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% 3.5826%, IRS BRAME EIT, EHRZEIRESF
K17, mMHTHAeEH—TENRHE, BNE=3
%mhMF%TﬁWTTTﬁEﬁ,EEE%ﬂE,%
TEEAFTZHE®RME, #EE 02T, KRIHHRES
FIZEE1T, REBEERFEL. EREAMHN IR R
FlEF, 17 =EA7X)H SCP 001 2, #B1EL, KERESE
ROERKMZ, BHREEL TETEER/HEFRXIEH
WKz, X#HsE.


mailto:shangfang@xzfutures.com

WIEFAR AR A

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

1. WiHTIRMNAR SR

MENELRE, /1 TFI809 EALEEMHA 97.785 JT, M3k 6939 F, #F
© 10630 F, ®KBI—x 5 S 900 3F; F 5 T1809 EALEM A 95.06
JC, AL 38351 F, #%430841 F, AI—EE HE G 4582 F.

1. BfRH%RITE

&R TFIB09  TFIBl2  TF1903

FEAM 97.960 98.030 0.000
WA 97.825 97.890 97.620
BEm 98.015 98.090 0.000
B 97.610 97.730 0.000
LEE A 97.785 97.875 97.880
Tk -0.150 -0.165 -0.450
TEEE 0 -0.15 -0.17 -0.46
AL 6,939 4,546 0
SO 10,630 12,193 0
B -900 1,260 0

_ mm [TI809 812 1908 1]

FEELAN 95.335 95.245 95.090
W 95.130 95.085 95.090
BEm 95.415 95.305 95.090
BAEM 94.860 94.810 95.090
LE AR 95.060 95.020 95.090
Tk Bk -0.200 -0.175 -0.225
TkEkIE %) -0.21 -0.18 -0.24
HE B 38,351 22,081 2
ES e 30,841 35,220 17
B -4,582 5,263 2

BRI Wind, SAEHIHET&

EfRIEHE, 1Y HERKREEEE) 8.78bp = 2.813%, 3Y E R R
5f) 4.92bp = 3.1682%, 5Y HiE iz R &) 5.07bp = 3.3383%, 10Y HiE
fE R A 3.01bp & 3.5826%.
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B 2: XRHREfRKER
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HaEsRIE: Wind, SXIERIESRF L AR

10 FHIE R Mm KAL) 3.750p E 4.1528%, EIFFEfFIZEZES) 0.74bp

% 57.02bp.
3: 10 FHEFREEERMEFEFMHZE
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

XE 10 FHEfRKEERER) 1.0bp X 2.88%, RXFEEs 2.01bp =

70.26bp.
B4 KRR E
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23000 B0
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

XTLRARTHEMEE) 234bp Z 6.8629, XITHE ARMUKENZE 193bp
= 6.8762,
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B 5 ARMICE
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—&nRARMREN  —ERRARMAEN  — ERRARMRED
FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITEFRHREEFIZER 1D &5 28.19bp F 2.1448%, 7D & xf 8.51bp &
2.3564%, 14D 7&xf) 19.78bp F 2.5488%, 1M ZFEf) 10.78bp £ 2.7584%.

B 6: PR EBEFRR)
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HEsRIE: Wind, SERIERRR L AR

EBRITERLIFEFIR 1D %) 28.7bp & 2.113%, 7D %X 6.5bp =
2.491%), 14D %5 %)) 0.5bp = 2.471%, 1M 355f-1.3bp F 2.603%,3M Z£5f-1.0bp
F 2.791%.

7 EBRETE E kiR fEFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 BIE T
HAEETPHMNES 0.00 TTE 2118 7T, KAMEKHN LR 0.00 TE 18.77
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEER & £94H 13 5) 0.36 ST E 66.57 557T, ICE fhiMidEk
BHUEENMER)-0.2 XITE 72.61 555t ICEWTI FHERENEH N L)
-0.33 EITE 65.88 £t
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9: JRmHI%

140.0000
120.0000
K
w Mgl
100.0000 E‘hw 'H W} ]"Yﬂm“
W ap
80.0000
60.0000

40.0000

20.0000

0.0000

o ¥ ot
S A A S
I S S
: :

—— NYMEXE ——ICERR —— ICEWTIEH

HERIR: Wind, JOEHASIH & &R

2. firZRERM CTD 35

2.1 =

S FHIEFHIGRENELM 10 FHEGREKRE HEAEEMN N E=%XE) 0.08
755 2.725 7T; 5 FHIE A RE N ZX5)-0.01 ;TE-0.09 7T, 10 FHE
R HA M =% 50-0.03 7TE 0.04 7T,

® 1 BERMANBHNZRER

e [ mawwn et [monws o) | mme con
4 EE= T% WZE | 4% TF| TERE | 4 1% | TF2RE
E 2.725 2.855 2.79 -0.09 -0. 005 0.04 -0.07
HifE 2. 645 2.795 2.755 -0.08 -0.015 0.07 -0.055
2 | 0.080 0. 060 0.035 -0.010 0.010 -0.030 -0.015

@*E*;JE Wind, /\'L[EHH Eﬁ&_l-lz
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& 2: TF1809 FEBRAI3ZHIZ

1 | 160014.1B | 3.4274 4.8438 | 0.9977 | 4.5617 | -0.4813 | 0.3376 4
2 | 130011.1B | 3.4000 4.7781 | 1.0164 | 4.4205 |-1.9107 | 0.5203 0.8
3 | 180009.1B | 3.3500 4.6849 | 1.0071 | 4.3855 | -4.3397 | 0.7416 29.1
4 | 130018. 1B | 3.2895 5.0274 | 1.049 | 4.522 | -6.4067 | 1.0549 27
5 | 170021. 1B | 3. 2400 4.1863 | 1.0276 | 3.8436 | -9.923 | 1.3948 15

FEsRR: Wind, SOEHAETR & B

% 3: T1800 EERAIRHI%
(re] @ [smbex[mammeams] a0 | mw | 22 [axk @ |

1 | 170018. 1B | 3.6500 8.9781 | 1.0458 | 7.7463 | 2.2518 | 0.1299 15.1
2 | 180011.1IB | 3.5900 9.7671 | 1.0575 | 8.2289 | 0.7368 | 0.2871 20.6
3 | 180004.IB | 3.5825 9.4767 | 1.0693 | 8.0417 | -1.049 | 0.4824 12.9
4 | 170010.IB | 3.6100 8.7288 | 1.0394 | 7.5168 | -1.7984 | 0.5222 3.2
5 | 160023. 1B | 3.6300 8.2301 | 0.9784 | 7.3446 | -1.8031 | 0.4316 0.5

HaEsRIE: Wind, SXIERIESRF L &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 ERFMZBWNHESE . XERARATLRHECSARERBEAET—
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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
il EEMBERT, RRBRIMEAABEGEHAEAREFRERASTFSI
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.



