IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
Fz=8m, MEBKBRAEES

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

shangfang@xzfutures. com

F0286569
20010856

F3013528
Z0013058

F3023194

2018 8 9 H EHM

AERE

® FTIEE

MEE 5 FHIEfEASIE N TF1809 £4Y4k 98.23 T, X
0.315 T8k 0.32%), A% 6305 F. EfRHALT T2 TF1812
B4% 98.30 7T, Bk 0.265 5 0.27%, 3 2351 F. H
fEEA PR TF1903 4 4494% 97.62 7T, %k 1.02 5 1.03%,
A3Z 0 F .10 FHE A% E 71 T1809 5293 95.62 7T,
% 0.36 JT 3} 0.38%, BY 3% 35607 F . E fRHALSFRZ T1812
&3 95.595 7T, Bk 0.33 jLEY 0.34%, FLxX 11625 F.
E fHAEEFR S T1903 494 95.95 7T, i 0.02 5% 0.02%,
323 Fo

® STHRERSRIEEIN

FEHEREIRER/NBRAEESESS, FEEKET
X, BRERKEKE. B5H@E, 5 FHKER LT
6.11bp & 3.2066%, 10 FHiUgzm X F47 3.46bp =
3.5222%, IRS BKME LT, A ATHHNHELOHES
TR, BMEANZ LR “2018 FREE AR T
EERRBE, HifBoKkESS, —EWiHHEE, 5%
§ 2 FHAFN 5 FHAE RAARFI RSB m FAEF =R T
ZWEE, BSOS HIH 2.17 F11.89 5, FRK—MK,
RITEE AT TIHRIE, #BE%E 1200 27T, KRZEH
RESFIRRETIT, BEEERFTER. BIEL, KH
BREFRCERNS, BREEZTESEERZT
= TFHFHR, XtsE.
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WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELHRE, TS TFI800 ALEHHH 98.26 7T, AL 6305 F,
© 13164 F, BEI—XHHBE 411 F; £ T1809 SLEH M 95.62
T, R I607 F, 3035 F, BA—5H FAE 3408 F.

B 1 EREETE

&R TFIB09  TFIBl2  TF1903

FEEAN 98.455 98.440 0.000
W 98.230 98.300 97.620
BEm 98.490 98.520 0.000
BAEH 98.160 98.300 0.000
LEE AR 98.260 98.320 98.355
Tk -0.315 -0.265 -1.020
TEEE 0 -0.32 -0.27 -1.03
AT 6,305 2,351 0
SO 13,164 9,241 0
B -411 1,127 0
_ PP TI1B09  Ti8l2 11903
FEELAN 95.790 95.800 95.605
W 95.620 95.595 95.950
BEm 95.930 95.870 95.950
B 95.565 95.525 95.605
LE AR 95.620 95.590 95.785
Tk -0.360 -0.330 0.020
TkEkIE %) -0.38 -0.34 0.02
AT 35,607 11,625 3
SN 39,345 23,766 18
B -3,408 2,781 0

BRI Wind, SAEHIHET&

E RIS, 1Y SEFKEEREE) 2.00bp = 2.623%, 3Y EfRKEEE
5f) 4.24bp = 3.0594%, 5Y HjE RISz K E RN 6.11bp = 3.2066%, 10Y HiE
fE R AT E) 3.46bp & 3.5222%.



WIEFAR AR H

=] ﬁj&% INDUSTRIAL FUTURES GO.,LTD.

B 2: XRHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
2.8000
2.6000
= = T~ N~ T O = N~ N~ I T N 2 8 8 8 8
R EE RRERERSERERREBRR"ERR A
—— L HAE et S — aFHiE b
— 5o M e e — 10 ElH I

HEsRIE: Wind, SERIERRR L AR

10 FHEFRKEmEREE) 2.950p = 4.0815%, EIFFEGHMZE2EE)-0.51bp

% 55.930p.
3: 10 FHIRFH R R M E I E fEF =
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
m M M M M oMm Mmoo Mmoo oMmoMm o MmomoMm o mom Mmoo m
o o o o o o o o o o o o o o o o o O O
I T = S s = S B B ST Y S
223938 3Igeidiggeges a9
g N e e RN
RERRRRRRRRIAIRRIRRRRRR

