IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
Fz=Em, HGBRKES

SAEH . AR s

£ BR AT 50 A A

x| SR

Mk F 25 . F0286569
KBS 20010856
%

Mk F#6 %5 : F3013528
R B 5 . 20013058
=3 A

Mk T #4552 F3023194

KAA
k2
021-20370946

shangfang@xzfutures. com

2018 £ 8 5 17 H EHA

AERE

® FTIEE

MEHE 5 FRAEGAEHIA ST B TF1809 5494k 97.65 7T
2 0.195 7T 5 0.20%, i 32 6265 F . E RHA LS F /1 TF1812
ALK 97.67 7T, Bk 0.23 5 0.23%, FL3Z 7565 F. EfR
HAESREZ TF1903 & 43R 97.62 7T, Bk 0.32 5 0.33%,
X320 F. 10 S HA E G B 328 A T1809 £ £93f 94.75
JC, #£0.34 T3k 0.36%, RXX 16641 F. EfRHAGIE S
T1812 & #4337 94.675 7T, % 0.375 TT 5% 0.39%), f 3% 44760
Fo EfiitfES T1903 5294 95.09 7T, £k 0.03 =
0.03%, 3z 0 F.

® STHRERSRIEEI

EHEGRREESAREASE%E, FEKEEY
Ko BEFHHE, 5 FHRYEEE 1T 0.84bp = 3.3465%
10 FHAW A Z _£47 3.12bp Z 3.6141%, IRS & K| _£1T,
FEHRITERERBMHTEEINSEFRE, BRE
£, FE s AT BB E R IRt 75 BUF £ I
R A TR REE R R IR A R A R EXE
WEMBERE DRI mmBkkESS, RITHITERIE 400
{77T 7 FHEBW B MR EFN 1200 {2 T E EI S EER1E,
FIRFFEFEIE], 23R 1600 27T, REHHARES
FIRGREL P17, REEI B EFIML T IHIT HIRE TN
EAfrEE. B1EL, KEARASRCERMS, R
BREZTETHEFFARTIHARNTERSZ TF T
THE, MHsE.
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1. WiHTIRNAER SR

MENELANRE, £ TFI812 ALEFEMN T 97.69 T, MZ 7565 F, #F
© U178 F, KA —RZHHEE 769 F; T T1812 HLEHEMN T 94.705
TT, A 44760 F, FF¢ 48307 F, REI—EHHIE G 4385 F.

B 1 EREETE

&R TFIB09  TFIBl2  TF1903

FEAM 98.180 97.805 0.000
WA 97.650 97.670 97.620
BEm 98.180 98.040 0.000
B 97.435 97.650 0.000
LEE A 97.635 97.690 97.730
Tk -0.195 -0.230 -0.320
TEEE 0 -0.20 -0.23 -0.33
AL 6,265 7,565 0
SO 7,373 14,178 0
B -1,261 769 0

_ mm  [TI809 812 4908 1]

FEELAN 95.205 95.130 0.000
W 94.750 94.675 95.090
BEm 95.325 95.265 0.000
B 94.690 94.605 0.000
LE AR 94.770 94.705 94.800
Tk -0.340 -0.375 -0.030
TEEE -0.36 -0.39 -0.03
AT 16,641 44,760 0
ES e 20,178 48,307 17
B -3,635 4,385 0

BRI Wind, SAEHIHET&

EflsmmE, 1Y BEGKEZEE ) 0.08bp F 2.8408%, 3Y EFWEHZE
Txf) 4.61bp Z 3.2297%, 5Y HiE Rz R & xf 0.84bp Z 3.3465%, 10Y HA
EH &R E) 3.12bp & 3.6141%.
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B 2: XRHREfRKER

4 5000

4 0000

3.5000

3.0000

25000

2.0000
2233222233332 328322¢2 3
e R A I
EREEREREEEEEREERREREERRSE
o A — R 2
s R — e R s
s A 10

HaEsRIE: Wind, SXIERIESRF L AR

10 FHIE TR am R AL ) 3.50p = 4.1804%, EIFFE A ZE2ER) 0.380p =

56.63bp.
3: 10 FHIREFH R RN E T E fEF =

5.3000 130
5.1000 120
45000 110
47000 100
4.5000 o0
4.53000 80
41000 70
3.5000 &0
3.7000 S0
3.5000 an

m m mMm M M m M M M M M M M M Mm Mm M m Mmoo M

o o o o o o o o o o o o o O o 9o o o o O

=S R T T = O = I s =S I ST TR

Q 99 Qo Qoo o dddo oo o oo g

S SSSS5555555999 949994

RRRRRRRRRRRRRRIERRRRERSR

— N R R 10F ——EFvERLY (R

HEkiR: Wind, JEHAGIH & &R



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

1.2 5 IES

XE 10 FHEfRKEERER) 1.0bp E 2.87%, REXFEEF 2.120p =

74.41bp.
B4 KRR E

3.3000 180
3.1000 160
29000 140
27000 120
2.5000 100
23000 B0
21000 &0
1.9000 40
L7000 20
15000 0

A 3833333383 83333 3

R ERESERSERRERRRERERERERSERSRRE=

—EEEFREMESEE10F  ——rdhEAE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETXRARTAEMNES) 90bp = 6.8946, FEjrii ARMUEMNE-89bp &
6.896,
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B 5 ARMICE

7.0000

6.9000

6.8000

6.7000

&.6000

6.5000

6.4000

6.3000

6.2000
m m m M M m M m M Mm M m Mm M oMm M m m o Mm m
O oo o o o o o o o oo o oo O o o 9 o0
S N B T T R R = T s =T T O T B
2 22 2 g 22 9 9 HF 445 900 0o 99 o
e e = I - - -
H HAE B A ERERBRREREBRERERERERER R R

