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B REF 2 EHIE S ) TS1812 A%3R 99.205 7T, B
AL 5TAS 9% : F3013528 0.005 5% 0.01%, F{3s 136 F. EEHAK T2 TS1903 &
I F G5 . 20013058 #9#% 99.25 Jr, % 0.005 5% 0.01%, 32 0 F. EfRHA
Ak A BEZ TS1906 & #93% 98.895 7T, %k 0.105 5 0.11%, KR
ML TEAE S5 : F3023194 2% 0 F. 5 SFHAE fREATE £ 1 TF1812 A 43R 97.425 7T,

7 0.035 =% 0.04%, f 3z 1987 F . EfFHA T2 TF1903
AQ’J?& 97.41 7T, 7 0.00 5 0.00%, R{3X0F. EEH

BRAEA P52 TF1906 & 23R 97.54 5T, i 0.17 =% 0.17%, FX
M%7 % 0F. 10 FHEMIIKE ) T1812 S44R 9421 5T,
021-20370946 3 0.065 7T 0.07%, 5 32 18273 F . [H R HALE T2 T1903
shangfang@xzfutures. com AQ/]?E 94.215 7T, 3 0.045 5% 0.05%, Fi7F 12 F. EfE
PEZ T1906 & 2938 94.29 5T, i 0.105 =% 0.11%,
E)Zsa 0 F
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FEH B REESHE/NE TR, EHLREES,
EHE/NMERGK. ME5HE, 2 FHKEZETIT 1.35bp &
3.2338%, 5 FHAY IR R 4T 0.77bp ZF 3.4995%, 10 £
HAW %5 _£47 0.02bp & 3.6754%, IRS /NI4T, FEHE
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3066 F, WAEI—XHHEE 28 F; TF1812 SLFEHMN 9741 T, X
1987 F, #¢ 19405 F, BEI—XZHEE 13 F; £H T1812 SAEH
179 94.215 7T, pL3Z 18273 F, #F¢ 55503 F, WEI—32H HBEE 704 F

M 1 BRI

_ & F  TF1812  TF1903  TF1906 _
FFEEAN 97.420 0.000 0.000
S 97.425 97.410 97.540
e E 97.445 0.000 0.000
AR 97.365 0.000 0.000
ZEE Ay 97.410 97.430 97.390
ik 2k 0.035 0.000 0.170

Uik ERE %) 0.04 0.00 0.17
J]AE = 1,987 0 0
e 19,405 17 0
Gz 13 0 0

_ AP Ti8l2  T1903  T1906
FEFEANT 94.170 94.125 0.000
KB 94.210 94.215 94.290
e 94.270 94.240 0.000
AR 94.115 94.125 0.000
ZEEAN 94.215 94.215 94.255
N 0.065 0.045 0.105

HRERIE (%) 0.07 0.05 0.11
JXAZ 18,273 12 0
o= 55,503 192 0
% -704 7 0

__ @ Fl  TS1812  TS1903  TS1906 _

FFEEM 99.305 0.000 0.000
S 5 99.295 99.250 98.895
e 99.330 0.000 0.000
AR 99.280 0.000 0.000
LEAT Ay 99.290 99.245 98.990
ik -0.005 -0.005 -0.105
Bk ERIE (%) -0.01 -0.01 -0.11
%A B 136 0 0
EE et 3,066 27 8
%= 28 0 0

HEkiR: Wind, JIEHAGIH & &R
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EfESLE, 1Y HEfKEREE) 0.050p = 3.0271%, 2Y HE Gk
R4 E]-1.35bp = 3.2338%, 3Y E KSR -2.65bp F 3.3245%, 5Y HA
E s R EF-0.77bp ZE 3.4995%, 10Y HIEFKmRE) 0.020p =

3.6754%,
B 2: XRRE KSR
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HHERR: Wind, SCIEHASIRE LA

10 FHRE T EEEREE) 001bp F 4.2662%, [EFFEEFIZ2EH-0.01bp

Z 59.08bp.
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

XE 10 FHEFK@m KL, 0.0bp = 3.07%, HEFEEE)-2.51bp =

60.52bp.
. =
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— EEEGEFEHMEE 10F  ——rhERE: 107
HaEsRIE: Wind, SXIERIESRF L AR
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ETHARMHEMNZE) 83bp E 6.844, ETH ARTUEMEE) 380bp
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HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFI=R

