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1. WiHTIRMNAR SR

MENELANRE, £ TF1806 SALEHEMN 97.885 T, pL3L 8952 F, #F
€ 19540 F, RAT—X FHEE 387 F; £ T1806 AALEHMH 94.66
JT, B3 34648 F, FF¢ 43625 F, REI—EHHME 170 F.

1: ERHAKRITIS

_ &P TF1806  TF1809  TF1812
FEAEAN 97.920 97.850 0.000
WA 97.840 97.770 98.045
BEh 97.980 97.865 0.000
AR 97.810 97.770 0.000
iR 97.885 97.805 97.935

Tk -0.110 -0.120 0.045

B ERIE (%) -0.11 -0.12 0.05
A& 8,952 139 0
St =8 19,540 1,043 25
% 387 53 0

__ Rfb  T1806  T1809  Ti8l2
TR 94.900 94.840 94.800
WA 94.575 94.555 94.600
BEh 94.930 94.890 94.800
SR 94.550 94.545 94.600
LEEAN 94.660 94.630 94.620
Tk -0.395 -0.375 -0.350

BEERE (%) -0.42 -0.40 -0.37
A & 34,648 1,322 14
ESREA 43,625 3,696 48
B2 -170 440 2

BRI Wind, SAEHIHT&

EfEIEAmE, 1Y BPEEWEZEEE) 0.950p F 3.0247%, 3Y EfEizER
255 0.01bp & 3.178%, 5Y HAE &I R T 5)-2.01bp & 3.2657%, 10Y HA
E Sz E T xh 2.63bp F 3.6118%.



WIEFAR AR H

=] )Ej:&% INDUSTRIAL FUTURES CO.,LTD.

B 2: XRHREfRKER
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HaEsRIE: Wind, SXIERIESRF L AR

10 FFHAEF R E L) 3.26bp = 4.3835%, EFEGFZ%H) 0.63bp

% 77.17bp.
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HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK@mEES) 3.00p = 3.03%, FEFZEE)-0.37bp =

58.18bp.
B 4: SfRbEEnhEfZE
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

XTRARTAREH3ER-1.63bp E 6.3066, Xt ARMUEENEED
1.12bp Z 6.3204,
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B 5 ARWILE
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HEsRIE: Wind, SERIERRR L AR

1.4 FEF|=R

RITEEIH R EEFIZE 1D T 5)-69.82bp F 3.3567%, 7D L 5[-136.62bp =
4.7907%, 14D Z&Ef-159.31bp F 5.5881%, 1M Z&xf-38.16bp Z 4.5871%.

B 6: FEHFEmBEF R R)
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ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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EERTEREIFEFZE 1D T5-0.80p ZE 2.728%, 7D ZEEf) 0.4bp =
2.911%), 14D 355} 0.2bp = 3.821%, 1M 355} 3.2bp = 3.78%, 3M 355H-0.7bp

ZF 3.984%,
7: EgEReTIEI R W fEF & (shibor)
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HaEsRIE: Wind, SXIERIERRF L AR
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HRsRIg: Wind, SXIERIESRF & &R
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NYMEX EHEBREAEEMN LR 0.35 £ ZE 68.05 £, ICE #iHIERR
EAERMNTE 016 £TE 73.23 £, ICEWTI [REREASENT
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HERR: Wind, JOEHASIH & AR

2. HiZEBRERM CTD 25

2.1 =

5 FHIEMGAKRENAAN 10 FHEGRRE HEAEENNETE)
0.245 ¢Z&E 3.225 5¢; 5 FHIEMEEAREEAN =25 0.02 5t 0.08 7¢, 10
FHIEGRHI R ER N Z=ZTE)-0.01 ;T= 0.03 T
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® 1 BERMAERNEZREER

N T T e
a4 4% T WE | 4F-TF| TE2RE | 22 7% | TER2
BE | 3225 3.175 3.315 0.08 -0.13 0.03 0.01
i fE 2.98 2.96 3.05 0.06 -0. 11 0.04 -0.02
B | 0.245 0.215 0.265 0. 020 -0.020 | -0.010 0.030

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 1700003.IB | 3.4550 4.4055 | 1.0231 | 4.0717 | 0.6695 | 0.3817 3.1

2 | 170014. 1B | 3.4550 4.2192 | 1.0178 | 3.8948 | 0.2634 | 0.4206 6.4

3 | 130018.1B | 3.3164 5.3288 | 1.0513 | 4.8229 | -1.8115 | 0.7897 24

4 | 180009.1B | 3.2700 4.9863 | 1.0075 | 4.6875 [ -3.8953 | 0.9271 44

5 | 180001.1B | 3.1800 4.737 | 1.0341 | 4.3887 [ -7.2715 | 1.4929 3.8
HHESRIE: Wind, SIFRIERET&ED

1 | 080013.IB | 3.6700 10.3041 | 1.1689 | 8.2532 | 3.407 | 0.1541 1
2 | 170018.1B | 3.6900 9.2795 | 1.0469 | 7.9077 | 2.7294 | 0.117 4
3 | 160017.1B | 3.7100 8.2822 | 0.9813 | 7.3838 | 0.9296 | 0.2487 3.6
4 ] 160023. 1B | 3.6900 8.5315 | 0.9778 | 7.5345 | 0.7632 | 0.2601 3.3
5 | 170010.IB | 3.6700 9.0301 | 1.0404 | 7.6788 | 0.6829 | 0.3718 2.5

R RIR -

Wind, SIEHRBTRAED
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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
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HA = H YIRS B
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RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
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B E TG
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£
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