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1. WiHTIRMNAR SR

MENELANRE, £ TFI806 SALEFEMN T 96.94 T, Mz 6175 F, #F
© 18938 F, KAI—XZHBE 397 F; F 11 T1806 SLAEH )y 93.665
JT, BXAZ 27826 F, FF¢ 45211 F, KHI—HEH BB 558 Fo

1: ERHAKRITIS

__ &P TFIB06  TF1809  TF1812
FEAEAN 96.970 96.950 0.000
WA 96.910 96.990 97.215
BEN 96.970 96.995 0.000
AR 96.775 96.855 0.000
iR 96.940 96.985 97.160

Tk -0.060 -0.010 0.025

B ERIE (%) -0.06 -0.01 0.03
B B 6,175 56 0
St =8 18,938 187 11

G -397 25 0

_ Afb  TI806  T1809  Ti8l2

FFEAM 93.535 93.650 0.000
WA 93.650 93.700 93.915
BEh 93.715 93.760 0.000
SR 93.430 93.530 0.000
g 93.665 93.705 93.800
T 2k -0.080 -0.090 0.050
BEERE (%) -0.09 -0.10 0.05
A & 27,826 286 0
s 45,211 985 14
B2 558 58 0

BRI Wind, SAEHIHT&

BRI E, 1Y SE RN EETE)-3.90p £ 3.2831%, 3Y E N mRE
5f-1.18bp = 3.5579%, 5Y HAE Uz F ZE-0.4bp 2 3.6569%, 10Y HiE
&Y 2 5h-0.5bp F 3.7357%.



WIEBATR AR H

INDUSTRIAL FUTURES CO.,LTD.

B 2: XRHREfRKER

4 0000

3.8000

3.6000

3.4000

5.2000

5.0000

2. 8000

2.6000

::\'ﬁ? 0"“& d”& QH@ iﬁﬁ) -::-“’ﬁ: S"@ @"& ::"5@ '»‘7-‘6: '»'*'g} {ﬁ) Q’\'ﬂj & "gj '::T”SglJ

U R L L U L R RS s

AT DT AT AT AT DT AP AR AT APT PT ART APT AT AP
— LR — e HAE i
— S EAE N R — 10 I

HiEsRIg: Wind,

POLHAETRE R BB
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1.2 5 IES

XE 10 FHEGKEREE)-1.00p = 2.73%, hEFZ%E) 0.5bp =

100.57bp.
B 4: ERWEEERPERZE
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B 5 ARMILE
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FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITEIFRF R EEFIZE 1D IE)-76.00bp F 2.6825%, 7D E5j-115.97bp &
3.0314%, 14D 7&5fj-159.54bp F 3.5951%, 1M ZFEf-79.52bp £ 4.0746%.
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HEsRIE: Wind, SERIERRR L AR

EERTERVIRMEFZE 1D FE)-6.8bp E 2.622%, 7D T H)-3.36bp =
2.883%, 14D x)-3.45bp & 3.8465%, 1M x)-10.05bp = 4.1879%, 3M
F5))-5.63bp E 4.4052%.
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® 1 BERMAERNEZREER

NG D L
CE| EES E WE | 4F-TE| TFRE | 2%F-TF| T2RE
E | 3.2 3.28 3.36 | -0.045 | -0.175 ~0. 04 ~0. 095
ifE 3.24 3.21 3.325 -0.03 -0.19 -0. 06 -0.075
BF | 0.035 0.070 0.035 | -0.015 0.015 0.020 ~0. 020

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

% 3: T1806 EBRATTHIS

1 | 1700003.IB | 3.7315 4.4685 | 1.0231 | 4.1323 | 2.3642 | 0.2324 16.7

2 | 170014.1B | 3.7300 4.2822 | 1.0178 | 3.9555 | 1.843 | 0.3112 18.2

3 | 180001.1B | 3.6500 4.8 1.0341 | 4.4475 | 1.549 | 0.4354 5

4 | 160006. 1B | 3.6000 4.9589 | 0.989 | 4.6922 | 1.1043 | 0.328 8

5 | 170021.1B | 3.6433 4.5507 | 1.0291 | 4.2044 | 0.7346 | 0.5797 22
HHESRIE: Wind, SIFRIERET&ED

1 | 170010.1B | 3.8595 9.0932 | 1.0404 | 7.7295 | 3.7932 | -0.0323 4.5
2 | 170018. 1B [ 3.8300 9.3425 | 1.0469 | 7.9615 | 3.3068 | 0.0692 4.3
3 | 170025. 1B | 3.7600 9.5918 | 1.0668 | 8.0024 | 0.9624 | 0.5547 3.2
4 | 180004.1B | 3.7400 9.8411 | 1.0708 | 8.2447 | 0.798 | 0.5975 4.7
5 | 170027.1B | 3.7393 6.726 | 1.0523 | 5.9886 | -8.075 | 2.361 1.8

HHERIR: Wind,

SIEHA TR & EB
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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 ERFMZBWNHESE . XERARATLRHECSARERBEAET—
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBERT, RRBRIMEAABEGEHAEAREFRERASTFSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



