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1. WiHTIRMNAR SR

MENEARE, £ TFLI806 5ALEHEH N 97.875 7T, M3 8778 F, #
© 15053 F, BE—X 5 HEE 952 F; /1 T1806 SALE MR 94.44
JC, BK3Z 29156 F, 40015 F, Rel—&4HEHE S 160 F.

1 BfRMSRITIR

__ &P TFIB06  TF1809  TF1812
FEEM 97.975 97.910 0.000
B 97.875 97.795 98.045
BEh 98.015 97.930 0.000
AR 97.830 97.745 0.000
iR 97.875 97.785 97.925

Tk ik -0.015 -0.055 0.105

B ERIE (%) -0.02 -0.06 0.11
A& 8,778 1,341 0
St =8 15,053 3,439 25
% -952 874 0

__ Rfb  T1B06  T1809  Ti8l2
TR 94.790 94.755 94.680
WA 94.405 94.505 94.550
BEh 94.800 94.800 94.770
AR 94.395 94.475 94.550
LEEAN 94.440 94.510 94.560
Tk -0.290 -0.205 -0.155

BEERE (%) -0.31 -0.22 -0.16
AL B 29,156 3,965 6
ESREA 40,015 7,934 57
B2 160 1,524 2

BRI Wind, SAEHIHT&

EfEIMSFE, 1Y BEKIKESEZRER)-0.530p E 2.9319%, 3Y Bz R
T 5f1-0.18bp & 3.2282%, 5Y HAE fRULEE XL 5) 3.09bp = 3.2814%), 10Y Hf
E &S R4 R 1.99bp F 3.6518%.
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HEsRIE: Wind, SERIERRR L AR

10 SFHIE AR R L) 4.98bp £ 4.4514%, EFEGRFZEEXE 2.990p

Z 79.96bp.
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BEsRE: Wind, MIEEASSH & AR



WIEFAR AR T

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

1.2 5 IES

XE 10 FHEfKEERER) 0.0bp E 2.95%, REFZEE 1.9%p =

70.18bp.
B 4: SfRbEEnhEfZE
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

ETRARTHIEMNEZE) 0.63bp = 6.3584, £ H AR MHUEMTEE] 0.6bp
% 6.3649,
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5: ARMILE
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AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITE PR EMWAIR 1D F5j 0.730p = 2.6015%, 7D ZEEf 2.63bp =
2.8868%, 14D ZF5f-7.19bp = 3.410%, 1M ZEEf) 1.12bp = 3.7692%.
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HEsRIE: Wind, SERIERRR L AR

EiRITEIRLFEFRER 1D ZEE)-1.2bp = 2582%, 7D ZE)-3.80p =
2.768%, 14D ZFf-4.33bp = 3.692%, 1M Zxf-1.1bp ZF 3.84%, 3M FxHf
0.13bp Z 3.9943%.

7 EBRETE E kiR fEFIZR (shibor)
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HEkiR: Wind, JEHAGIH & &R
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BEESRIR: Wind, SOESBEERIA )

NYMEX BEHEBRREALEEMN L) 1.29 £t E 69.72 =T, ICE FaifiiEEk
EAEEMNMTE) 1.25 £ FE 7487 =T, ICEWTI FHEREAEENT
& 1.39 £ E 67.01 =T,
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35
2.1 =

5 FHAEMRIAREHELAM 10 FHHEFHHSRENENEENNEL) 0.24
TEE 3435 7¢; 5 FHIEGEIRERMNZEZE) 0.05 ;tE 0.09 T, 10 FHIE
REA SRR =22 E)-0.055 JtE-0.07 JT.
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® 1 BERMABRNEZRRER

wr | mann e [man conw | v
&4 4% T WE | 5F-TF| TERE | 4% TF | T2k
WE | 3435 3.275 3. 365 0.09 -0.14 -0.07 -0. 05
LA 3.195 3.14 3.235 0.04 -0.09 -0.015 0.005
B | 0.240 0.135 0.130 0. 050 -0. 050 -0. 055 -0. 055

HIERIR: Wind, SIERERAF & AR

& 2: TF1806 FERRAI3ZHI &

#= 3: T1806 JEERAI3ZRIZF

1 | 150026.IB | 3.5200 4.463 | 1.0019 | 4.1719 | 2.8762 | 0.0178 0.1

2 | 170014.1B | 3.5003 4.1863 | 1.0178 | 3.8615 | 0.8312 | 0.2581 14.7

3 | 130018.1B | 3.2768 5.2959 | 1.0513 | 4.7906 | -5.5021 | 0.974 15

4 | 180009.1B | 3.2850 4.9534 | 1.0075 | 4.6545 | -5.6822 | 0.871 38.7

5 | 170021. 1B | 3.0600 4.4548 | 1.0291 | 4.1137 |-15.8976| 2.0108 1.3
HHESRIE: Wind, SIFRERET & ED

1 | 170018.1IB | 3.7300 9.2466 | 1.0469 | 7.8722 | 3.2082 | 0.0411 2.6
2 | 080013.1B | 3.6900 10.2712 | 1.1689 | 8.2184 | 2.6029 | 0.2044 1.5
3 | 170010.IB | 3.7200 8.9973 | 1.0404 | 7.7791 | 1.197 | 0.228 2.6
4 | 160023.1B | 3.7300 8.4986 | 0.9778 | 7.609 | 0.4577 | 0.2224 1

5 | 180004.1B | 3.6500 9.7452 | 1.0708 | 8.1559 | -1.1143 | 0.4956 59. 6

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

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



