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i 5 FHIE GHIERII 2 A TF1803 £ 494 96.35 7T, 2% 0.295 5 0.31%,
32 40 F . E fRHA 55 E /1 TF1806 4 £9#% 96.535 T, % 0.005 FT5; 0.01%,
A%z 6977 F . EfR At FRZ TF1809 & 493 96.59 JT, 3 0.01 FT5 0.01%,
A3z 53 Fo 10 FHEGHASHAE A T1803 5493k 92.70 T, $50.28 7T
5k 0.30%, F32 0 F. EfRHALRE S T1806 4453k 92.94 5T, 2 0.015 7T
5k 0.02%, F{3Z 26075 F. EfREAEFES T1809 444K 93.00 T, 3k 0.00
JT 0.00%, FE3Z 562 F-

® ETRERRIREIN

FEHEGRPRESRANEBEFEESZ T, FEMBRERY K. WEHHE,
5 FHIWZE R T{T 0.23bp E 3.7197%, 10 FHIWZEE LT 00 A bp &
3.8203%, IRS W@ £1T, MEH ATHRHHOFEEAFTEME, BOHIE
FEE T, BREPES, RITEHEAFTIHRME, HE%E 1000 2
7T, BReMREEK, RemBAREL. BIEL, KIPREEENE
AE, SEHREEENERNT, (UsE,
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1: EfMIRITR
__@F  TFI803  TF1806  TFI809

FEEEANY 96.900 96.650 96.650
W EE 96.350 96.535 96.590
BEh 96.900 96.690 96.685
IR 96.350 96.485 96.580
GEE My 96.625 96.515 96.585
Tk -0.295 -0.005 0.010
KRR ) -0.31 -0.01 0.01
A& 40 6,977 53
St 8 1,151 18,633 81
Gz -12 146 16

_ @F  TIB03  TI806  TI8B0

FFAA 0.000 93.130 93.090
W HE 92.700 92.940 93.000
e 0.000 93.150 93.175
BRI 0.000 92.875 92.950
LEEA 92.935 92.910 92.975
Tk -0.280 -0.015 0.000
TEERE ) -0.30 -0.02 0.00
A& 0 26,075 141
St =4 160 41,183 562
oE 0 -89 13

sk Wind, JOEHAGIRRR B

MENGLIRE, T51 TFL806 ALHMH 96.515 5, A 6977 F,
B 18633 F, B —3 5 A6 146 F; ¥ 5 T1806 &A% E M A 92.91 7T,
A 3Z 26075 F, #@ 41183 F, Rel—EH ARG 89 Fo



H AR MIEBATX AR A

INDUSTRIAL FUTURES GO.,LTD.

B 2: XRHREfRKEE

4.0000

3.8000

3.6000

3.4000

3.2000

3.0000

2.8000

2.6000
P~~~ I~ ~ I ~ I~ N~ L ~ <IN~ I ~ N~ N~
S S S S E :,\’@ A A S

-
. : : . “3 = .l
o o o Al a A N o o o o o
I L I - ~ S S P Y L . S g

—— L EAEN W i EE —— s R RS 3
—— sFEAEN S R —— 1o FE A

BERRIR: Wind, SGEHALSH &L 3
EfISTE, 1Y HEGRK R 0.94bp 3 3.2677%, 3Y EH MR
2 5f-1.29bp F 3.5321%, 5Y HAEHEULEE R 2 50-0.23bp F 3.7197%, 10Y HE
fRUL 2] 0.00 Z 3.8203%.

2: 10 FHEFRKRRNEFE FF=

5.3000 130.000
120.000
4.8000 110.000
100.000
43000
S0.000
B0.0DD
5.8000
F0.000
3.3000 &0.000
50.000
2.B0DD 40.000
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— R HEEA R 10F e—10vEE-10YER (bp )

SRR Wind, SOEHRSIHIAED
10 FHIEF s R A R)-0.99bp E 4.7902%, B FFEfiF =% 50-0.99bp
Z 96.99bp.
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ARSI Wind, MiFHRERHF A SR
EHE 10 FHEMRWEERTE-3.00p E 2.86%, FEFZELTE) 3.0bp E
96.03bp.
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ETHARMAHEMNEN-0550p F 63239, ETHARTRENERD
0.92bp % 6.3321,
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HIRAFR: Wind, SIEHAGTRR L&D
WRITEFUR X EMEFIZR 1D Exf-1.86bp = 2.6076%, 7D ZEE)-5.53bp
3.0066%, 14D 5% 3.2bp Z 3.8954%, 1M ZEEf-1.05bp = 4.9611%.

