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FEH 5 FHIE1RHATE £ 5 TF1803 4294k 96.20 ¢, 2t 0.205 =% 0.21%, Y
%X 9812 F., EIEHIHR = TF1806 4494k 96.49 ¢, %k 0.18 5£sk 0.19%,
X3z 100 F . B EHA55FEZ TF1809 4 293 96.925 7T, &% 0.01 st 5k 0.01%,
BRZZ0F .10 FEREfFEATR £ /1 T1803 &4 444 92.34 IT, 2 0.325 sT.5% 0.35%,
R 32 35541 F . B {HHEATR = T1806 & 44 92.515 5T, % 0.295 5£.5% 0.32%,
R 743 F. EHEHEAKRZ T1809 4293k 92.70 7¢, &k 0.26 jtek 0.28%,
R 21 F,

JE T R EE X2 SRk 321X

MEH BRE R RN RARREE, FEEKEY K, BEEKEY .
WMEFHE,S FHEIEZ F1T 2.03bp = 3.8458%, 10 iﬁﬁl&ﬁfﬁiﬁ 2.92bp
% 3.9201%, IRS AR LETT. FER ATMMMNEERARETH, B
BN T ABKTERAES, BN—&TmHEE, PRAERET ik
R, BRIAMERRE, BrEGRHEKESS; RITHIT7 RKHI600 2T, 14
RHR 600 1Z7T, FIERFFEFRHEL, FRM 012, REFIERKHEL—, &
SHER. BIFL, KIIRESEWENT, RIAREEZ TF = T #1E,
NHESE,
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L. W T IR MR & IR

1: EfMIRITR

FEEEAT 96.300 96 585 0.000
T 2 41 96.200 96.490 96.925
= 96.380 96.665 0.000
=T 96.195 96.475 0.000
HE 96240 96.515 96.770

BBk -0.205 -0.180 -0.010

BREENE (%0 -0.21 -0.19 -0.01
RZE B 9,812 100 ]
o8 43,104 70 16

o 64T 34 0
m

FFE AT 92 480 92 595 92900
LT #2241 92_340 92 515 92 700
Bl 92 615 92 760 92.900
A 92.340 92 505 92_ 700
SR 92 395 92 560 92 750
Bk -0.325 -0.295 -0.260

BREENE (%0 -0.35 -0.32 -0.28
miZz 88 36 641 743 21
HFoe 60,860 2,293 38
= 1.479 238 17

BHESRIR: Wind, MIEHRESHI LB

MENEANRE, £ TFI803 SALEHEM M 96.24 7T, pL3Z 9812 F, #F
© 43104 F, RET—RX H HBEE 647 F; £ T1803 SR M7y 92.395 ¢,
A3z 35541 F, #FE 60860 F, HAI—4H HIEE 1479 F.

2: XEHREfRKER
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& & & & & 3 o & & & & el e
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I «5"‘*5 & ﬁ?k,‘ & a,'t-\" "F‘V ﬁ:::.‘ ﬁ?;»' ﬁg_q.‘ ﬂ?‘»-
—OEE N E  —EE 1 HAE

kiR Wind, JIEHAGIRA B
Ef#szmmE, 1Y HEGREREE) 2.93bp 2 3.5675%, 3Y Efilim®z



BEBRES ) slermias rurunss co.iTa.

7rE)-0.18bp = 3.651%, 5Y EAEFU R R EE) 2.03bp = 3.8458%, 10Y HiE &

35 5 A 2.92bp F 3.9201%.
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XE 10 FHEMRGmEREE) Obp £ 2.55%, HEFZEXE) 2.92bp =

137.01bp.

1.3 BWEF|R
M 4: RAREBAER)

8. 0000

7 0000

6. (D00

5.0000

4. 0000

ROO1 ROOT RO14 RO21 R1M R2M R3M

HAERIR: Wind, SERIESA & AR

SRITIE R EEFZE 1D T x) 14.59bp F 2.7039%, 7D ZExf 16.3%bp =

3.1127%, 14D ZT'xfj-1.62bp = 3.7615%, 1M ZFxf) 11.48bp = 4.1466%,



H AR MHIEBATXARAE

INDUSTRIAL FUTURES CO.,LTD.

