IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
TiIHEEER, MRRFZES

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
021-20370946

shangfang@xzfutures. com

20189521 H EHHA

AERE

® FTIEE

MER 2 FHARERRHAS T /1 TS1812 5494 99.275 7T, Bk
0.04 = 0.04%, F{3% 163 F. Ef&HAIL T2 TS1903 &
294 99.25 jT, Bk 0.02 5 0.02%, mxz 0 F. EfHitt
BB 2= TS1906 & £93% 94.29 jT, #k 0.00 = 0.00%, RL3Z 0
Fo 5 FHIEMMAEIES TF1812 5293 97.235 7T, Bk
0.215 5§ 0.22%, F{3Z 4667 F. Ef&HEAK = TF1903
A494R 97.26 7T, 2£0.19 5 0.19%, 3z 1 F. EEH
%pEZ TF1906 &493% 97.54 7T, ## 0.11 5% 0.11%, A
Z0F. 10 FHIEFGEASRE 1 T1812 543k 93.94 7t
2 0.31 7Tk 0.33%), A 32 31576 F . [E fEHA 55 2 T1903
A #93R 93.965 7T, Bk 0.325 5 0.34%, F{3% 56 F. EfE
HAE5BZ T1906 &£93% 94.29 7T, %k 0.00 = 0.00%, F%
32 0 Fo

® ETRELRIEEIN

MFHERMEERRTERSERZ, TRAKEGRY
R, REBRXEKRE. AHTE, 2 FHK@EE LT
12.45bp ZE 3.252%, 5 FHAY R L4 112bp =
3.5172%, 10 fEHAUZE F4T 2.75bp & 3.7003%, IRS %5
RIE LT, MEARERITEHEIT 400 1Z7T 7 RHEIF 300 12
7T 14 REIFEIEIRIE, #E%E 300 27T, RE@MEE
BRHEM, MGRARZES, XKMEMEIRE, Hi5
THARITAI RE S BETIRME, REMmIEIR. BRIEL, KM
REENZBEFE, MIREEXIANEESRECS
TE=TiER, NESE.
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INDUSTRIAL FUTURES CO.,LTD.

1. WiHTIRMNAR SR

MENEARE, £5 TS1812 EAZLEMHN 99.28 jt, X 163 F, HE
3101 F, RAI—XZHBME 11 F; TFI812 5ALEHEMNAN 97.28 ;t, HX
4667 5, FFE 19728 F, RAI—RXFHHIEE 552 F; £ T1812 AR
9 93.995 5T, FRZZ 31576 F, 6 57893 F, ®KEI—x 5 HIEE 2262
Fo

M 1 BRI
__ffh  TF1812  TF1903  TFL906 _

FFEA 97.370 97.260 0.000
A 97.235 97.260 97.540
SE 97.405 97.260 0.000
AR 97.220 97.260 0.000
ZE A 97.280 97.260 97.260
Tk ik -0.215 -0.190 0.110
R EkTE %) -0.22 -0.19 0.11
A B 4,667 1 0
ES N 19,728 17 (0]
BE 552 0 0

__ ek [ maeia wa008 i ae06

FEEA 94.125 94.150 0.000
i 93.940 93.965 94.290
SEH 94.180 94.170 0.000
AR 93.900 93.935 0.000
255 93.995 93.970 94.035
Bk e -0.310 -0.325 0.000
Bk ERE (%O -0.33 -0.34 0.00
5%+ 31,576 56 0
ESREN s 57,893 174 0
o 2,262 9 0

__ffh  TS1812  TS19038  Ti906

FFEM 99.270 0.000 0.000
A 99.275 99.250 94.290
BEm 99.300 0.000 0.000
AR 99.250 0.000 0.000
ZEA AR 99.280 99.235 94.035
ik ik -0.040 -0.020 0.000
R ERbE (%) -0.04 -0.02 0.00
FRAZ B 163 0 0
& 3,101 27 0
= -11 0 0

HEkiR: Wind, JIEHAGIH &R &R
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EfRIzsnmE, 1Y SEGRWE TR 13.09bp F 3.0314%, 2Y HiE Rk
ZAFRf) 12.450p & 3.252%, 3Y E Rz ZE & 5-0.10bp = 3.3633%, 5Y Hj
E R mEEs) 1.12bp ZF 3.5172%, 10Y HAEGKEEES) 2.75p &=