B 6: _EigRTTE R iFEF= (shibor)
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HEskiR: Wind, SCERASIHEA
LIERITE R LTI 1D & 5)-2.2 5 2.57%, 7D ZEx)-1.1bp & 2.862%,
14D F5-0.30p % 3.833%, 1M 3FxEf) 6.08bp ZE 4.2544%, 3M ZFxf 0.43bp F
4.7407%.
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FHEsRIE: Wind, SCOERERAR &L A
EEEASETHNEE) 000 ;TE 25.06 7T, EARRLZNER)-1.53 T=

19.94 Jt.
. 3 IR
B 8: FMHEisIERRZM
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EsRIE: Wind, SIERRSTHE& &R
NYMEX JFRERR S A EH M A E)-1.03 LT E 60.12 £yt ICE fiiERR
EEMEE-073 ETE 63.61 £T, ICEWTI FUHERESAEEMNEED
-O 48 EITE 57.64 =T,
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2. frZEmER

® 1 BERMABHNEZREER

wn | manen crann [wam e | mans conn

&4 E=E S k== HE-FE | FPERE | BF-FFE | FPERE
HAE 3. 69 3. 605 3.61 0.11 -0. 07 0. 025 -0. 065
B 3. 665 3.585 3.58 0.105 -0. 04 0. 025 -0. 045
ZF) 0. 025 0. 020 0. 030 0. 005 -0. 030 0. 000 -0. 020

FEsRR: Wind, SIEHATERIALH

3. CTD Z5X A3z &35

3 2: TF1806 jEEAR[ X
[Fe] mm  [smbos [Mammesmsr] A% [ kR [ %% [k @) |

1 130011. IB 3. 7400 5.211 1.0172 | 4.7718 | 2.9658 0.132 0.2
2 150026. IB 3. 8000 4.6274 | 1.0019 | 4.3341 | 2.4793 | 0.1631 1.7
3 160006. IB 3. 7200 5.0274 0. 989 4.6275 | 2.1783 | 0.1758 2

4 1700003. IB | 3. 7900 4.537 1.0231 | 4.2003 | 1.9754 | 0.4203 10.9
5 170014. IB 3. 8000 4.3507 | 1.0178 | 4.0234 1.731 0. 4531 0.9

#IERIR: Wind, SIERERAF & A

% 3: T1806 FERRAIXHI%
[Ee] ®m  [smbok ammesEr] A% [ kR [ K% Ak () |

1 160017. 1B 4.0100 8.4137 | 0.9813 7.503 3.7116 | -0. 1642 0.9
2 170018. IB 3. 9000 9.411 1.0469 | 8.0253 2. 499 0.3085 6.3
3 170010. IB 3.9100 9.1616 | 1.0404 | 7.7947 | 2.2529 | 0.3557 15.3
4 160010. IB 3. 9500 8. 1644 0.993 7.215 1.1892 | 0.4755 1.5
5 180004. IB 3. 8200 9.9096 | 1.0708 | 8.3069 | 1.0071 | 0.7546 4.6

HiEskiR: Wind, JIEHAGIRA B
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RAUBBMEBNSE, Mz B0t B4R S . AREEWEFRTR
BRT AAMRN R IREMKANEIESRE TR, SITEEETAA
MBLIERE, BYSEAMMNESHEL, WREW. AL, Fig, TREMSE
=THHREF. AATEREET2ARRETNARGEERLSINR/MNE
Bk A R TR RN o

RiRENEEBEIRIBT AT ER, AT XLEEENEREMTEETR
EEMRIE, CAMRIEFFESMESNBNISLEETEE. XHHMR
ZRMBFWNAHSE  XKIEBARALXERESARERBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHT .
WEREAR BEEHEN U RN R T & IR & BHI = B AR #.

ZEPARNAAREAEERFRRE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENHEPEFRAREBFR. MERARFTR ARFTBWEFNEEA
RENEARARBWEEFEHEFERR, U BEKE) BRMIRE
] o

HEEABERT, AREFNEBHATRENERHFREBRIHEM AR E
Bl AEMBERT, KRB IHMEAARFERAR S RIUEMATITSIEM
KA TTE

FRENVR/ TS ZEFAPNURAFHNS L, W FETFAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBRREBT(E,

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
AELMEMEXBR. EFMLH. WsIA. HL, FERLLIGERAKAR
RER, BEAENARSHTEFRENSIA. BEFER.



