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AERE

® fTiEMEm

LA 5 FRAE AR E /1 TF1809 & £9#z 98.365 jt,
i 0.08 7TE; 0.08%, G2z 4734 F . E 5 HA K = TF1812
A493% 98.50 5T, # 0.12 5% 0.12%, FR: 519 F. EfE
HAt5PEZ TF1903 & 23R 97.62 ¢, %k 0.76 5 0.77%,
32 0 F .10 FHAE AR Br 3 1 T1809 & 294 95.55 jt,
3 0.01 5TE; 0.01%, Fk 32 28376 F . B &Itk fe = T1812
A998 95.61 5T, 7 0.02 55 0.02%, FL3r 1571 F.
fFHAERPEZ T1903 & 49%% 95.55 Jr, i 0.00 5k 0.00%,
32 0 F.

® ETHREKSKRIREI

FRAAEFRMRFRE/NMNESFERERS, TEIKE
AKAER, RERFNMEREK. ISTTE, 5 FHiKEmE
T 2.43bp F 3.2733%, 10 FEJUZEEK T4T 1.490p =
3.5212%, IRS /NETTT, EEAARZ AR Wil
BRI, MfREERS, FREIOKTFHGREK
HER, BiEEXERS, RITEEQIFADHRE, 0
% 0127, REBHIRASFRTIT, REEERFEN.
BRIEL, KEREBERCEMRMS, EHREEMBEH
KFELZTFETIER, NHSE,


mailto:shangfang@xzfutures.com

WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEFEMN T 98.32 T, M 4734 F, #F
© 18063 F, REI—RXFHHBE 365 F; £ T1809 SLALEHEM 95.51
TC, BX3ZX 28376 F, #Fx 60672 F, KAI—HEHH A E 1622 F

1 BfRMSRITIR

__@%h  TF1809  TF1812  TF1903 _
TN 98.265 98.420 0.000
A 98.365 98.500 97.620
BEm 98.370 98.500 0.000
BAEM 98.265 98.380 0.000
siEm 98.320 98.450 98.415

Qi 0.080 0.120 -0.760
TBEEEIE o) 0.08 0.12 -0.77
RS B 4,734 519 0
ES e 8 18,063 2,628 0

G%E -365 229 0

__ &t TI809  Tisl2  TI003

FEM 95.560 95.590 0.000
B 95.550 95.610 95.550
BEh 95.620 95.670 0.000
AR 95.420 95.490 0.000
- KTy 95.510 95.575 95.520
Tk 0.010 0.020 0.000
TEERIE o) 0.01 0.02 0.00
BT & 28,376 1,571 0
ESREN 60,672 5,634 10
oE -1,622 806 0

BRI Wind, SAEHIHET&

EfEWEAE, 1Y HEAKRIEXRTE)-8.850p F 2.9025%, 3Y EfEKEE
T5f-4.950p F 3.1259%, 5Y HAEfEUEETH)-2.430p E 3.2733%, 10Y
HAE R Y25 T R)-1.49bp F 3.5212%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIEF AU m R EE-2.500p £ 4.1351%, EIFFEfGFIZ35)-1.01bp

% 61.39bp.
3: 10 FHE TR m R M E FT EfRR=

5.3000 130
5.1000 120
4.5000 110
47000 100
4.5000 80
4.53000 80
4.1000 70
3.5000 &0
37000 S0
3.5000 a0
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HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHERK@mEER)-200p E 2.96%, HEFEXE) 0.51bp =

56.12bp.
. ==
B 4: EREESEERMDEFZE

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETHARTHEMNEE) 280bp E 6.7942, ETH ARTUEZMNET 421bp
£ 6.8246,
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5: ARMILE
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—EnRAETREl  —ERRAEMAESN  — ExRARTED
i&?&%;}? : Wind , /\'L[EHH Eﬁkxﬁ

1.4 FEF|2R

RITERIFXEMFIR 1D 2F5f-4.64bp E 2.2917%, 7D 3EEf-3.530p =
2.8034%, 14D 25 5f-7.89bp F 3.0274%, 1M 2% 38.85bp = 3.7941%.

6: A EBEFRR)
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HEsRIE: Wind, SERIERRR L AR

EiRITEIRLFEFRER 1D ZEE)-3.7bp = 2.284%, 7D ZE)-0.6bp =
2.654%, 14D 35 5f)-2.5bp Z 2.853%, 1M 25 5f)-3.6bp = 3.035%, 3M 35 5f1-6.0bp

2 3.303%.
B 7: LiEReTEELFEF 2 (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZWE R

HEAEEFINEE) 0.00 TE 205 7T, AL M ES) 048 JTE 17.9 JT.

33
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NYMEX [EHERRE A%
=5 (425 R)-0.36 £

BHNEE

5/1-0.63

8: R

e &
v
Al

— iR EE ——{ETEHER B

i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

HNEE-0.92 =5t F 68.69 =T, ICE 7iHiEER
JUE 7476 E5T, ICEWTI FHEREAEENT
EITLE 67.04 E5T,

9: FMINRE
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. HirZRERM CTD 35

2.1 =

5 FHERREEHEAM 10 FHEGMEENSALEENNEEXD
0.065 7T 2.81 jr; 5 FHAREGRAAKEMNZEE)-0.035 ;x£E-0.13 7T, 10
FHIE AN SRS A Z 4 50-0.015 STE-0.065 TT.
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*® 1 BaMABERNERER

#h#

&4 EES E: WE | 3FTF| TERE | 3% TF | T&kE
B 2.81 2.875 2. 895 -0.13 0.035 -0. 065 0. 055
HE 2.745 2.79 2.83 -0. 095 0 -0.05 0. 04
&F | 0.065 0.085 0.065 | -0.035 0.035 -0.015 0.015

FEsR: Wind, SOEHATTR LB

#= 2: TF1809 JERRTI 2 &S5

160025.1B | 3.3305 53123 | 099 | 49126 | 2.3511 | 0.0661 8
130018.1B | 3.3200 5.074 | 1.049 | 45681 | 1.4097 | 0.381 30.06
180016.1B | 3.2700 49616 | 1.0132 | 4.6524 | -0.2445 | 0.5148 71

180009.1B |  3.2400 47315 | 10071 | 4.4329 | -1.4349 | 0.6698 263
180001.1B | 3.1600 44822 | 1.0323 | 4.1341 | -3.9982 | 1.1608 314

#IERIR: Wind, SIERERAR &L AR

| P W |-

3’ 3: T1809 FEBRAIZZHIZF

1 170018.1B 3.6305 9.0247 | 1.0458 | 7.6568 | 4.9255 | -0.1944 4.2
2 170010.1B 3.5900 8.7753 | 1.03%94 | 7.5645 | 2.1057 | 0.2003 4.5
3 180011.1B 3.5275 9.8137 | 1.0575 | 8.2802 | 1.3545 | 0.3308 36.8
4 180004.1B 3.5300 9.5233 | 1.0693 | 7.9433 | 0.8055 | 0.4355 34
5 160010.1B 3.5750 7.7781 | 0.9932 6.952 | -1.2633 | 0.594 20.6

BEESRIR: Wind, SOESBEERIA
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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 ERFZBWNHESE . XERAKATLREEESRRERHAT -
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
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERT, EABARMEAAREEREREFHEAMARRS]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