3.7003%,
B 2: XRRE KSR

4.5000

4.0000

3.5000

3.0000

2 5000

2.0000
e e = R =
o 22 24 252 sz 85 3 3
S5 55 55 55555 99999 8 859 9
H ERR EBR EBE REBEREREBERREBRBRBRREBBE
——rh EE R EA SR 1 —— R EE R RA S B 2
—h EE R A B 55 —hEE R EA S 5

—— o B AR 10
HiEsRIR: Wind, SEHASIRE A AR

10 FHAEFF UL ER) 4.24bp F 4.2885%, [EFFERFIZEH 1.480p

% 58.82bp.
3: 10 FHEFRERRNEFERHE

5.3000 130
5.1000 120
45000 110
47000 100
45000 =)
43000 BOD
41000 70
3.9000 &0
3.7000 50
3.5000 40

o e T T T o T e O T T T . T T T o T O T o T O O T O o

o] Lo [ o [ o [ o I s (R s | o [ s Y o [ o R | Lo [ o T o Y o R s (R s | Lo [ s |

e T TR R = S =S S - ST S =R =

2222232298853 348 099590959

e o e e e I

AR R REREAEEEREREEEAEEERRER

—hEEFEREM EE 1 ——EHF v EELY (5

HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK @KL, 3.00p = 3.08%, HIFEEE)-0.250p E

59.27bp.
. ==
B 4: EEBESEEMBPEFRZE

3.3000 200
3.1000 180
2.9000 150
2.7000 a0
2 5000

120
2.3000

100
21000
1.9000 =0
1.7000 60
1.5000 40
1.3000 20

2015-01-02 2016-01-02 2017-01-02 2018-01-02

— EEEGEFEHMEE 10F  ——rhERE: 107
HaEsRIE: Wind, SXIERIESRF L AR

13 ARHILE
%52 55 NRHIEH E5-39p F 6.853, £ ARFBEMNER-6bp =

6.8528.,
5. ARMILR

T D00

6.9000

6.B000

6. 7000

6.6000

6. 5000

6.4000

6. 3000

6. 2000
T £ 22 2 2z z2z 2 2222z 2z 2z 22 £ 2
= T - S Y- B - = D= TS T = S - S s N = S L~ B
s %2 2 3 2 g 2 g g 4 4 S =2 =2 = = S5 5 2 59 9
o 85 4O =8 9O = =5 =@ = =5 = = 9 ¥ 3 3 3 3 59 3 3
HF R R R R R BE R B R B B R BR BB R B R
—&nAARMSEN —ERRARMAFEN —— =AARTEE

HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFI=R

RITEBFR G F R 1D FZHf-4.70p = 25543%, 7D %5f)-4.32bp &
2.6871%, 14D 25xf 9.04bp = 3.1318%, 1M ZExf-45.41bp & 3.1914%.

& 6: PR EmBEF R R)

B.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
Mm M M M MM M MM M MmN MM M M M MM
o T o [ o S o (o [ o o o o o D e o o Y o N o N o N o [ o Y e e |
R T S = O s T = T - I S BTG
2 22 2 2 2 2 2 2 3 9492 29 93 5 2 9
i e s B = = T T - -~ -
HE ERE B REBRBREREBREBERREBERERBEBH
ROO1 ROO7 RO14 ROZ1 R1M R2M R3M

HAERIR: Wind, SGEFERERIFA R

EiRITEIRLFfEFRER 1D Z&5)-43bp = 2519%, 7D ZE)-0.90p =
2.659%, 14D 35 1.4bp = 2.733%, 1M 255 0.2bp Z 2.753%, 3M 35 5f1-0.6bp

Z 2.812%,
7: _EEHRITE R LiFERIZ(hibor)

5.3000

4 _BOD0

4 3000

3.8000

5.5000

2 B000D

2. 3000

1.8000
L e e T e I I e e I I
o oo o o o o o o0 o0 o0 o0 00000000 o
ﬂmrﬁ&ﬁ-ﬁicéaﬁéétﬁérﬁrﬁ&huﬁ*mm
2 22 92 2 2 9 2 92 9 4490 00 090099
i i o O e = = O = = |
A AR E R RERREREEREERAEERAEES

e SHIBOR O e SHIBOR W e SHIBOR 2V e SHIBOR 1] e SHIBOR 3 M

HRsRIg: Wind, SXIERIESRF & &R
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1.5 ZME R
RS E PN ER 0.00 FLE 22.8 5T, EAHK M 25 0.00 T 20.09 T

