IS & = m AR5

C MMIEEAIR R R &

SRATERTR - B
B rfR E1T, Mk ES

SOUEHRER FER 0

SRR

XUSZiE

MIVEIRIRS : F0286569
IREE RS - 20010856
75

M E&RS - F3013528
R AEIRRS 1 20013058

E7YE)

i}

MBS - F3023194

BREA
021-20370946

shangfang@xzfutures.com

2018 F 85 20 H EHj—

AERE

® FTIEME

FEAE 2 FHEGIAGRERIARE S TS1812 54
99.16 5T, %k 0.20 = 0.20%, FR%Z 8559 F. EEHIL T
Z TS1903 42538 99.175 7T, # 0.095 =% 0.10%, FX3s 8
F. 5 FHIEMREEILE A TF1809 & 4)# 97.58 JtT,
% 0.055 FE5% 0.06% , 5 37 4811 F . EfEEA s £ 5 TF1812
A998 97.62 7T, B 0.07 5 0.07%, FL3r 10225 F.
fEHAES S TF1903 A 494R 97.62 ¢, %k 0.11 5 0.11%,
FX3Z 0 F .10 FHAE frEA BRI 32 EI B T1809 & £# 94.57
7C, #k0.20 jrsk 0.21%), AY3Z 12855 F. ERHEALRE S
T1812 & 23R 94.485 T, Bk 0.22 5T5k 0.23%), {32 50628
F. EfHIRRZE T1903 543 94.46 jT, #k 0.34 =
0.36%, F%r 3 Fo

® FETRERRIEEIN

AR GPRERTERSERES, TEKEKES
Py K, BEUEk. Blss70 |, 2 F R & _£1T 12.44bp
% 3.13%, 5 FHYG&mZEK 17 8.1bp & 3.4275%, 10 £
il & £ 17 4.59bp = 3.66%, IRSEKKME LT, £F
LRE/NERSEY, TERSEZN 30 FHE PR
MR RES T RhiHlm=Es) 15bp, BRFREEHN
L7 f&, BKIWES, RITHITIRIE 900 27T 7 REAFEE
M#RE, FERFFFTRIH, BRI 00{ZT, REEH
PRESFIRYE LT, REEIIHBILNH AT HL
ST R #T LT 2 FHIEGHRE HKIRX
B, SR LS. #EL, KEREEFLUENE,
EHRAEFECS T2 TF 5 KE 10-2 FHERKH X
EHWEE, XM=


mailto:shangfang@xzfutures.com

2% FIE N~
=] Ej&% @ ﬁui?nﬁ%fﬁlﬁoﬁ;ﬂ

1. WiHTIRMNAR SR

MENELANRE, £ TS1812 ALEFEMN T 99.14 T, m3Z 8559 F, #F
© 2973 F, WaI—XXHAEE 2973 F; TFI812 §ALEHE 97.555 Tt,
p3Z 10225 F, #F2 13825 F, BRI —XHHBE 353 F; £HTI8L2 &
NEEFMNT 94415 7T, pL3Z 50628 F, FFE 49860 F, WAEI—RH HIGE
1553 F,

M 1 BRI

_ ®Fh  TF1809  TF1812  TF1903 _
FFAEM 97.630 97.670 0.000
e FE A 97.580 97.620 97.620
BEW 97.730 97.770 0.000
AR 97.300 97.360 0.000
LB Ay 97.520 97.555 97.615
Bk ik -0.055 -0.070 -0.110
RRIE (%) -0.06 -0.07 -0.11
|5 ==y 4,811 10,225 0
s 5,887 13,825 0
%= -1,486 -353 0

_ WAF T1809  T18l2 11903
FFEE 94.700 94.605 94.550
=X 94.570 94.485 94.460
B Er 94.825 94.760 94.550
AR 94.150 94.135 94.270
LR Ay 94.485 94.415 94.460

ik -0.200 -0.220 -0.340
RRIE (%) -0.21 -0.23 -0.36
AT B 12,855 50,628 3
EE e 16,781 49,860 18
2 -3,397 1,553 1

_ P TS1812  TS1903  T1906
FFEEAN 99.400 99.210 0.000
e BSAN 99.160 99.175 0.000
B 99.405 99.235 0.000
AR 99.075 99.140 0.000
S5 AN 99.140 99.170 0.000
Tk K -0.200 0.095 0.000
wREkmE %D -0.20 0.10 0.00
AL 8,559 8 o]
EE =3 2,973 5 0
7% 2,973 0

