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EFRFBEAT, HGEF/INERE
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e P YR 5 EREAALE /) TF1803 4404 95.985 52, 2 0.005 5 0.01%,

e SIS 20013058 X 2z 6747 F . E 525 T2 TF1806 & £43R 96.235 7T, £k 0.025 5T 0.03%,
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Ak g Y= .
ML TSR T : F3023194 BR3Z 2 F 10 FHIE REAT: = /1 T1803 & 493K 91.97 5¢, 26 0.06 55k 0.07%,
PPN X3 25907 F . B REATR = T1806 & 243 92.025 ¢, 2 0.05 5¢5% 0.05%,
r‘J‘J % K3 724 F ., E{REAFEZ T1809 & 245# 92.115 7T, &k 0.06 Tk 0.07%,
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BETRERFRIREN

FEHEGHIRERESHERAEES, FENKEKAEK, ES/MEIE.
W& ,5 FHIY R 17 0.03bp = 3.8716%, 10 FHAUL % % T~17-0.54bp
% 3.9596%, EAfKAEIE, IRS £, EAMZINBERMRNE, BN
B ATHMAFEIEN st B REFMEITME; R=AT84T 7 RXHf 160012 7T,
14 KHH 1500 1Z7T, FIEREFEFaIHY, B E#H1T 63 KHE 100 1278, FIZEE
_HR_E4T Sbp, #IRH 2700 {Z7T, FRHRE S FIR/NMETIT, FKEES
FIRGFEF, BREEERKE. BI1EL, KPEREEEVWENE, 55
REEZTFRT#E, NEsE.
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1: BfEHATE
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an
& A 96.035 96.325 96420
Wir #8 Ai'y 95.985 96_235 96420
B i 96.080 96_360 96420
BT 95.935 96205 96.420
sHE A 95.975 96.235 96.420
Bk -0.005 -0.025 -0.040
BREEE (%0 -0.01 -0.03 -0.04
Rz 88 B.747 a7 2
#Ho 8 39,951 869 10
& -893 30 -2

&% T1803  T1806  T1809

FEE A 92.100 92.100 92.300
W 22 11 91.970 92.025 92 115
B 92 175 92205 92.300
AT 91.920 92.000 92.110
SEE A 91.965 92.025 92 125
ok -0.060 -0.050 -0.060
BRELDE (%0 -0.07 -0.05 -0.07
Hiz= 8 25 907 724 11
Ho e 59 522 3,385 82
o= -513 175 5

FEsRR: Wind, SIEHAEEHE LB

MENEARE, £ TFI803 SALEFEMN T 95.975 7T, B3 6747 F,
€ 39951 F, WAl —XZHME 893 F; X1 T1803 SHLEH 7y 91.965
ﬁa EX& 25907 q£5 j:_:_]'tﬁ 59522 %a ﬁﬁﬁ_%%aﬁﬁ 513 %0
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kiR Wind, JEHAGIRA B
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B EIR& ABoSTAIAL FUTURES S0rLTD:

EfEMEHE, 1Y BEEKISETE) 0.02bp E 3.5828%, 3Y EfEkiEE
L5}-1.57bp  3.663%, 5Y HIE fRILE RSN 0.030bp X 3.8716%, 10Y HAEIf5:
25 %45 5-0.54bp 2= 3.9596%.
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EHE 10 FHERKEERER)-1.1bp F 2.539%, HEFZELEE) 0.56bp =
142.06bp.
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—EZRRARTHREN  — ZRRARTARN  —— ERRARTUREMN
ETRARTAEMNERN-2.02bp F 6.4372, E T H AR BKEMNESH-051
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FHEsRIE: Wind, SCOERERAR LA
RITEEHEREBFE 1D &5 1.54bp F 2.9195%, 7D Zrf-3.84bp =
3.4043%, 14D ¢ x)-2.82bp F 4.1786%, 1M ZExf) 37.45bp & 4.658%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SIFRIERETAED
EiERITE B IFREFIR 1D &E)-0.9bp & 2.785%, 7D ZExH) 1.9bp =
2.879%,14D 5} 1.2bp & 3.828%,1M 255} 0.37bp Z 4.0941%,3M 25} 0.13bp
F 4.6843%.
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FHEsRIE: Wind, SCOERERAR LA
EEREAEETINEE) 0 TE 25.35 7T, HAHL L 13EE) 0.00 TE 21.13
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¥RskoR: Wind, SOTHRSSHIA &
NYMEX EHERR G AEE N EEI-0.56 £ E 63.67 37T, ICE #iHiERK
EAEENTE-111 ExE 69.15 £y, ICEWTI FHEREAEENTH
-0.83 5T & 60.61 =T,
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SGEFARFIRA A

INDUSTRIAL

FUTURES ©O.,LTD.

2. frZEmER

® 1 BERMABHNEZREER

3. CTD Z5X A3z &35

3 2: TF1803 jEEAR 325
[re] fm [smbns [HamBReEs] a8 [ o [ @2 [mes @@ |

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-NE| FPERE | B3F-FFE | FTEREE
BAE 4.01 4.21 4. 295 -0. 26 -0.185 -0. 06 -0.1
RITfE 3. 96 4.185 4. 285 -0.27 -0.2 -0. 045 -0.1
k3] 0. 050 0. 025 0.010 0.010 0.015 -0.015 0. 000

HHERIE: Wind, MIFHRESRFAH

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

1 170007. IB 4. 0250 4.2438 | 1.0049 | 3.9422 | 2.4918 | 0.1037 4.6

2 170014. IB 3.9600 4.4932 | 1.0187 | 4.1645 | 2.0718 | 0.2191 20.8

3 120009. IB 3.9592 4. 3562 1.014 4.0659 | 1.5816 | 0.2867 2

4 1700003. IB [ 3.8751 4.6795 | 1.0244 4.342 0.6766 0. 455 33.4

5 170021. IB 3. 8600 4.7616 | 1.0307 | 4.4134 | 0.5585 0. 495 7.1
BEsRIRE: Wind, SIERRSTHE& &R

1 160017. IB 4.1300 8.5562 | 0.9808 | 7.5272 4.433 | -0.1935 4.4
2 170018. IB 4.0500 9.5534 | 1.0481 | 8.0101 | 4.2229 | -0.0721 5.9
3 160010. IB 4.1600 8.3068 | 0.9928 | 7.3484 | 4.1575 | -0.1394 0.9
4 170010. IB 4. 0650 9.3041 1.0414 7.927 3.8722 | -0.0293 11.56
5 170004. IB 4. 0000 9.074 1.0311 | 7.7335 | -0.3342 | 0.5813 0.3

FHRRIR -

Wind, SXIEHAGTRFA& BD
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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
ZRENAEPEFRARE B MERARFTR ARTRWEFNEESR
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, TRAEFRSHR, XERERRLREBREREBT(E,

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AEMEMEXBR. EFMLH. W5/ HL, FERHLIGEREHR
RER, BEAENARSHTEFRENSIA. BEFEX.



