IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
ERKTAES, MRS Tk

SAEH . AR s

& aR AT 5T A
) ST

Mk A& G 5

TS e = DEY

Sk

Mk TG 5

TS e = DEY

= b

23K

ML A G 5

KAA

021-20370946

F0286569
20010856

F3013528
Z0013058

F3023194

shangfang@xzfutures. com

20188 7H EH—

AERE

® FTIEE

MEE 5 FRAEGRAEIE F] TF1809 5494 98.565 7T, X
0.10 7Tk 0.10%, AX%z 6150 F. EfRHALS T2 TF1812
&#93% 98.63 7T, Bk 0.06 5 0.06%, R 1215 F. EfR
HAESFE 2 TF1903 S 493% 97.62 7T, Bk 1.14 5 1.15%,
32 0 F .10 FHAE A% 71 T1809 5293 96.08 7T,
B 0.11 5T 0.11%), A <2 34834 F . E fRHEAESFR S T1812
&3 96.025 ¢, Bk 0.16 7L 0.17%, KLxZ 10925 F.,
B fRHA £ R S T1903 & 493R 96.19 7T, % 0.015 5% 0.02%,
325 Fo

® STHRERSRIEEIN

MEAEGRHREEMES A ERED T, RiEEZBK
Yk, METmE, 5 FHAMES R £4T 0.61bp Z 3.1555%),
10 fFHAYZE % 4T 0.01bp = 3.4568%, IRS /M@ TT,

MERUH S EXER, R4S/ NMELEIE, &mERSEK
MEES, MREEXRERSES, TR AHHIN
MEREIE. RTEEAFATHERE, $E%E 02T,

REHHARE S FIRLETIT, BEEBERFTEN. BRIE
t, KIAIRZEROCERMS, RIREEZTESY
FZ T TFRHE, HEE,


mailto:shangfang@xzfutures.com

WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELANRE, £ TFI809 &ALEFE M 98.58 T, M3z 6150 F, #F
© 14243 F, BEI—XHHME 1239 F; £1 T1809 5LY4HE 7y 96.08
TT, PXAZX 34834 F, FF¢ 47023 F, REI—HEHHME 5807 F.

B 1 EREETE

__ @fh  TF1809  TF1812  TF1903 _
FEAM 98.675 98.685 0.000
WA 98.565 98.630 97.620
BEm 98.710 98.745 0.000
B 98.540 98.600 0.000
LEE A 98.580 98.635 98.675

Tk -0.100 -0.060 -1.140
TEEE 0 -0.10 -0.06 -1.15
FAE 6,150 1,215 0
SO 14,243 6,781 0

B -1,239 337 0

_ PP T1B09  Ti8l2 11903
FEELAN 96.205 96.190 96.115
WA 96.080 96.025 96.190
BEm 96.230 96.195 96.200
B 96.015 95.955 96.115
LEE A 96.080 96.045 96.190

T Bk -0.110 -0.160 -0.015

TkEkIE %) -0.11 -0.17 -0.02
HE B 34,834 10,925 5
ESRe X 47,023 17,411 18

% -5,807 3,806 3

BARSR: Wind, SGEHISRMAR
EfEI% A, 1Y BE IR 5)-6.20p 2 2.6627%, 3Y B EE
7f1-1.21bp Z 3.0254%, 5Y HAE 5125 R 35 0.61bp & 3.1555%, 10Y HiE
fE R AT 0.01bp & 3.4568%.

20 KRHRE k@R



B EIRE&
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INDUSTRIAL FUTURES CO,.,LTD.

4.0000
3.8000
3.6000
3.4000
3.2000
3.0000
2.8000
26000

Loz IO -y O v T 1 IO -+ NN L r TN s DN 1y B s |

=2 2 & & 2 S 9 & 9

2 A oF Ak E Ao

S s 2 5 9 29

0/ 838 33883 818

E E R E 8 RE®R RBS®

—— L U R

= 55 HA B R

HiEskIg: Wind,

2017-10-03

2017-11-03
2017-12-03
2018-01-03

-02-03
2018-03-03
2018-04-03

20

2018-05-03

— I RS
— o RS

POLHAETRE R BB

A18-06-03

218-07-03

10 FHAE F it KX 50-1.3bp = 4.0473%, EFEGHZEXF-1.31bp =

3: 10 FHIEAFRKEERFEFEFMNZE

59.05bp.
5.3000
5.1000
4.9000
47000
45000
4.3000
41000
3.9000
3.7000
3.5000
m M M MmoMmoMmoMmom mom
o oo oo o oo oo
S T T T Y- S = R | g'l
S 9 93939 93
- P - . - - - .
= o4 4 4 4 o4 A4 4 4 o
EREEBERERRERRAER
—— T AR 10

2171103

L T I T T o
o o oo o o
oo oh o=y
4 2 29 99
483 3933 33
R R RRRR

—E T 107-EE 10T (350

HEkiR: Wind, JEHAGIH & &R

1.2 EfRias A F =

r"u
<
[fa]
<

3
&

2180703



U m LAd
=] )ij:[i{__';— @ ﬁusfnﬁﬁrﬁlﬁﬁx.ﬂ

%E 10 FHERKEEERN-1.00p = 2.94%, REFZLE) 1.01bp =

51.68bp.
4 EOMEERRERE

3.3000 18D
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 BOD
2.1000 B0
1.9000 40
1.7000 20
1.5000 [i]

I e e e e e e e e

R R R R T T T I T

e B T T ﬁ' e I B B T T R Ry

S g9 9 s e s e g TYe s e s e9

E R R REBEBEBRBEBRERERBE 838 8888

E E R E R EEREEREREREEERERE S

—XEE FRUMEREA0F == 107

HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ETRARTHEMNZEE) 191bp = 6.8513, ETHARMUENZE-200bp
% 6.842,




WIEFAR AR T

=] )Ej[i-f‘___';— INDUSTRIAL FUTURES GO.,LTD.