5
HEkiR: Wind, JIEHASIH & AR



WIEFAR AR T

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

EfEIzsmmE, 1Y BERKEZETE) 4.250p & 2.8833%, 2Y HiE Rl
ZAFRf) 6.06bp Z 3.0662%, 3Y E R ZE L) 5.34bp & 3.2831%, 5Y Hf
E ez X s 3.86bp F 3.3851%, 10Y HAEfRUam X&) 3.83bp &=

3.6524%.
B 2: XRRERR R

4. 5000

40000

3.5000

3. 000

2. 5000

2 DMy
2224252222322 224224
S 5SS 5555555553989 49 33 9
H ERR B RS AR R B&BRBEBR R A B R
—— i R — b EE M 2
—— e R R 3 — b EE M S

—— R R R 10

HaEsRIE: Wind, SXIERIERRF L AR

10 FHE A it m R &N 3.00p = 4.2104%, EHFFEFRFZ%L50-0.83bp £

55.8bp,
3: 10 FHE FHR R E 7 E 5=

5. 5000 130
5. 100 120
4. 9000 110
4. 7000 100
4 5000 o0
4 S0 BO
4 1000 70
39000 o0
3. 7000 50
5 S0 40

(3] 20 I 1.5 | (a2} o (a2} (3] [} (3] (a2} o [} (3] [} o [} o ™ o ™

(=] [ (R e ] (=] (] (=] (] (=] (] (=] (] (=] (] (=] [} (=] [} (=] [} (=]

R R R - -

- - e = A -

bl [ o i e e T = T T T =

H RRAR B R BREREBEREEBRERRRBRAEBRRERRBR

—— b EE EEEM S 0E  ——E oY E LY (5
HfEsRIR: Wind, SXIERABSRRA R

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

1.2 5 IES

XE 10 FHEFKEERER) 00bp E 2.87%, hXFEE5) 3.83bp =

78.24bp.
B 4: EfRbmEfnhEfZE
3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000
2. 1000 &0
L9000
1.7000 20
1.5000 (1]
1] Lo Ty | L1 ] L1 ] L1 ] L1 ] L1 ] L] [ar ] L1 ] L1 ] L] Lo Ty | [ar ] L1 ] L1 ] L1 ] (s ]
=] =] =] =] =] =] =] =] =] =] =] =] =] =] =] =] =] =] =] =]
s B B T T T A R 1 ﬁ L I T I T T BT R
S s s 3 25 5 sT900 s 55 2 5 5 35 5
A8 A5 3888558 888 83838 8
R SRR RS SRR SRRERE=S="R=SRE====

—XHEFEEMESEE 10— Rl 107

HaEsRIE: Wind, SXIERIESRF L AR

1.3 ARTILE
2505 AR HENEH520p B 6.8804, £33 ARBKEHNLE-1450p

% 6.8815,
B 5 ARMICLE

7.0000

6.9000

5.2000

5.7000

5.5000

5.5000

6.4000

6.3000

6.2000
T 22 2 2 282 2 22 32 2 22 2 2 2 2 2
2 23 2 2 £ 35 2 29293z g2 3¢ 38 35 2
5 5 5 3 3 5 5 53 2 3 25 2 8% 3 3 3 32 3
E R R R R R R R R R R &R R B8R B &R R B &8
—EZRRARTHEN  — ZERRARTREN  —— ERRARTEN

¥R Wind, JOEHASIH & &R
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1.4 FEFIR

RITEFR A EEFZR 1D 5 8.170p & 2.6254%, 7D &) 16.1bp =
2.7039%, 14D 255f-1.69bp Z 2.7478%, 1M 25xf 12.5bp = 2.6816%.

& 6: PR EmBEF R R)

B.OOD0

7.0000

E.0000

5.0000

4 0000

3.0000

2 D000

10000

MR L
M M M M M M M M M MM M M M M m m Mmoo
o o o o o o o o O O O O O O O o o O O o
Amﬁ&ﬁ-ﬁiﬁﬁééﬁéﬁﬁ&ﬁ-ﬁiﬁ
2 22 2 2 2 2 22 F 7 742 22 95 9 3 9
par R N R T T S O I
H RRER E AR ABRABRABEEBREAREREAEREBARB
ROO1 ROO7 RO14 ROZ1 R1M R2M R3M

HaEsRIE: Wind, SXIERIESRF L &R

E8RITE E IR EFIZ 1D ) 6.9bp ZFE 2.58%), 7D FE5f 1.3bp Z 2.65%,
14D 255 4.5bp & 2.605%, 1M 5% 1.4bp F 2.653%, 3M 355 0.4bp &

2.817%,
7: _LiEERTTE B AR EFIZR (shibor)

