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MENELANRE, £/ TFI806 &ALEFEMN T 96.82 T, M3z 8283 F, #F
© 19287 F, BEI—X 5 HEE 349 F; £ T1806 SLALEHEM J 93.475
JT, M3 36378 F, Fr¢ 4636 F, WA —HHHEE 1025 F.

1. EfRHASRITE

_ ¥ TF1806  TF1809  TF1812
F&h 97.050 97.050 0.000
W 82 i 96.830 96.875 97.215
BE i 97.050 97.055 0.000
B 96.755 96.795 0.000
ErN= R} 96.820 96.875 97.040
pk -0.110 -0.110 0.055

HEEIE (%) -0.11 -0.11 0.06
miir e 8,283 71 0
HoB 19,287 231 11
G 349 44 0

_ G T1806  T1809  T1812
F&h 93.770 93.755 0.000
W 82 i 93.470 93.560 93.915
BE i 93.805 93.850 0.000
B 93.365 93.460 0.000
Erd=RT} 93.475 93.570 93.610
pk -0.195 -0.145 0.115

HEEIE (%) -0.21 -0.15 0.12
miir e 36,378 286 0
HoB 46,236 1,079 14
G 1.025 94 0

BIRSKIR: Wind, SGEMRSHRE

EfRISEHE, 1Y HERKEEEE) 1.6bp = 3.2991%, 3Y E R RLE
5f1-0.64bp Z= 3.5515%, 5Y HAE iz R &) 0.09bp = 3.6578%, 10V HAE
fRY R FE AL 5N 1.50p F 3.7507%.
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1.2 5 IES

XE 10 FHEFRKmEEF 00bp = 2.73%, HEFELH) 1.5bp =

102.07bp.
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HaEsRIE: Wind, SXIERIERRF L AR
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0.41bp Z 6.2844,




WIEBAR AR S

INDUSTRIAL FUTURES CO.,LTD.

5: ARMILE

1.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
¢ & @ 2 2 @ ,«Pﬂj A
g 8§ W F F Y F Y o

I

AR A A U A A

—&nRARMREN  —EnRAEMAEN  — EnRARMEEL
FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITEI B EWAR 1D F5)-8.37bp = 2.5988%, 7D ZHf-1.63bp =
3.0151%, 14D 2 8.04bp Z 3.6755%, 1M Z5f-20.33bp = 3.8713%.
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HEsRIE: Wind, SERIERRR L AR

EI8RITE E IR EFI 2 1D ZE5h-4.8bp Z 2.574%), 7D ZE 5f-1.3bp ZE 2.87%,
14D 255-0.95bp Z 3.837%, 1M Z5xf-6.11bp = 4.1268%, 3M 255))-5.46bp
% 4.3506%.
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HEkiR: Wind, JIEHAGIH & &R
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

S FHEFHIGRENELM 10 FHEGHREKRE NENEENNZEEE) 0.07
JTE 3.345 7T; 5 FHIEMMBRERMNZE%X5-0.01 TE-0.055 5T, 10 FH]
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® 1 BERMAERNEZREER

e [ wawen arvesn) [rwnws conw [ s enm
BY EE LE: WE | A% FE | TERE | 4% 1F | TERE
BE | 3.345 3.305 3.43 -0.055 | -0.165 | -0.095 -0. 04
A 3.275 3.28 3. 36 0. 045 -0.175 0. 04 -0.095
BF | 0.070 0. 025 0.070 | -0.010 0.010 -0.055 0. 055

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

% 3: T1806 EBRATTHIS

1 | 130018.IB | 3.6819 5.389 | 1.0513 | 4.8777 | 3.3101 | 0.139 9

2 | 150026.1B | 3.7800 4.5562 | 1.0019 | 4.263 | 3.1976 | -0.0183 2

3 | 1700003. 1B | 3. 7400 4.4658 | 1.0231 | 4.1295 | 1.89 | 0.3213 20.5

4 | 180001.1B | 3.6450 4.7973 | 1.0341 | 4.4448 | 0.7697 | 0.5808 14.2

5 | 170014. 1B | 3.6800 4.2795 | 1.0178 | 3.9532 | 0.1954 | 0.6274 0.2
HHESRIE: Wind, SIFRIERET&ED

1| 160023. 18 | 3.9691 | 8.5918 | 0.9778 | 7.5813 | 6.1653 | -0.5543 0.5

9 | 170018. 1B | 3.8143 | 9.3397 | 1.0469 | 7.9598 | 1.6091 | 0.3892 0.7

3| 170010.1B | 3.8300 | 9.0904 | 1.0404 | 7.7287 | 1.5396 | 0.387 8.1

4 | 160017.1B | 3.8700 | 8.3425 | 0.9813 | 7.4375 | 1.3909 | 0.2833 1.2

5 | 170025.1B | 3.7700 | 9.589 | 1.0668 | 7.9988 | 0.2824 | 0.6774 10.7
FEERIR: Wind, MIERRERIFA R
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