RITEFUR X EMEFZR 1D 5 1.47bp & 2.5614%, 7D Fxf) 16.11bp =
2.8197%, 14D 55 2.51bp ZF 3.1767%, 1M 2Exf) 42.46bp = 3.6686%.
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HAERIR: Wind, SGEFERERIFA R

EERITERFEFR 1D Ry 29bp F 2.543%, 7D ZE) 3.8bp =
2.692%, 14D ZFxf) 4.5bp F 2.791%, IM &) 1.7bp & 2.771%, 3M EE)
1.2bp = 2.827%.
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 ZME R
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iRk Wind, SXIEERSSHT & #B
NYMEX FUHEBR S N ERNEE) 1.5 £TE 72.28 £T, ICE HMERE
NEEMNEE) 3.02 £ITE 81.26 £T, ICEWTI FMERENEEN L]
1.73 =& 72.10 =,
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 Rin=

5 FHAEFHATR FE WA M 10 FEAEFREI R E W& A%EEN N ZELE-0.05
JCZE 3.195 7T 5 FHAERAER LR AAT = 5-0.00 7t E-0.02 jt, 10 FHIE
REA RIS EA M Z T RN 0.025 JZE-0.00 T

&1 BERMATERNERER

EN T e T T

&4 % M WE |5 M| MERE | AF T MERS
E | 3.19 3.215 3.135 | -0.02 0.04 0 ~0. 04
B | 3.245 3.24 3.185 | -0.02 0.04 -0.025 | -0.015
g | -0.050 | -0.025 | -0.050 | 0.000 0. 000 0.025 ~0. 025

FAERIR: Wind, MIFHREREFE SR



B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES

CO.,LTD.

2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

#& 3 T1812 FFEERAI RIS

1 | 160014.IB | 3.5800 4.726 | 0.9978 | 4.4428 | 2.5567 | 0.1016 15
2 | 180016.1IB | 3.4825 4.7973 | 1.0126 | 4.4863 | 0.8653 | 0.5605 27.5
3 | 180009.1B | 3.4500 4.5671 | 1.0067 | 4.2668 |-0.1353 | 0.7608 47.33
4 | 180001. 1B - 4.3178 | 1.0307 - - - -
5 | 160025. 1B - 5. 1479 | 0.9905 - - - -
BaEsRiR: Wind, SIERRBTH & &R

& 4: TS1812 FRAXHIS
[(FE] RB [smbax [HaRRERRTF] A0 [ 1R [ £2 [AxE (L) |

1 180019. 1B 3.6733 9. 8986 1. 045 8.3981 | 1.5878 | 0.4452 239.8

2 180011. 1B 3. 6780 9.6493 | 1.0562 | 8.1043 | 1.1522 | 0.5834 34.9

3 180004. IB 3.6800 9.3589 | 1.0676 | 7.9173 [ 0.5628 | 0.7468 9.4

4 170025. 1B 3. 6800 9.1096 | 1.0637 | 7.6758 0.107 0.8551 9

5 170018. IB 3. 6753 8.8603 | 1.0447 | 7.6271 | -0.4821 | 0.9303 8.5
BRsRIR: Wind, SXIEERSSH & #B

1 | 160002.IB | 3.3600 2.3068 | 0.9906 | 2.2323 | 3.2904 [ -0.1746 1

2 | 170016.1B [ 3.3539 1.8384 | 1.0069 | 1.8049 | 2.5602 | 0.2026 21

3 [ 170023.IB | 3.2500 2.0877 | 1.0105 | 1.985 [ 2.0414 | 0.357 0. 8582
4 | 150019.1B | 3.2600 1.9562 | 1.0023 | 1.9256 | 2.0291 | 0.256 0.45
5 [ 180015.IB | 3.1900 1.7973 | 1.002 | 1.7667 | 1.3185 | 0.4175 14

R RIR -

Wind, SIEHRBTRAED




B EIR& @

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

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 -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



