C MMIEEATR R R &

TRTTERHR - EfR
ORISR = 2 55 J1fT3ET MLF 2E, HIESFER

2018F 824 H EHA

SUFHRES A A AR
NBERE
ERIAFFTEIRA
® 77
XUSZifZ frinEm
MEH 2 SFHEAEfSEASE 5 TS1812 &£k 99.31 7T, ik
MAEHRIRE - F0286569 0.065 5k 0.07%, A3z 464 F. EfRHIL T2 TS1903 &
£93R% 99.20 7T, K 0.085 = 0.09%, 3T 2 F. 5 FHE
R EERE - 70010856 REAETIRZCEI B TF1809 & 294 97.595 Jr, ik 0.045 J¢
5% 0.05%, {3z 452 F. EfREIESE S TF1812 Aé’ﬁ&
p 97.65 7T, ik 0.04 5 0.04%, RN3r 7444 F., EIEHATS
Z= TF1903 & 29%x 97.655 7T, ;i 0.00 = 0.00%, Eksc O
MERRES - F3013528 Fo 10 FHIEGHRIA3EI A T1809 494k 94.74 T,
B 0.025 FTEk 0.03%, g3z 2000 F . [E fFHAEs 3 /3 T1812
SYREEIRE - 70013058 E#91R 94.645 5T, 2 0.055 T3} 0.06%, FL3X 39849 F.
E A5 PR 2 T1903 & 293R 94.85 7T, i 0.16 = 0.17%,
e 3z 6 F.
M ZERRERE - F3023194 ® ETTRERFRIEEN
FALEGRAREEEAERERS, FEESER,
EEMEMAFIARIGK, TFEHRREE. 55,
2 AR T 2.60bp Z 3.0548%, 5 FHIKHET
1T 0.23bp ZF 3.4066%, 10 FHAWImE T1T 1.77bp &
3.6278%, IRS /BT, LEARITRIEIFMNIRM 1
LN £H) MLF1490 {257, HRfRE A4S RAEY, FaK
- R, EhtEEABTRENAEHE, RITHT
el 1 fEH MLF #21k, 4% 590 1270, AZHHARESF
RTT, ALERTE M EGFEAFIRT @Ww%mimo
021-20370946 BIEL, KERAENSEE, SHRAEENENT

HXEHWEE, XHSE.

shangfang@xzfutures.com
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B EiRE

WIEFAR AR H

INDUSTRIAL FUTURES CO.,LTD.

1. WiHTIRMNAR SR

MENELANRE, £ TS1812 AR T 99.325 JT, AL 464 F, #F
© 3359 F, WaI—XHHBE 121 F; TF1812 5L HE 7 97.585 Tt,

PL3Z 7444 F, F5¢ 15161 F, BAI—XX 5 HIEE 584 F; £ T1812 544
5= 94.625 JT, B(3Z 39849 F, i 51682 F, HKHI—32 5 HIE 2 1202

qio

M 1 BRI

_ wrt (eS80  wetetao wEio08 ]

JrELHY
WA A
=T
AR
SE5
ik ik
RN (%D
5 atab ==y
ER e
G2

97.700
97.595
97.760
97.540
97.585
0.045
0.05
452
3,954
-192

97.735
97.650
97.840
97.590
97.645
0.040
0.04
7,444
15,161
584

0.000
97.655
0.000
0.000
97.690
0.000
0.00
o
1
[0}

_ @t [ae00 N naeta wa008

JrHEHY
LEh Ay
% =T
AT
SEE5
ik ik
RN (%D
5 tab =y
ER eI

G2

94.950
94.740
95.055
94.680
94.750
-0.025
-0.03
2,000
8,959
-821

94.850
94.645
94.975
94.525
94.625
-0.055
-0.06
39,849
51,682
-1,202

94.850
94.850
94.855
94.850
94.850
0.160
0.17
6
34
5

_ @ [WSIeia TS 1008 w1006 ]

PARE
LEh Ay
% =T
AR
EE5 by
ik 2k
RN (%D
5 tab =y
ER eI

G2

99.305
99.310
99.380
99.290
99.325
0.065
0.07
464
3,359
-121

98.985
99.200
99.200
98.985
99.090
0.085
0.09

2

a

(0}

0.000
0.000
0.000
0.000
0.000
0.000
0.00

[0}

[0}

[0}

HEsRIR: Wind,

SPUEHA S & BT
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B fi?&% INDUSTRIAL FUTURES CO.,LTD.

