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1. WiHTIRMNAR SR

MENELNRE, /1 TF1806 GALHEMN I 96.96 JT, A3 7155 F, #F
© 19314 F, BH—3 5 A0 34 F; £ 5 T1806 SALHMN K 93.77 T,
FRZ 36336 F, (> 47265 F, EAT—L5H HISE 506 F.

1: ERHAKRITIS

@ TF1806  TFIB09  TFISL2

FEAEAN 96.930 96.990 0.000
B 97.035 97.055 97.215
BEh 97.035 97.055 0.000
IR 96.840 96.875 0.000
LEE Y 96.960 97.005 97.180
Tk 0.150 0.110 0.110
TREEE ) 0.15 0.11 0.11
B B 7,155 37 0
St =8 19,314 273 11
% 34 6 0
__ Rfb  T1806  T1809  Ti8l2
TR 93.710 93.780 0.000
W EE 93.900 93.965 93.815
BEh 93.900 93.965 0.000
SR 93.540 93.630 0.000
LEEAN 93.770 93.865 94.005
Tk 0.225 0.200 -0.095
BEERE (%) 0.24 0.21 -0.10
AL B 36,336 173 0
s 47,265 1,245 15
E 506 32 0

BRI Wind, SAEHIHT&

EEIELE, 1Y SHERIEERETE-2.950p F 3.2092%, 3Y EHfRWEER
5 5f-2.93bp ZE 3.4105%, 5Y HiE{EKZSE T 5)-1.82bp & 3.5597%, 10Y
HAE Rz R T 5N 0.00p = 3.7109%.,
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HEsRIE: Wind, SERIERRR L AR

10 FHIE R Mam KAL) 0.13bp & 4.5572%, EIFFEfFIZE%S) 0.13bp

Z 84.63bp.
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HEkiR: Wind, JEHAGIH & &R



WIEFAR AR T

=] )Ej:[i.é‘:l;— INDUSTRIAL FUTURES CO.,LTD.

1.2 =% IES
£E 10 FEEBKSRDE) 530p & 2843%, hEFEER-530p =

86.79bp,
B 4: REK@mEmbRTIE
180
a4
160
35
140
3 120
100
25
8D
2 &0
ol ] eI eI B e Tt T T~ B B B (- B e B e
&ﬁn Qﬂbﬁa Q,,Jﬁ: Qh, -:??9 r§:~° 9 I @,ca @ﬁ 8 {}e Q'::. ;5‘»6 & & o5
S {3{'“ g ¥ u\% '::bc'tr o
LM SR R A M R O

—EE 10V e 10V e -2 (D

BUERIR: Wind, MFHRESRFL BB

13 ARMILCE

XTRARTAREHNER-0.77bp E 6.2834, XTH ARMUEMNEED
-0.46bp = 6.2814.
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HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|ZR

RITE A EMF R 1D Z5)-0.50p £ 2.6087%, 7D % Ej)-7.63bp =
2.8285%, 14D ZF5f-3.76bp = 3.2345%, 1M ZE5f-0.66bp = 3.7649%.
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B.0000

HEsRIE: Wind, SERIERRR L AR

3E4R1TiE) B LR 12 R 2 1D 2 5-0.4bp Z 2.557%, 7D 2 5-0.4bp = 2.80%,
14D 25 5f-1.0bp F 3.674%, 1M 3553-2.90p = 3.842%, 3M 25Ef-1.00bp

4.199%.
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HEkiR: Wind, JIEHAGIH & &R
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEBR & L4 H (1305 0.21 SSITE 66.95 555T, ICE fhiiEEk
BHLEEMER)-0.04 XTE 7202 XT, ICEWTI [FREREAEHN L
51 0.00 £TTE 63.72 £ 7T,

9: EiMNRE



WIEFAR AR T

=] )Ej:[i.é‘:l;— INDUSTRIAL FUTURES CO.,LTD.
140.0000
ul
120.0000 \ .
1 A
N ‘/"HW,J' " FL\"\\ A
ma.nnnn[:\ Lﬂr 1‘4 p \5 A{\{{\
l J '(J‘j'(w q‘Ml
B0.0000
i
60.0000 { Jﬂﬁﬁ?
W %
40.0000
20,0000
0.0000
B Py " "y Ny " P *a U o ks N o
. ’p%ﬁb ! 1 ' ‘\’ﬂb v@j’ ‘.r'\'m H‘G‘d ‘:'\’ fa'éd o\ “.’éom ’\.:\’n?
%) ¥
46\. ’1,@ '19\ ”E)\r "SJ\' ﬁ&*\, ﬁ{;’\- SJ\ 9“' 4}'5\' ’Lé\’ ﬁEI'\ "IES\’

—NYMEXEl] ——ICERl —— ICEWTIER

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

S FHIE IR E AL 10 FHE G BRE NS AEEN N ZEL5-0.02
TTE 319 7T; 5 FHEFHIGRERNZERXE) 0.015 ;TE-0.045 7T, 10 FH]
[ R AR RS H{ Z= % 50-0.005 7T E-0.095 TT.
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® 1 BERMAERNEZREER

AR T
&4 EES I WE | 5FTF| TERE | 2F1F | TEREE
W 3.19 3. 14 3.175 | -0.045 | -0.175 | -0.095 -0. 14
EI:A 3.21 3.18 3.195 -0.06 -0.16 -0.09 -0. 145
Za | -0.020 | -0.040 | -0.020 | 0.015 -0.015 | -0.005 0.005

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 130018.IB | 3.6118 5.3644 | 1.0513 | 4.8541 | 2.1039 | 0.326 15

2 | 1700003. 1B | 3.6900 4.4411 | 1.0231 | 4.1053 | 1.2845 | 0.3818 7

3 | 170014. 1B | 3.6550 4.2548 | 1.0178 | 3.9287 | -0.0376 | 0.5863 4.6

4 | 180001.1B | 3.5400 4.7726 | 1.0341 | 4.4211 | -1.4697 | 0.8874 7.1

5 | 170021. 1B | 3.5400 4.5233 | 1.0291 | 4.1779 | -2.0976 | 0.9829 30.5
HHESRIE: Wind, SIFRIERET&ED

1 | 170010.1B | 3.8350 | 9.0658 | 1.0404 | 7.7037 | 3.3072 | 0.0487 3.9

9 | 170018. 1B | 3.7905 | 9.3151 | 1.0469 | 7.9367 | 2.0382 | 0.2673 4.9

3 | 160017. 18 | 3.8400 | 8.3178 | 0.9813 | 7.4141 | 1.5866 | 0.2158 0.3

4 | 180004. 1B | 3.7100 | 9.8137 | 1.0708 | 8.2197 | -0.4652 | 0.7279 9.15

5 | 160004. 1B | 3.7500 | 7.8027 | 0.9899 | 6.9808 | -4.1682 | 1.1389 4.1
HHRSE: Wind, JFHRSREA SR
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
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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 ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



