IS & = m AR5

C MMIEEAIR R R &

SRfTERMR - BfR
RETMAHEM, R EEK

SOUEHRER FER 0

ERIFAFRERA

XUSER

MV EIESRE - F0286569
REZARE - 20010856
(35

MV EEIEIRS : F3013528
REE WS © Z0013058

E7YE)

i}

MBS - F3023194

BRERA

N

A7
021-20370946

shangfang@xzfutures.com

2018F9FH 25 H EH—

AERE

® FTIEME

TRAE 2 FHIERHATRE /1 TS1812 £49#k 99.32 t,
% 0.04 5 0.04%, F{ZF 140 F, EfEEALE T2 TS1903
&% 99.25 7r, % 0.02 3¢ 0.02%, Rz 0 F. [EHfRHA
P52 TS1906 22938 94.29 ¢, 7 0.255 5 0.27%, B
X 0F. 5 FHEMGRISRE S TF1812 5494k 97.41 ¢,
% 0.13 3 0.13%, F{7z 5687 F. EfEHAT T2 TF1903
&4z 9741 5T, 7 0.153 0.15%, B3z 5F. EEH
%P5 TF1906 & 2493R 97.54 7T, 7 0.28 = 0.29%,
22 0 F. 10 FHEFHItR F /1 T1812 5444 94.185 T,
4 0.19 L=} 0.20%, B 3F 31207 F . E fEHA 5 = T1903
A 248 94.16 5T, B 0.19 =% 0.20%, FL3r 185 F. EiE
HAESFE 2 T1906 & 23R 94.29 ¢, 7 0.255 = 0.27%,
A3 0 Fo

® FETRERRIEEIN

tRAARFMGFRERARERZES, TEMKEBEHEE
%, EEWGK. BN E, 2 FHRmETIT 047bp =
3.25%, 5 FHIWFEE T47 1.00bp Z 3.51%, 10 FHUL
i 47 2.51bp = 3.68%, IRSHETTT, LARARER
TEIEEMBERIE, #iT 1200 {ZTEER S EFRE,
HARF R TT Obp, 4RI 100 27T, REEMEALEM,
HRRARREZES, TEXIRERAMRE _LFKSZIEEK
BB ESE, EBENEIRE, THTHARITARSER
e, B RIEE. RIEL, KEREENZHEE, &
HRAERIENEEHENENE, NESE,


mailto:shangfang@xzfutures.com

B EIR& @

WIEFAR AR

INDUSTRIAL FUTURES CO.,LTD.

1. WiHTERE

= SR

éEl

MENESLRE, £ TSI812 SALHEMH 99.30 7T, FZ 140 F,
3038 F, HKAEI—%HARME 63 F; TFI812 AABEHEMH 97.39 7T, MR
5687 F, 0 19302 F, BAI—R5EME 336 F; 5 T1812 A4%H
19 94.145 ¢, Bz 31207 F, G 56207 F, KEI—x 5 HE G 1686
F.

M 1 BT

__m#  [WFdeia | Wede0s | TE1006 |

FFEET 97.210 97.255 0.000
K A 97.410 97.410 97.540
BT 97.425 97.410 0.000
AR 97.180 97.255 0.000
2B Ay 97.390 97.410 97.370
Tk Bk 0.130 0.150 0.280
R ERTE (%D 0.13 0.15 0.29
JRAZ 5,687 5 0
FEr 19,392 17 0
22 -336 o o

__hfh  T1812  T1903  T1906

PAREC R 93.930 94.000 0.000
WKL 94.185 94.160 94.290
e 94.200 94.220 0.000
AR 93.875 94.000 0.000
é*ﬁm 94.145 94.170 94.185
i 1 0.190 0.190 0.255
'@K'%um %) 0.20 0.20 0.27
JAZ 31,207 18 0
ESTE 56,207 185 0o
% -1,686 11 0o

_ ot [WSieia ne1008 w1006 ]

FEFEA 99.270 0.000 0.000
e X 99.320 99.250 94.290
i 99.320 0.000 0.000
AR 99.270 0.000 0.000
2B Ay 99.300 99.255 94.185
Tk ik 0.040 0.015 0.255
K ERIE (%D 0.04 0.02 0.27
J AT 140 (o} o
FEr At 3,038 27 o
o 2 -63 o] 0

HEkiR: Wind, JIEHAGIH & &R
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EfISELE, 1Y MEfRKEREE-0.480p = 3.0266%, 2Y HiE filkam
RAFE-0.47bp FE 3.2473%, 3Y EfFKEE XL E-1.230p = 3.351%, 5Y Hi
E i R A R-1.00bp E 3.5072%, 10Y HIEFIR R R ER)-2.510p =

3.6752%,
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
HHERR: Wind, SCIEHASIRE LA

10 FHEF R EEEE)-2.24bp E 4.2661%, EFEGFIZZEE) 0.270p

Z 59.09bp.
3: 10 FHE F R R E FFE 5GFI=

5.3000 150
5.1000 120
49000 110
47000 100
4 5000 =1
4 3000 BO
41000 70
3.9000 &0
3.7000 50
3.5000 4ad