EfISELE, 1Y MEfRKEREE-4.150p = 2.8376%, 2Y HE Gk
RAFE]-2.69bp = 3.0548%, 3Y E izt R4 E) 1.89bp & 3.2934%, 5Y Hi
E i R A R-0.23bp E 3.4066%, 10Y HIE G REH) 1.770p =

3.6278%.
B 2: XBHRERREE

4 5000

4 D0

3.5000

3.0000

2 5000

2 0000
S 83 322:z33 33222338323
555 553535555355 94999 9 9§ 9 9
H RRE R R AEARBREBRERAEBBERRAE R R
——ch EE R 1 — RS
R RS R S — S S
——ch R A0

HaEsRIE: Wind, SXIERIERRFL AR

10 FHIEFRKEE L) 0.25bp E 4.2105%, EFFEFFZEL5)-1.52bp

% 58.27bp.
3: 10 S HAE FHRIEE R TN E - E i F =

55000 130
5. 1000 120
4. S0 110
4. 7000 100
4 5000 o0
4 5000 BO
4 1000 70
39000 &0
3. 7000 50
5 500 40

o M m [} o [} o [} o [} o [} o [} o (2] o o o o

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

R T = T T I =

-0 - A = =

Rl o o o o = T T A

R ERARSNRSERRARSSE|RI"ERERSR

— rh {EE R A i EE 10 — 10 EHERL0Y ()

¥R Wind, JOEHASIH & &R
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B fi;&% INDUSTRIAL FUTURES CO.,LTD.

1.2 5 IES

XE 10 FHEFKEERER) 00bp E 2.82%, REFEEF 1.77p =

80.78bp.
. ==
B 4: SRR E

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0

[xo T+ o T s o TN o o O o o TN o o TN o 0 O o o BN o o TN o O o o BN o o TN o o ] [0 T o'o T o o TR o TR+ o B o o TR s o ]

OO O 0O O O O 0O 0O O 0O O 0O O 0O o o o o o o

R A A A E R

O O O O O O O O O =« = «w« O O 0O O O o o o

A N R R EEEE

) L I ] P i b - o P P ) P - D - - - i -

o O O O ©O O O © ©o o o o o o © ©o o o o

o~ N N N N N &N N N N N o~ N N N N N N ~

— R E E FEHI A0 e—pR 2 107

HaEsRIE: Wind, SXIERIESRF L AR

1.3 ARTILE
%5t NRTHIEHEE 3430p = 6871, EIEHARMBKANLEH 99bp

% 6.8789,
B5 ARMLCE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
S & & &8 3 & 8 5 5 & & & & &3 & 35 S S &
= [ I Vi = = .} 9'| = i = o oA =+ uh uw M= oD
S g 2 2 2 3 2 2 g 5 3 4 5 o 9 o 5 3 o 5
- - - - T - T < = - T
"R R R R R AR R "R R R "R AR "R "R "R ”"R "R "R =& &
—EnRAREMRENT  —— EaRARMFEN —— FErAEA BTl

¥R Wind, JOEHASIH & &R
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H f;‘?&% INDUSTRIAL FUTURES CO.,LTD.

1.4 FEFIR

WITE B EEFZE 1D 2E)-5.05bp = 2.4088%, 7D ZFE)-0.43bp &
2.5739%, 14D 25xf-14.67bp ZF 2.8831%, 1M ZExf 6.01bp = 2.8866%.

& 6: PR EmBEF R R)

B.OD00

70000

6.000:0

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
m ™M ™M ™M ™M ™M ™M ™M ™M ™M M ™M ™M M M M ™M M (M M
L o o L o o o o o = o o o A o o o o o N o B e
P T T T B R O = T == - I ST B T- B
S o2 2 2@ 2 2 2 9 9 9 49 490 99 9 O 9 9 O
O oo O 80 &8 &a O OO o408 339 393 59 393539 39
HF ER ER B RABREBERBREEBR BARR R BH
ROO1 ROOT RO14 RO21 R1M R2M R3M

HaEsRIE: Wind, SXIERIESRF L &R

EiERITEIRLIFEFRR 1D ZE5)-6.2bp = 2.392%, 7D ZE)-3.70p =
2.612%, 14D ZF53-0.7bp F 2.748%, 1M ZEEf) 0.7bp & 2.738%, 3M EEf
0.2bp = 2.889%.

