000
2.1000
1.9000
1.7000
1.5000

2017-01-03

2017-02-03

B 4: EfRikamEmpERZE

Mm MmO N M MO Mmoo ;MmO oNnH M o NN oM
S 85 333338333 33
Mn < N VW N 0 O O = N «=H o o
R EEEEEEE
N N N N N NN NN BN O 0
L I e T e T e T e T e T e T e O e IO e T e B e B |
o O O O O 0O O 0o o o o o o
N N N N N N N N N N N N N

— R EE B E 10 —hFE:

HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

2018-04-03
2018-05-03

(=Y

oy

2018-06-03
2018-07-03

XTEARMAEMNES) 0.57bp = 6.6393, SitHE AR T KEMN LD
-3.05bp = 6.6175.
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5: ARMILE

7.0000
6.9000
6.8000
6. 7000
6.6000
6.5000

£.4000

- LG T, T T L R T TP T T TR, S T T, T TR, S
SHR S S P SR SR N SN N R
g & S F N Sl

—EnRARMTEN —ERRARDAREN — &nRARETEDN
BUERIR: Wind, MFHRESRFL BB

1.4 FHFIR

RITEFIFXEBEFZFR 1D &E) 5.25bp £ 2.0046%, 7D ZFE) 9.5bp &
2.6228%, 14D F¢xf 10.11bp FE 2.8066%, 1M ZFxf 8.03bp £ 3.1194%,

6: B EBEFXR)



WIEFAR AR H

=] )EJ:&% INDUSTRIAL FUTURES GO.,LTD.

B.0DO0

7.0000

6.000:0

5.0000

4 D000

5.0000

2.0000

1.0000

0.000:0
M M m m m [} M (L] "M m m M m [} "M m m M [}
[} [} [} L} [} [} [} [} [} [} L} [} [} [} [} [} L} [} [}
qmrﬁ&ﬁ-ﬁiuﬁuﬁg".—'!rﬁ.—'!tﬁrﬁ-&ﬁ-ﬁ.i
S 9999 8993 4459005 9 9 90
e e e e e - - I
H R E B R B R BB &R B8R EBRER AR AR
ROO1 RODOY RO14 RO21 R1M R2M R3M

HEsRIE: Wind, SERIERRR L AR

EiRRITEE AR 1D Ry 24bp £ 1.991%, 7D ZEE) 14bp =
2.602%, 14D 35 5))-7.2bp Z 3.104% , 1M 25 5f-10.6bp Z 3.34%, 3M 35 5f)-5.80p

Z 3.682%.,
B 7: EHRTTIE F LR fEF R (shibor)

5.5000

5.0000

45000

4.0000

3.5000

3.0000

2.0000
m M M M M M M M m m m m m m m m m m m
o o o o o o o o o o o o o o o o o O O
e B S - S S R = S B B B S B ST Y- S
2 99 922 2282 337 79 g9 2 3 a9
p QR R s e O I =
H R EBERBRAEBRREBHEEEEBRERERARR

e SHIBOR O N e SHIBOR LW e SHIBOR 2V s SHIBOR 1) s SHIBOR 3 1

HEkiR: Wind, JIEHAGIH & &R
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1.5 BIE T
HAEETPHNES 0.00 TTE 1991 7T, KAMEKNER 001 TE 1671

TCo
8: AN

33
31
29
27
25
23
21
19
17
15
13

— TIPS A (1 2K 0)

BUERIR: Wind, MFHRESRFL BB
NYMEX EHEBRREALEE N L) 0.05 £xE 73.85 =T, ICE FaifiiEER
EAEFEMNETE)0.00 =L E 77.11 S5t ICEWTI [FHIEREAEENEE)
0.71 25T % 68.75 £ 7T,

9: FMINRE
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140.0000
120.0000 ;
W by |
Wy "
100.0000 ! W
:Tmf
RO.0D00

A
Y \
60.0000

40.0000

20.0000

S AN N N - N R
s L A
S

— NYMEXEH —ICERE —— ICEWTIER

HaEsRIE: Wind, SXIERIESRF L AR

2. YZEREM CTD &=
2.1 %

S FHEFHIGE NEAM 10 FHEGREKRE NENEENNZEEE) 0.01
JTE 2.6 jT; 5 FHIEFHIGEN Z%EE)-0.035 ;TE-0.06 7T, 10 FHE
RIS HA M =% 50 0.01 STE 0.055 JT.
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= 1. BERFNBRNERER
vu | waen orrean) [manes corn | ene e
&4 | 2% | FE | WE |4ETE| FEEE | 47| TEEZ
PE 2.6 2.605 2.635 -0. 06 -0. 035 -0. 055 -0. 005
EILER 2.59 2.55 2.625 -0. 025 -0.07 -0. 065 0.005
5 0.010 0. 055 0.010 -0.035 0.035 0.010 -0.010

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 160025, 1B | 3.3500 9.3616 | 0.99 | 49611 | 3.1778 | -0.0686 3.2

2 | 130011, 1B | 3.4289 4,874 | 1.0184 | 4.0162 | 3.1473 | 0.0380 1

3 | 130026, I8 | 3.4000 4,2004 | 1.0019 | 40002 | 1,573 | 0.2849 0,12

4 | 130018, 1B | 3.3200 9,1233 | 1,04% | 46174 | 0.9977 | 0.3933 15.3

9 | 180009, I | 3.3200 47808 | 1.0071 | 4.4816 | 0.6161 | 0.4987 B
BaEsRIR: Wind, SIERRSTH & &R

1 | 160023, IE | 3.6300 B.326 | 0.9784 | 7.4405 | 3.4433 | -0.10738 13.1

2 | 180011, IE | 3.5400 9.8683 | 1.0979 | B.3286 | Z.8041 | 0.1985 30.3

3 | 170004 IE | 3.6000 B.9945 | 1.02085 | 7.4122 | 2.5741 | 0.1688 0.5

4 | 160017.IE | 3.6200 B. 0787 | 0.9818 | 7.1821 | 2,487 | 0.0822 2.8

9 | 170025, IE | 3.5600 93233 | 1.06583 | 7.8976 | 2.3996 | 0.2574 0.5
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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