5: ARMILE

7.0000
6.3000
6.8000
6.7000
6.6000
6.5000

£.4000

—&nRARMPEN  —ZRRARTARN  — EnRARTEEL

HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|ZR

WITEI PR EBWAR 1D ZEE)-3.130p & 1.8298%, 7D &) 1.38bp =
2.3472%, 14D ZF5f-29.10bp = 2.4984%, 1M 25 8.93bp = 2.6479%.

6: A EBEFRR)



WIEFAR AR H
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1.0000
0.0000
O e T T e T e e T e e T T T T T T O e
o oo o o oo o o o oo ooo oo o
S T I R R = = 3' T B L B ST ST LY
S g5 2 3 g 2 2 2 4 4 4 0 990 o o0 9 9
I = = = I
H HE RBRR ABRREAEBRRERREBRRAEBAER
RO01 ROO7 RO14 RO21 R1M R2M R3M

HEsRIE: Wind, SERIERRR L AR

LiRITEIRLFfEFRER 1D &5)-3.0bp = 1.819%, 7D ZE)-5.6bp =
2.469%,14D 2 5f)-7.0bp = 2.606%, IM 2L Ef)-4.6bp = 2.791%, 3M 2 5f-4.9bp

Z 2.954%,
7: BRI R R EFIZR (shibor)

5.5000

4 BDDD

4. 3000

3.8000

3.5000

2.800D

2.3000

1.800D
M M M M M M M M oM MM oMo oMm oM oMmoMmom MM
O oo o o O o0 O o0 o o0 o0 OO0 O OO O
Hmﬁ&uﬁﬁﬁcédﬁg'érﬁérhrh&ﬁmrn
g @ g o 9 g9 9o 9 g o O o g0 9 g 9 9
R S e T = T < I
H R E R E EBREEBRRBERERAEE R B

. SHIBORO, N s SHIBOR 1 W s SHIBOR 2V s SHIBOR 1) e SHIBOR 3 1

HRsRIg: Wind, SXIERIESRF & &R



INDUSTRIAL FUTURES CO,.,LTD.

> o
— @*ﬁtmﬁ'ﬁ'maﬁ

1.5 BIE T
HAEETHMNES 0.00 TTE 2087 7T, HKAMEKHNER) 000 TE 1821

TCo

8: R

S8 & @ & & @& & & &
F F & W W W N W W
. & S U M P P

— TR EE ——iE TR E R
HEERIR: Wind, SIERREREFA R

NYMEX JFFiHEER & L4 H (13 5) 0.52 ST 69.01 557T, ICE fhiMidEk
BAZEHEMER) 0.54 27TE 7375 £jT, ICEWTI FRERENEHEN
%) 0.51 S£ITE 67.10 £ 7T,
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9: JRmHI%

140.0000

120.0000 J‘ﬂ\.

N M L T
100.0000 E\f“ \u' W M‘ﬂmﬁwm\

80.0000

20.0000

0.0000
A A ST S * S . A - Y A . N LY 4
Y Y A A A A S A
A S A S
S N P

—NYMEXER ——ICEf N —— ICEWTIER

HaEsRIE: Wind, SXIERIERRF L AR

2. YYEREEM CTD &
2.1 ES

5 FHERREEHEAM 10 FHEGRMEENSALEENNEXD
0.025 JTE 2.5 7t; 5 FHIEGHAREHNZE%5E)-0.03 ;TE-0.055 5T, 10 £F
HAE T SR HA T = %5 0.03 STE 0.035 JT.
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WIEFAR AR T

CO.,LTD.

® 1 BERMABRNEZRRER

& 2: TF1809 FARRAI 32 EI%

wn | mavsn arrene  [wanen en | nes conn
A4 EES T b2 HFE-TE | TERE | 4F-TF | TFHERE
BAE 2.5 2.59 2.485 -0. 055 -0.04 0.035 -0. 145
HiAE 2.475 2.505 2. 555 -0. 025 -0.07 0. 005 -0. 02
57 0. 025 0. 085 -0.070 —-0. 030 0. 030 0. 030 -0.125
¥ESER: Wind, SOFHASEA SR

1 160014. IB 3.2931 4.863 0.9977 | 4.5819 | 1.9219 | 0.1236 4
2 130018. IB 3. 1502 5. 0466 1. 049 4.5432 | -3.358 | 0.8916 15
3 180016. IB 3.1500 4.9342 | 1.0132 4.626 | -3.3778 | 0.7903 2.5
4 180009. IB 3.1500 4.7041 | 1.0071 | 4.4062 -3.55 0. 7959 37.8
5 170021. IB 3.1199 4.2055 | 1.0276 | 3.8638 | -4.9803 | 1.0574 15

FAERIR: Wind, MIFHREREFE SR

& 3: T1809 FEBRAIZZHIZF

1 160014. 1B 3.2931 4. 863 0.9977 | 4.5819 | 1.9219 | 0.1236 4
2 130018. 1B 3.1502 5. 0466 1. 049 4.5432 | -3.358 | 0.8916 15
3 180016. 1B 3. 1500 4.9342 | 1.0132 4.626 [ -3.3778 | 0.7903 2.5
4 180009. IB 3. 1500 4.7041 | 1.0071 | 4.4062 -3.55 0. 7959 37.8
5 170021. 1B 3.1199 4.2055 | 1.0276 | 3.8638 | -4.9803 | 1.0574 15

EEEE SIS

Wind, JIEERBIAR A& BT
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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.