7 B RETE R L fEFIZR (shibor)

5.3000

4 B000

43000

3.8000

3.3000

2 8000

2.3000

1.8000
M oMm oM M oM MmoMm MM MM M oMM MmoMm Mmom Mmoo
o o o o o o o o o o o o o o o o o o O O
S 84 2 2 25 &2 g g a0 ada 2 i 2 E B
S 22 2 2 9 9 9 9 4 445 909 o095 o 9
S SO S S 5 S S 5SS S99 ¥ 833 3
HF R E R R AERAEEBEBRABERABRARFEH
SHIBORO/N SHIBORIW SHIBORZW = SHIBOR 1M SHIBOR3M

¥R Wind, JOEHASIH & &R
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X?B\% INDUSTRIAL FUTURES GO.,LTD.

1.5 EME T
HEAEEFINER) 0.00 TE 221 7T, AL M ES) 0.34 JTE 19.5 JT.

8: R

33
31
29
27
25
23
21

17
15
13

— PR EE —iETE R EE)
BHERIR: Wind, MIFHRESRFL BB
NYMEX EHEBRREALEEMN L) 0.89 £t ZE 68.72 =T, ICE FaifiiEEk

BAEENEE) 1.04 £TE 76.13 £T, ICEWTI FUHERENERENE
&) 0.81 ZEJTE 68.05 E7T.

9: FMMNRE

140.0000

120.0000

100.0000

B0.0000

60.0000

40,0000

20,0000

0.0000
P A o "y o> A o o> o o> A A R 2
3 & K & & ¥ & I & ¥ & ¥ &
S R 7 o T P B g S S o
-+ M S U S S A A A O .
—— NYMEXE ——ICERRSH  —— ICEWTIE:H

HEkiR: Wind, JEHAGIH & &R



HIEBAR AR T
B fi;&-&l'—- @ INDUSTRIAL FUTURES GO.,LTD.

2. =R CTD 25

2.1 BRin=

5 FHIEMREAG E NEAHM 10 FHERIPRRE NEAEENMNZETE) 0.05
JTE 2.835 7T; 5 FHIEGEARERRM ZEE)-0.00 ;tE-0.06 jt, 10 FHE
FREASR S HANT =3 E) 0.06 7T E 0.125 JT.

&1 BERMATERNERER

e | sawn cotme)[vmane e | ne nn)
88 | 5% = BE |2 TF| T=RE |2FTF| T=R=E
ME | 283% 3.02 2.84 -0.06 -0.045 0.125 -0.225
BIfE | 2785 291 2.965 -0.06 -0.045 0.065 0.01
TE) | 0050 0.110 -0.125 | 0.000 0.000 0.060 -0.235

#IERIR: Wind, SERERAF &L AR



WIEFAR AR H

3&%—- INDUSTRIAL FUTURES CO.,LTD.

2.2 £ CTD

= 2: TF1812 AR X &S5

1 | 160014.1B | 3.5300 48137 | 09978 | 45308 | 2.8925 | 0.0364

2 | 180016.1B | 3.4000 4.8849 | 1.0126 | 45746 | 1.1725 | 0.6764 2121
3 | 18000LI1B | 3.3140 4.4055 | 1.0307 | 4.056 | -0.3908 | 1.3403 15
4 | 180009.1B | 3.2750 4.6548 | 1.0067 | 4.3559 | -0.7378 | 1.2435 37
5 | 160025.1B - 5.2356 | 0.9905

kiR Wind, JIEHAGIRA B

#® 3 T1812 FFERAI RIS

1 | 170010.1B 3.7000 8.6986 | 1.0384 | 7.4816 | 2.2666 | 0.4107

2 | 180011.1B 3.6250 9.737 | 10562 | 81961 | 1.8522 | 0.5816 24.8
3 | 160023.1B 3.7000 8.2 0979 | 7.3116 | 1.7136 | 0.3529 0.4
4 | 180019.1B 3.6025 9.9863 | 1.045 | 84911 | 1.6419 | 0.5964 35
5 | 160017.1B 3.7000 7.9507 | 0.9823 | 7.1568 | 1.2311 | 0.4975 0.5

ﬁ?&*;ﬁ . W|nd /\'L[EHH Eﬁkhﬂ

k4 TS1812 FEERAI 2

1 | 180002.1B | 3.2000 | 24247 | 10111 | 23231 | 2.2827 | 0.3851

2 | 17001618 | 3.1725 1926 | 1.0069 | 1.8926 | 1.8357 | 05117 21
3 | 1800158 | 3.1300 | 1.8849 | 1.002 | 1.8544 | 15955 | 0.489 b
4 | 170023.1B - 21753 | 1.0105

5 | 150019.18 - 2,0438 | 1.0023

HIESRIR: Wind, SFHRERHRFA D
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WIEFAR AR H

INDUSTRIAL FUTURES CO.,LTD.

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
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