8: R

& &
o5 . ¥
PP

— iR EE —ftEESiERREE)

Bigskig: Wind, SIEHAERRRA B
NYMEX JFiHEER & L4 H 13 50-0.45 ST E 70.32 587T, ICE AiMidEk
BHUEEMER)-0.7 XITE 78.22 555T, ICEWTI FHERENEH N L)
-0.46 T % 70.06 £JT.

9: FMMNRE

140.0000
120.0000
100.0000
£0.0000
60.0000
40.0000
20.0000
0.0000
P L P s > o o > Ay > A o A "
¥ & ¥ & ) & N & ¥ & ¥ & g dﬁr"
o b i o o i al v o wl o . s I
L e . A A S v A S A
—— NYMEXEH —— ICEAil  —— ICEWTIEH

HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

e

5 FHEFHIRENGNMN 10 FHERREENGANETNNEZD
SEEIMN 225 0.02 TTE 0.02 5T, 10
HAfA 222550 0.065 JTE 0.025 T

2.1

0%5m§3%5m,5¢%l1%
FHAE R 5

&1 BERMATERNERER

o | mamvr crann)[momws e | v ore
Er| e T WZE | 4%-TF| TERE | 43 TF| 2R
BE | 3.285 3.29 3.225 0.02 0 0.025 ~0. 065
LS 3.2 3.16 3. 14 0 0.02 -0.04 0
B | 0.085 0.130 0.085 | 0.020 | -0.020 0. 065 ~0. 065

HEsRIE: Wind, SCOERERAR L A
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2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

#& 3 T1812 FFEERAI RIS

1 160020. IB | 3.6000 4.9507 | 0.989 4.684 | 2.8582 | -0.001

2 | 160014.1B | 3.5800 4.7397 | 0.9978 | 4.4565 | 2.0692 | 0.2245 15

3 | 180016.1IB | 3.5000 4.811 | 1.0126 | 4.4998 | 0.7811 | 0.6147 39.3

4 | 180009.1B | 3.4800 4.5808 | 1.0067 | 4.2803 | 0.0348 | 0.7644 45.3

5 | 180001.1IB | 3.4000 4.3315 | 1.0307 | 3.9812 | -1.6315 | 1.3434 24
HaEskiR: Wind, JOEHAGIRRR B

#4: TS1812 FERAXHI%
(58] RE TEmbE EAREERRT] B | ke [ E2 [AwE (0) |

1 180019. IB | 3.6950 9.9123 | 1.045 | 8.4102 | 1.4867 | 0.497 31.7

2 170010.IB | 3.7750 8.6247 | 1.0384 | 7.4034 | 1.373 | 0.5312 15.6

3 180011. IB | 3.6850 9.663 | 1.0562 | 8.1175 | 0.5707 | 0.7592 41

4 | 170018. 1B [ 3.7200 8.874 | 1.0447 | 7.6383 | 0.1752 | 0.8257 3.3

5 170025. IB | 3.7000 9.1233 | 1.0637 | 7.6881 [ -0.0155| 0.9356 9.4
EEsRIR: Wind, SXIEERSIHT & #B

1 | 180002. 1B [ 3.3000 2.3507 [ 1.0111 | 2.2489 | 2.7325 | 0.1826 15.2

2 170016. 1B | 3.3003 1.8521 | 1.0069 | 1.8186 | 2.1739 | 0.3094 37.8

3 170023. 1B | 3.2342 2.1014 | 1.0105 | 1.9987 | 1.9425 | 0.4025 6

4 180015. IB | 3.2050 1.811 1.002 | 1.7804 | 1.4865 | 0.4014 35

H 150019. 1B - 1.9699 | 1.0023 - - - -
FIERIR: Wind, M{FHREHFL SR
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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 ERAMBWNHESE . XERAKRATLHECSARERBEABFI—
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
Bie HEMBAT, ARARRIMEMARERAREPHREAASTHS
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.