5: LB HRITE ELF{EFIZ (shibor)

e SHIBOR O N s SHIBOR 1MW s SHIBOR 2V s SHIBOR 11 s SHIBOR 3 M

R : Wind, MIEHRERIA R
EERITEEIFEFRZE 1D 5 11.4bp F 2.643%, 7D FEnf 3.2bp &
2.776%,14D 2%} 0.8bp = 3.706%, 1M 355}-3.880p F 4.1821%,3M Z5xf 0.37bp
= 4.6607%.
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sk Wind, JOEHAGIHER B
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HEsRIE: Wind, SCOERTRAR LA

2. T EBRER

&1 BB ERER

MYMEXEIH

B 7: RBAERRZMN

Mz T ke ZE MZE-TFE | TERE | 4F-TF | TEREE
3.845 3.955 4.02 -0. 275 0. 255 0. 165 -0. 19

3.74 3.86 3.975 0. 265 -0. 265 0. 145 -0. 15
0. 105 0. 095 0. 045 -0.010 0.010 0. 020 0. 040

HaEskiR: Wind, JIEHAGIRA B



$5IE BA I IR A
B EIR& ABoSTAIAL FUTURES S0rLTD:

3. CTD 5K 32 &35

% 2: TF1803 FERRAI RIS
[pe] wm [smbss [HapRReEr] a8 [ o [ 2% [mes @@ |

1 170014. IB 3.9350 4.5068 | 1.0187 | 4.1784 | 3.1288 0. 059 11. 4
2 1700003. IB| 3. 8900 4.6932 | 1.0244 | 4.3556 | 2.8075 | 0.1337 54.8
3 170021. IB 3. 8300 4.7753 | 1.0307 | 4.4273 | 1.5772 | 0.3645 29
4 150026. 1B 3.8092 4.7836 1.002 4.4902 | 1.3328 | 0.2976 2.6
5 080002. IB - 5. 137 1. 0526 - - - -

BHRSRR: Wind, MIFEHRETR &

% 3: T1803 SEBRATES
(o] R\ |smbcik HammEERT] A8 | R | % | mak 0 |

1 170018. IB 3.9750 9.5671 1.0481 | 8.0296 | 2.9829 | 0.1209 4.5
2 170010. IB 3. 9950 9.3178 | 1.0414 | 7.9453 | 2.9786 | 0.1121 6.7
3 170004. IB 4.0100 9.0877 | 1.0311 | 7.7466 | 2.7988 | 0.1255 0.5
4 160017. IB 4.0400 8.5699 | 0.9808 | 7.5453 | 2.7497 | 0.0436 5.8
5 170025. 1B 3.9000 9.8164 | 1.0683 8.216 0.0647 | 0.6433 19. 4

¥iEskoE: Wind, SYiFHRESRFA SR
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RAEGRIEASE, MY B EAR S KRS EREHibR
BRT AAMRN R IREMKANGESRE TR, SITEEETAA
MBLIERE, BYSEAMNESHEL, WREW. AL, Fig, TREAE
=TIHREF. AATE R AR RETNARGEERLSINR/MNE
Bk A R RO RN o

RiRENEBEIRIBT A ER, LB XLEEFENEREMTEETR
EEARIE, ARIEFMEEMESMENA LK EEMETE. XHIIMWR-
ZRMBFWNHSE  XKIEBARALXERESAREFBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHTT .
WERHAR BRI BRI R T % B IR & B 8 =5 B ARz H 1.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRAREBFR. MERARFTR ARFBWEFNEEA
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRB IHMEAARFERAR S PIUEMATITSIEM
KA TTE

FRENVR/ TS ZEFPNUR AR H S L, W FETAREEEH
MAMENRZZ &R, TREFRSIR, KL EMRLRIBRAET(E.

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AELMEMEXBR. EFMLH. WsI/A. HL, FERHLIGERKRAR
RER, BEAENARSHTEFRENSIA. BEFEX.