5. 5000

4 B0

4 S00:0

3.8000

5.500:0

2 8000

2 3000

1.8000
m ™M ™M ™M ™M ™M ™M ™M M M M M M M M M M M M
o o o o o o o o o O o o O O o o o 9O O O
P = T T SR L B = T S B~ S S B ST Y- S L
2 22 2 2 2 2 5 2 3 44 90 990 oS o o
O OO o080 080 80404040403 39393 33 333
H R E R AR EBERABEBERERARRBEREARER ARABE

e, SHIBOR Ol N s SHIBOR 1 W e SHIB DR 2V e SHIBOR 1 ] e SHIBOR S M

¥R Wind, JOEHASIH & &R
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1.5 BIE T
HAEETHNES) 0.00 TTE 2118 7T, KAMEKHN LR 037 TE 19.16

TCo

B 8: AN

x] ] ) ) %) ) )
& & o o v *5 b & o A &
P P Lo L o P oL Py .t
.-E§> s .-19 .r{':j ] ] J-.'Qn

— AR ——{E RS PR EE)

i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

NYMEX FREREANEEMN L) 0.33 £TE 65.21 7T, ICE fHiHEER
BAEENEE) 032 £TE 72.07 £T, ICEWTI FUHERENERENE
&) 0.24 ZEJTE 64.66 =T

9: FMINRE

140.0000

120.0000

100.0000

B0.00D00

60.0000

40.0000

20.0000

0.0000
o g > P S S S - P . o
=) & ) & v & g & ] & - & ~F o
A A A N I A C A S
B A T A A S S A S
— NYMEXEE —— ICERRE  —— ICEWTIERH

ﬁﬁ%iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬁ
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2. =R CTD 25

2.1 BRin=

5 FHIEfREAG DAL 10 FHEGIREHEAEENNZEE) 0.17
JCZE 3.035 jT; 5 FHIEMRHAGE AN Z2E) 0.02 7t%E-0.035 jT, 10 FHf
E RHA SIS HA £ 2550 0.005 TTE 0.07 TTo

&1 BERMATERNERER

E T Y

74 EES M WE | 5FTF | TERE | 5% 1F | TERE

B 3.035 3.14 3.155 -0.035 -0.06 0.07 -0. 045

IR 2.865 2.985 2.93 -0. 055 -0. 04 0. 065 -0. 095

BT 0.170 0.155 0.225 0. 020 -0. 020 0.005 0. 050

iEskoE: Wind, SYiFHRESRFA SR
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INDUSTRIAL FUTURES CO.,LTD.

2.2

£ CTD

= 2: TF1812 AR X &S5

% 3: T1812 EIRAIXEIS
P O e e e e, R T [ T 7

1 | 170018.1B | 3.7300 8.9671 | 1.0447 | 7.7308 | 2.6776 | 0.3058

2 | 170010.1B | 3.6995 87178 | 1.0384 | 7.5008 | 1.6784 | 0.6298 115

3 | 180011.I1B | 3.6350 9.7562 | 1.0562 | 82145 | 15383 | 0.7226 45.15

4 | 180004.1B [ 3.6300 9.4658 | 1.0676 | 8.0275 | 0.9886 | 0.9473 1

5 | 180013.1B | 3.5600 6.811 | 1.0354 | 6.1209 | -3.8608 | 2.5304 13
kiR Wind, JIEHAGIRA B

k4 TS1812 FEERAI 2
_

1 160020.1B 3.5300 5.0438 0.989 4.6464 2.9263 | -0.0234

2 160014.1B 3.5000 4.8329 0.9978 4.5502 2.2505 0.2502 6

3 160006.1B 3.5231 4.5836 0.9901 4.3174 2.2454 0.1858 0.2

4 180016.1B 3.3800 4.9041 1.0126 4.5939 0.762 0.8553 12

5 180009.1B 3.3500 4.674 1.0067 4.3745 0.1592 1.0145 16.8
HIERIE: Wind, MIERRERATAED

1 160002.1B 3.2400 2.4137 | 0.9906 [ 2.3393 | 2.0346 | 0.1678

2 170016.1B 3.0900 1.9452 1.0069 | 1.9118 [ 0.9081 | 0.8572 15

3 180015.1B 3.0800 1.9041 1.002 1.8736 | 0.8612 | 0.7667 1.2

4 150019.1B 3.0000 2.063 1.0023 1.9726 | 0.4569 | 0.9041 1

5 170023.1B 3.0000 2.1945 1.0105 | 2.0922 | 0.4527 1.0597 12.0587

SRR :

Wind, SIEERERHFA &R
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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 ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
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
RAEZERBN B ARFHRNREBR. MERAKFTE. AAAEUES
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELMER X B EFFLT. W5IH. Tk, TERLLIEHR
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



