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1. WiHTIRMNAR SR

HRE 97.635 7T, MXZ 4944 F, FF

© 13443 F, RAI—XZ HME 3 F; £51 T1809 SAZEHE M/ 94.655 Tt,
L3z 28814 F, #F 39863 F, WAI—HHHAIEE 2347 F.

1: ERHAKRITIS

@ TF1806  TFI1809  TFISL2

FEAEAN 97.650 97.745 97.760
WA 97.515 97.615 97.670
BEN 97.650 97.750 97.760
AR 97.500 97.595 97.670
iR 97.515 97.635 97.670
Tk -0.050 -0.050 -0.050
B ERIE (%) -0.05 -0.05 -0.05
A& 582 4,944 7
St =8 2,115 13,443 56
G -246 -3 6

_ Afb  Ti806  Ti809  Ti8l2

TR 94.770 94.785 94.890
W EE 94.620 94.575 94.700
BEh 94.810 94.825 94.890
SR 94.585 94.575 94.700
LEEAN 94.680 94.655 94.730
Tk -0.015 -0.075 -0.020
BEERE (%) -0.02 -0.08 -0.02
A & 2,620 28,814 42
ESREA 5,683 39,863 178
B2 -894 2,347 28

BRI Wind, SAEHIHT&

EfRMELE, 1Y BERIEZERETR) 0.12bp Z 3.1245%, 3Y EREIEER
25 1.98bp Z 3.2813%, 5Y HAE U35 K 2 5h-0.08bp = 3.417%, 10Y HA

E &S &R 1.01bp E 3.6501%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHE AR mEEFN-0.7bp E 4.445%, EFFEGHZEZEFN-0.71bp =

79.49bp.
3: 10 FHEFREEEME FFEFERN =
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100.000
4.3000 50,000
3 8000 80.000
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2.8000 40.000
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

%£E 10 FHERKEELRN-3.00p £ 2.98%, HEFZLE) 4.01bp =

67.01bp.
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

LR ARTHE 1135 0.43p = 6.3816, SXIT 5 A R K&/ 32 50-0.06bp
Z 6.3846.




WIEFAR AR T

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

B 5 ARMILE
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—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITEIRMXEBFZER 1D TRy 0.52bp F 2.558%, 7D Ex)-3.19p =
2.8598%, 14D 3¢ Ef-12.9bp F 3.9245%, 1M ZFEf-13.18bp £ 3.651%.
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6: FRXEBEFER)
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HHEsRIE: Wind, SIERIERRR L AR

FEHRITE E IR EFIZE 1D £ E) 0.0bp ZF 2.53%, 7D £ &f-0.1bp Z 2.751%,
14D 255} 0.1bp Z 3.68%, 1M 255 0.4bp Z 3.845% ,3M 355f) 2.0bp Z 4.193%.

7 EERETIE E LR fEFI 2 (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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EAEEFHNEE) 0.00 7TE 19.62 T, BARLLHNHEE) 0.00 7TE 16.39
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— iR EE —{ETiHER (B

i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ
NYMEX FURIEBREAEEMNTE)-1.13 £ ZE 70.71 £, ICE filiEEk

BHULEHEMER)-1.01 XITE 78.83 =T, ICEWTI FHEREAEHNE
5f-1.08 S£TTE 68.79 EJT.
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HERIR: Wind, JEHASIH & &R

2. firZRERM CTD 35

2.1 =

S FHEMRMRENEANM 10 FHERREEHEANEENNEXED
-0.095 TE 2.93 JT; 5 FHIEFHMAKERNZ%E5)-0.105 TE-01 7T, 10
FHAE AR SRS A Z 3050 0.005 7T ZE-0.015 JT.
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I T e T T
a4 EES E WE | 4FE-TE| TFWRE | 23 TF | T2 2
W 2.93 3.015 3 -0.1 -0.055 | -0.015 -0.07
BifE | 3.025 3 3.1 0. 005 -0.13 -0. 02 -0.03
Az | -0.095 0.015 -0.100 | -0.105 0.075 0. 005 ~0. 040

FEsRR: Wind, SOEHAETR & B

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 160006.IB | 3.5500 4.8192 | 0.9895 | 4.5529 | 3.2503 | -0.1303 1

2 | 130018.1B | 3.4271 5.2521 | 1.049 | 4.7446 | 2.0238 | 0.657 30

3 | 180009. 1B | 3.4100 4.9096 | 1.0071 | 4.6096 | 1.4184 | 0.5698 7.9

4 | 170021.1B | 3.2173 4.411 | 1.0276 | 4.0685 | -1.4667 | 1.7003 15

5 | 180001.1B | 3.1600 4.6603 | 1.0323 | 4.3122 | -2.1059 | 1.9402 17.7
BaEsRIR: Wind, SIERRSTH & &R

1 170018. IB | 3.7050 9.2027 | 1.0458 7.83 3.2726 | 0.1217 23.9

2 170010. IB | 3.7150 8.9534 | 1.0394 | 7.7355 | 3.0776 | 0.1466 12.1

3 170025. 1B | 3.6800 9.4521 | 1.0653 | 8.0183 | 2.898 | 0.2756 5.1

4 180011.IB | 3.6450 9.9918 | 1.0575 | 8.4493 | 2.7793 | 0.2807 31.4

5 160010. IB | 3.7622 7.9562 | 0.9932 | 7.1234 | 2.6691 | 0.1165 1.5
HaEsRIg: Wind, SXIERIESRF & &R
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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 ERAMBWNHESE . XERARATLKEHEESARERBEAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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

HEMERAT, RREFNEBRARRNERFREREIEMT 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
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



