C MMIEEAIR R R &

INDUSTRIAL FUTURES CO.,LTD.
SRTTERHR - BfR
PR A M AR ~ e =
R AR AR, HAGE/NEKK

} 2018 £ 8 § 24 H EH#A
FIUEHASS BRI

NERE
SRAFEIBA
® 7
XUSZiR fTREm
FER 2 FHAEREATR = /1 TS1812 £ 493k 99.275 JT, 7k
MAVEISIRE - F0286569 0.08 5 0.08%, R 819 F. EfEHLLZ TS1903 &
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MEAELNRE, £/ TS1812 AALEHEM N 99.245 T, HXZ 819 F, #
© 3480 F, REI—XZHRE 74 F; TFI812 EAEHEM AN 9761 T, B
X 5767 F, #F€ 14577 F, BRE—X 5 HIEE 303 F; F /1 T1812 544
i 94.70 jt, RN 33345 F, HFE 52884 F, KA —XFHRE 177
Fo

L RS
__ @b TFI809  TF1812  TF1903

FFEEA 97.560 97.670 97.655
WA AR 97.610 97.675 97.655
e 97.670 97.730 97.655
AR 97.500 97.545 97.655
LEAE Ay 97.550 97.610 97.655
Tk 0.105 0.110 0.270
HKERME (%) 0.11 0.11 0.28
F%AZ B 730 5,767 1
ES e 4,146 14,577 1
T -300 303 -1

__fmfh  T1809  Ti812  T1903

FF A 94.900 94.815 94.655
A 94.830 94.755 94.700
S E 94.970 94.910 94.700
AR 93.520 94.620 94.655
ahE AN 94.765 94.700 94.690
ik ik 0.055 0.045 0.000
W kbE (%) 0.06 0.05 0.00
RARAZ 2,229 33,345 6
K& 9,780 52,884 29
%= -717 -177 6

__fhA  TS1812  TS1908  T1906

FFAEA 99.280 99.115 0.000

o TN 99.275 99.115 0.000

e 99.280 99.115 0.000

RN 99.225 99.115 0.000

LA 99.245 99.115 0.000

ik 0.080 0.030 0.000

B ERIE (%) 0.08 0.03 0.00
%A B 819 1 0
FoE 3,480 4 0
aE -74 0

0
HEkiR: Wind, JIEHASIH & AR
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EfISLE, 1Y HERKEREE-2.430p = 2.8791%, 2Y HE G
RAFE-3.54bp ZE 3.0817%, 3Y EfEUEE R E-5.1bp & 3.2745%, 5Y Hi
E R R A R-4.950p E 3.4089%, 10Y HIE R R T 0.26bp =

3.6101%.
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HaEsRIE: Wind, SXIERIERRFL AR

10 FHIE F iz Z 2 w0 0.00bp ZE 4.208%, [EFEfFiFZ %L 50-0.26bp =

59.79bp,
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¥R Wind, JOEHASIH & &R
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1.2 5 IES

XE 10 FHERKRDEER)-3.00p E 2.82%, HEFEXE) 0.750p =

78.75bp.
. ==
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
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HaEsRIE: Wind, SXIERIESRF L AR

1.3 ARTILE
%505 AR 1 355) 96bp = 6.8367, 2753 ARBIAH S 230bp

% 6.869,
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¥R Wind, JOEHASIH & &R
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1.4 FEFIR

RITE B EEFR 1D FE)-9.47bp & 2.4593%, 7D ZFE)-149bp &
2.5782%, 14D 25 5-27.47bp Z 3.0298%, 1M 25 xf-4.430p F 2.8265%.
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HaEsRIE: Wind, SXIERIESRF L &R

EiERITEIRLIFEFRER 1D &5)-8.4bp = 2454%, 7D ZE)-1.30p =
2.649%, 14D 3Ff) 0.5bp & 2.755%, 1M 25xf 3.0bp F 2.731%, 3M FxEf
0.9bp = 2.887%.

7 B RETE R L fEFIZR (shibor)
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¥R Wind, JOEHASIH & &R
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1.5 ZME R
BAEEFMER 0.00 ITE 21.18 5T, HAH LN %) 0.00 STE 19.16

TCo
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BUERIR: Wind, MIFHRESRFA BB
NYMEX EHERESAEHENTR) 2.02 £TE 67.86 =7, ICE fHiHliEER

BANEENEE) 2.15 £TE 75.06 £T, ICEWTI FUHERSNERENE
&) 2.01 EJTE 67.20 E7T.
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ﬁﬁ%iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬁ
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2. =R CTD 25

e

5 FHIEMRHEAGE HELF 10 fﬁﬂﬂlﬁfﬁ BRENEAEENNZEL
HEHR Z T 50-0.00 ;E-0.06 ¢, 10

2.1

0.055 T 2. 785 7T; 5 FHIEfFHEES

F A A 55

Bt ZZ 5 0.00 71:§ 0.065 JTo

&1 BERMATERNERER

E T T
&4 EES % WE | 4E-TE| TEWRE | 42T | T2RE
IUE 2.785 2.91 2. 965 -0. 06 -0. 045 0.065 0.01
HiE 2.73 2. 855 2. 685 -0. 06 0.18 0. 065 0.01
) 0. 055 0.055 0. 280 0. 000 -0.225 0.000 0. 000

FHEsRIE: Wind, SCOERERAR &L A
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2.2 £ CTD

= 2: TF1812 AR X &S5

160006.1B |  3.5500 45671 | 09901 | 4.3008 | 2.7167 | 0.0292
160014.1B | 3.5200 48164 | 09978 | 45336 | 2.645 | 0.1142 03
180016.1B |  3.4000 4.8877 | 10126 | 45773 | 1.0814 | 0.7114 132
180009.1B | 3.2700 4.6575 | 1.0067 | 4.3587 | -0.8777 | 1.2993 51.8
180001.1B - 4.4082 | 1.0307 - - - -

HeERIR: Wind, MXIERIETR & AR

(O 2 I I S B GO R S R

% 3: T1812 EIRAIXEIS
P O e e e, R T [ w7

1 180019.1B 3.6200 9.989 1.045 8.4926 | 2.3623 | 0.3728

2 170010.18 3.6900 8.7014 | 1.0384 | 7.4849 | 2.2958 | 0.4046 0.5
3 170025.1B 3.6400 9.2 1.0637 | 7.7689 | 1.7456 | 0.6592 0.2
4 180004.18 3.6200 9.4493 | 1.0676 | 8.0117 | 1.5367 | 0.7213 0.1
5 180011.1B 3.6025 9.7397 | 1.0562 | 8.2005 1.536 0.6867 28.2

BUERIR: Wind, MFHRESRFL BB

k4 TS1812 FEERAI 2
_

1 180002.1B 3.2500 2.4274 | 1.0111 | 2.3257 | 2.4008 | 0.3505

2 170016.1B 3.1500 1.9288 1.0069 | 1.8953 [ 1.4629 | 0.6363 16
3 170023.1B -- 2.1781 1.0105 -- -- -- --
4 150019.1B -- 2.0466 1.0023 -- -- -- --
5 180015.1B - 1.8877 1.002 - - - --

ﬁ?&*;ﬁ Wind, /\'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 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.