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

Lo ] Lo T e o O O O O o O O O O o O O O O O [ I

I - I IR - IR =

2 2223838258 89448 9090890905

e o e e e I

F HEHE R RREEHREREREEHEBRREEAEER

—hEEFEREM EE 1 ——EHF v EELY (5

HEkiR: Wind, JEHAGIH & &R
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1.2 5 IE=

XE 10 FHEGWmERE 0.0bp E 3.07%, M ELEE-251bp =

60.52bp.
. =
B 4: EREEERNPERZE

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 ARTRLE

ETRARTHENZEE-173bp = 6.8357, =T 57 A R R U 1 5-138bp
% 6.839,

5: ARMILR
70000
6. Sy
6.B0O0
6. 7000
6. G0
65000
6. 4000
63000

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

¥R Wind, JOEHASIH & &R
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1.4 FEFI=R

RITEFRXEWFIE 1D %5)-0.760p F 25467%, 7D %5-2850p F
2.6586%, 14D &%) 1.98bp F 3.1516%, 1M EH)) 5.26bp F 3.244%.

& 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

HaEsRIE: Wind, SXIERIESRF L &R

EiERITEIRLFEFRER 1D Z&5)-05bp = 2514%, 7D ZE)-0.50p =
2.654%, 14D ZF5f) 1.3bp F 2.746%, 1M Zxf 0.1bp & 2.754%, 3M ZEf
0.3bp = 2.815%.

70 _EBRETE R L fEFIZR (shibor)

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

¥R Wind, JOEHASIH & &R
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1.5 BIE T
HALEFIINLES 0.00 TLE 23.16 5T, HEAHEK NS 018 STE 2027

TCo

B 8: AN

JC- I
D i8] )

G

S

— AR ——E R (B R
¥eEskoR: Wind, JIEHASIH &R &R
NYMEX FilERENEHEMN L) 046 £TE 70.78 £IT, ICE FMiEER

BHUEEMER 0.02 2TE 78.24 £, ICEWTI FHERESNLEENE
1 0.31 T E 70.37 EJT.

9: FHMIMNME

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 "
g & & ) & v & ¥ & ¥ & ¥ dﬁr"
g b i o o i al v o wl o . 5 I
L e . A A S v A S A
—— NYMEXEH —— ICEAil  —— ICEWTIEH

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

2.1 Rin=

5 FHIERERSR E W AR 10 FHIE GHIR F h & AEENNZELE)-0.04
SEHNZETE)-0.04 TtE-0.02 7, 10 FHE
REA SRR N =2 5)-0.05 7t E-0.025 JT.

JUZE 3.245 jr; 5 FHIEREA R

&1 BERMATERNERER

e | same oane [romse ) | o one)
g8 | %= = BE |ZFTF| T&=RE |22 TF| T=RE
ME | 325 3.24 3.185 -0.02 0.04 -0.025 -0.015
BIfE | 3285 3.29 3.225 0.02 0 0.025 -0.065
T | -0040 | -0050 | -0040 | -0.040 0.040 -0.050 0.050

HaEskiR: Wind, SOEHAGIRRR B
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2.2 £ CTD

= 2: TF1812 AR X &S5

1 | 180016.1B 3.4950 48082 | 1.0126 | 4.4971 | 1119 | 0.5264 36.8
2 | 180009.1B 3.4700 45781 | 1.0067 | 4.2776 | 0.276 | 0.6977 43.1
3 | 180001.1B 3.3656 4.3288 | 1.0307 | 3.9788 | -1.7714 | 1.3641 19.2
4 | 160014.1B - 4.737 | 0.9978 -- -- - -
5 | 160025.1B - 5.1589 | 0.9905 - - - -

HEsRIE: Wind, SIFHIEREA SR

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

1 170010.1B 3.7700 8.6219 | 1.0384 7.401 1.8457 | 0.4137

2 170018.1B 3.7500 8.8712 | 1.0447 | 7.6338 | 1.7238 | 0.4459 7
3 180011.1B 3.6850 9.6603 | 1.0562 | 8.1148 | 1.1955 | 0.6008 35.5
4 180019.1B 3.6650 9.9096 1.045 8.4097 | 1.0863 | 0.5865 70
5 170025.1B 3.7100 9.1205 | 1.0637 | 7.6847 | 0.9216 | 0.6984 9

ﬁ?&*;ﬁ . W|nd /\'L[EHH Eﬁkhﬂ

k4 TS1812 FEERAI 2
_

1 180002.1B 3.2978 2.3479 1.0111 | 2.2462 2.795 0.1649

2 170023.1B 3.2566 2.0986 | 1.0105 1.9959 | 2.2059 | 0.3344 6
3 170016.1B 3.2748 1.8493 1.0069 | 1.8158 2.056 0.3343 12
4 180015.1B 3.2000 1.8082 1.002 1.7777 | 1.5134 | 0.3903 0.6
5 150019.1B - 1.9671 1.0023 - - - --

ﬁ?&*;ﬁ . W|nd /\'L[EHH Eﬁkhﬂ
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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 ERFZBWNESE . XERAKATLREEESRRERBANRI—
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
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERT, EABARIMEAARERAEREFHEAMAR]
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.