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R



U ﬂ LAd
=] )Ej:[i-f‘___';— @ %usfnﬁ%‘rﬁl&cﬁ;g

1.2 5 IES

%E 10 FHERKEELRN-2.00p £ 2.96%, HEF|ZLE) 546bp =

56.22bp.
B4 KRR E

3.3000 180
3.1000 160
2.9000 140
27000 120
2.5000 100
2.3000 B0
2.1000 &0
1.9000 40
L7000 20
1.5000 1]

9333333333333 853338 88

ERREREERRERERRAREAERERARERRERRSA

— MRS 10F  ——dEHlE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

%503 AR RN EE-1180p B 6.8313, E3TH ARFMENE-24bp
% 6.8316,




B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO,.,LTD.

B 5 ARMILE

7.0000
6.3000
6.8000
6.7000
6.6000
6.5000
£.4000
6.3000

6.2000

—&nRARMPEN —ZnRARTARN  — EnRARMEEL

BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITE R EMEFZER 1D T 5)-18.06bp F 1.4489%, 7D ZExf 1.78bp &
2.3404%, 14D 7 E)-10.10bp F 2.4185%, 1M ZFEf-5.18bp £ 2.5639%.

B 6: FEBEF X R)



WIEFAR AR H

=] ﬁj&% INDUSTRIAL FUTURES GO.,LTD.

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

EBRITERLFEFIR 1D 25-19.1bp F 1422%, 7D ZExf-4.1bp &
2.345%, 14D 25 5))-6.6bp Z 2.453% , 1M 25 5f-5.0bp = 2.678%, 3M 3£ 5f)-5.3bp

F 2.842%,
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 JFFUHEER G L4 H 13 5)-2.23 ST E 66.94 55T, ICE fiHidEk
BAZEMER-2.37 XTE 7465 XjT, ICEWTI FHERANERMN L
51-2.08 3£ T 67.62 37T,



WIEFAR AR T

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

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
0.075 JTE 2.64 7T; 5 FHIE G RERNZ%X51-0.04 7TE-0.06 5T, 10 £F
HAE T SRS HA M £ % 50-0.025 JTE 0.03 T



B EIR&

INDUSTRIAL FUTURES

WIEFAR AR T

CO.,LTD.

® 1 BERMABRNEZRRER

o | wawen arienm [memes e | momrs gk
a4 EES TE = MFE-FE | OFEWE | M4BT | TEWE
HE 2.64 2.73 2.57 -0. 06 -0. 035 0.03 -0.195
BB 2. 565 2. 64 2.71 -0.02 -0.075 0.055 -0. 005
A2 3) 0. 075 0. 090 -0. 140 -0. 040 0. 040 -0. 025 -0. 190

FEsRR: Wind, SOEHAETR & B

& 2: TF1809 FARRAI 32 EI%

& 3: T1809 JEBRAIZZEIZF

1 160014. IB 3. 2891 4.8575 | 0.9977 | 4.5765 | -1.1744 | 0.4618 4

2 180009. IB 3.2000 4.6986 | 1.0071 | 4.4003 | -4.828 0.903 11.6

3 180016. 1B 3. 1591 4.9288 | 1.0132 | 4.6204 | —6.198 1.073 3

4 130018. IB 3.1500 5.0411 1. 049 4.5377 | -6.5541 [ 1.2239 15

5 170021. IB 3.1340 4.2 1.0276 | 3.8582 | -7.6846 | 1.3279 20
HEsRIE: Wind, SCGERERAR &L A

1 170018. 1B 3. 6000 8.9918 | 1.0458 | 7.7628 | 4.2387 | -0.0761 0.1
2 180011. 1B 3. 5200 9.7808 | 1.0575 | 8.2479 | 1.2001 | 0.2733 36. 4
3 180004. 1B 3. 5200 9.4904 | 1.0693 | 8.0596 | 0.3129 | 0.3928 1.9
4 170025. IB 3.5250 9.2411 | 1.0653 | 7.8178 [ -0.1172 | 0.4392 1.3
5 170004. 1B 3. 5600 8.5123 | 1.0295 | 7.3322 | -0.1396 | 0.3945 0.4

EEEE SIS

Wind, XIEERBSAR & BT



B EIR& @

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

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.