—&nRARMREN  —ERRARMAEN  — ERRARMRED
FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

WITEI PR EWAIR 1D ZEE) 17.3bp & 2.5437%, 7D F5)-8.17bp =
2.5429%, 14D 2 14.11bp & 2.7647%, 1M 3 5f-21.53bp = 2.5566%.
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E 6: RFXEBFIERR)

B.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
L T T e T T e T O e T O O T T O T T
o o o o o o0 o o0 oo Qo oo o000 o
Hmﬁéﬁ-ﬁicéaﬁg"#!tﬁérﬁrﬁ&ﬁ-ﬁ“ﬂcé
o 292 9 9o o0 o o 9 9 9 4 o oo o O O 0 O
i i T e e = = T = = - |
F R R R A RBRHEBRAEBEREREBREEERARRAES
ROO1 ROO7 RO14 ROZ1 R1M R2M R3M

HEsRIE: Wind, SERIERRR L AR

EERITE R IFEFIR 1D %) 16.6bp = 2511%, 7D ZEE) 2.50p =
2.637%, 14D 35xf) 4.5bp ZF 2.56%, 1M 255} 0.8bp = 2.639%, 3M 255 0.6bp
= 2.813%.

7 EBRETE E kiR fEFI 2R (shibor)

5.3000

4 B0OO

4.3000

3.8000

3.3000

2.8000

2.3000

1.8000

2170103
A1F0203
A1%0303
170403
130503
130603
A1F0703
A1F08-03
2170903
A1F10-03
A1%11-03
A1F1203
2180103
2180203
A1R-0303
2180403
2120503

A1R-06-03

2180703

A12-08-03

. SHIBOR O s SHIBOR 1 W s SHIB OR 2 s SHIBOR 1) s SHIBOR 3

HRsRIg: Wind, SXIERIESRF & &R



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

1.5 BIE T
HAEETPHMNES 0.00 TTE 2118 7T, KAMEKHN LR 0.00 TE 18.77

JCo

B 8: AN

33
31
29
27
25
23
21
19
17
15
13

o 2 2 2 2 2 2 2 2 2 2

PR N P P S X P C P G
R A P A B

S S . S

— EfidEREE ——fEERER e R
BRsRIR: Wind, SXIEERSSHT & #B
NYMEX FHEREAEEMN L) 042 £TE 64.88 £7T, ICE fiHIEER

EAEEMNTE) 065 £ E 71.75 =T, ICEWTI FHEREALEENT
5 0.42 £ E 64.42 T,
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9: R
140.0000
120.0000 r’hl

w ‘1" WFLP .ﬂflk Mm'h‘u
Eaf'ﬂmﬁ};:‘f%mm

60,0000
40.0000
20,0000

0.0000

A JAne Yy Y fARd A Ay oy fARd A Ay A A e
: [ AR S A N A T I - B A
oY ¥ ¥ o o N o o o o o nd
= + + b & L P P 2 w P = + »
—— NYMEXEH ——ICEARH —— ICEWTIEH

EIERIR: Wind, SEERLRT & D

2. #irZ=RERM CTD 35
2.1 =

S FHEFHARE N &AM 10 FHEGMEENEAEENNE%E) 0.11
JTE 2.865 7T; 5 FHIREMHIBERMNZXS) 0.00 ;TE-0.055 jT, 10 FH]
E R R Z % 5 0.025 STE 0.065 JT.

® 1 BERMABHNZRER

e [ mawnn oo [mmws conen | o i
a4 EE TF WZE | %% TZF| T&RE | 42-TF | T2HKE
Bl 2. 865 2. 985 2.93 -0. 055 -0. 04 0. 065 -0. 095
Hi1E 2.755 2.85 2.82 -0.055 -0. 04 0. 04 -0.07
g | 0.110 0.135 0.110 0.000 0. 000 0.025 -0. 025

kiR Wind, SOEHAGIHER B
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INDUSTRIAL FUTURES CO.,LTD.

& 2: TF1812 FERRAI3ZH

1 | 160020.IB | 3.4400 5.0466 | 0.989 | 4.6503 | 2.117 | 0.2385 0.2
2 | 160014.1B | 3.4500 4.8356 | 0.9978 | 4.5533 | 2.0195 | 0.3278 4.2
3 | 180016.1B | 3.3600 4.9068 | 1.0126 | 4.5968 | 0.9236 | 0.8072 15.5
4 | 180009. 1B | 3.3200 4.6767 | 1.0067 | 4.3775 | 0.2117 | 1.0048 29.3
5 | 180001.1B | 3.2503 4.4274 | 1.0307 | 4.0785 | -0.7696 | 1.5674 15

FEsRR: Wind, SOEHAETR & B

%3: T1812 FEERAI /%
(re] rm [smbox [nameleans] am [ | £% [RxE @ |

1 180011. IB | 3.6200 9.7589 | 1.0562 | 8.2184 | 2.0955 | 0.5392 23.6
2 | 170018.IB | 3.6400 8.9699 | 1.0447 | 7.7387 | 1.5599 | 0.6811 2.6
3 | 170010.IB [ 3.6500 8.7205 | 1.0384 | 7.5063 | 1.5025 [ 0.6914 3.2
4 | 170025. IB | 3.6200 9.2192 | 1.0637 | 7.7895 | 1.4098 | 0.8126 3.8
5 | 180004.IB | 3.6000 9.4685 | 1.0676 | 8.0323 | 1.2017 | 0.8803 11.8

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 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.



