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1. WiHTIRMNAR SR

MENELNRE, £/ TF1806 5ALHEMN A 97.81 jr, AL3Z 8097 F, #F
© 16759 F, BE—XRX S HREE 603 F; /1 T1806 5AFEHEMN I 94.62
JT, H3Z 30908 F, #rx 39954 F, KRI—LHHR G 1226 F.

1: ERHAKRITIS

@ TF1806  TFI809  TFISL2

FEAEAN 97.595 97.605 0.000
B 97.830 97.785 98.045
BEN 97.850 97.810 0.000
AR 97.580 97.595 0.000
iR 97.810 97.785 97.860
ik 2k 0.270 0.230 0.435
B ERIE (%) 0.28 0.24 0.45
B B 8,097 794 0
St =8 16,759 2,204 25
G -603 559 0

_ @A TiB06  T1809  Ti8l2

TR 94.450 94.500 94.570
W EE 94.590 94.620 94.630
BEh 94.680 94.700 94.710
SR 94.450 94.465 94.570
LEEAN 94.620 94.645 94.650
Tk 0.180 0.210 0.185
BEERE (%) 0.19 0.22 0.20
B 30,908 2,095 8
ESREA 39,954 5,974 53
B2 -1,226 745 1

BRI Wind, SAEHIHT&

EfRIEAE, 1Y HHIERK R R T E)-4.38bp F 2.977%, 3Y EfRKEEE
5f-1.19bp = 3.241%, 5Y HAEfRU R L H)-3.52bp = 3.2505%, 10Y HAE
R s =T 50-1.98bp F 3.6467%.
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HEsRIE: Wind, SERIERRR L AR

10 FHE AR mREF-2.51bp E 4.4462%, EFFEFHRFZ%5E-0.53bp

Z 79.95bp,
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

%E 10 FHERKEEERN-3.00p = 2.94%, REFZEE) 1.020p =

70.67bp.
B 4: ERWEEERPERZE
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETRARTHIEMNEE) 0.62bp = 6.3732, ETH AR THRE M L EH-0.7bp
% 6.3532,
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5: ARMILE
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FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITEIFHR X @MEF|ZE 1D FE5)-9.670p & 2.7021%, 7D Lxf 27.44bp ZE
3.124%, 14D 3F%f-19.38bp & 3.6115%, 1M 3Fx)-15.14bp = 3.8226%.
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6: FRXEBFER)

8.0000

RO01 ROOT RO14 RO21 R1M R2m R3M

HHEsRIE: Wind, SIERIERRR L AR

EiRITEIRLFEFRER 1D &5)-3.9bp = 2.681%, 7D ZE)-4.00p =
2.852%), 14D 35 5f-4.1bp = 3.783%, 1M 25 5f)-2.3bp = 3.87%,3M £ 5f-1.0bp
Z 4.993%.

7 EERETIE E LR fEFI 2 (shibor)
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HEkiR: Wind, JEHAGIH & &R
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15 Bl E 7

EAZEFHNER) 0.00 TTE 20.6 T, AL 11 %50 0.00 TTE 16.42 7T,
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HEERIR: Wind, SIERREREFA R

NYMEX Eiﬂﬂiﬁﬂ%Azﬁ Rl EE?] 0.5 %% 6843 & 7<7C, ICE 5l JE R &
0 44 755 65.62 T,



WIEFAR AR T

=] )ﬁj&% INDUSTRIAL FUTURES CO.,LTD.

9: JRmHI%
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35
2.1 =

5 FHIE MR E WA 10 FHEFRMEE NS ASEENNZEEE) 0.04
TEE 3.19 7T 5 FHIEGEAREHM Z%R) 0.02 ;TE 0.025 7T, 10 FHE
R BT HA M 2% 50-0.025 STE-0.025 T,
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&1 BRAMBPNERERR
N O e
GEd EES N WE |4 TF| TERE | %1% | T2
i 3.19 3.14 3.21 0.025 -0.075 | -0.025 -0. 005
HifE 3.15 3.145 3.165 0.005 -0. 055 0 ~0.035
g | 0.040 | -0.005 0.045 0.020 -0.020 | -0.025 0.030

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 170014. 1B | 3.5129 4.1973 | 1.0178 | 3.8724 | 0.9363 | 0.275 14.4

2 | 160006. 1B | 3.3700 4.874 | 0.989 | 4.6089 | -2.0352| 0.5191 1.2

3 | 130018.1B | 3.3209 5.3068 | 1.0513 | 4.8009 | -3.3338 | 0.8323 15

4 | 180009.1B | 3.2378 4.9644 | 1.0075 | 4.6658 | -7.3228 | 1.1484 31

5 | 170021. 1B | 3.1197 4.4658 | 1.0291 | 4.1241 |-12.4509| 1.8345 30
HHESRIE: Wind, SIFRIERET&ED

1 | 170010.1B | 3.7300 9.0082 | 1.0404 | 7.653 | 3.8801 |-0.0356 4.7
2 | 170018. 1B | 3.7050 9.2575 | 1.0469 | 7.8848 | 3.218 [ 0.0441 8.2
3 | 160023.1B | 3.7300 8.5096 | 0.9778 | 7.62 2.514 | 0.0385 11

4 | 170025. 1B | 3.6800 9.5068 | 1.0668 | 8.0731 | 2.19 | 0.1725 5.8
5 | 180004.IB | 3.6500 9.7562 | 1.0708 | 8.1668 | 1.0762 | 0.3044 87.9

sk Wind, SOEHASTHE &R AR
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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 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.



