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ML A8 25 F3013528 Bk 0.00 7T 0.00%, F3z 0 F. EfEHIEEF1 TF1809
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MR EGHRFERE/NBEREFA TRERSRZ, TE5S
RS, EEW .- 5T H, 5 FHBEm R £17 2.1bp
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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEFEMN T 97.56 T, M3z 6948 F, #F
© 14868 F, ®REI—XH AT E 999 F; £ T1809 SLLHM I 94.61
TT, MR 27962 F, #F¢ 49213 F, REI—EHHME 1062 F.

1: ERHAKRITIS

_ ¥ TF1806  TF1809  TF1812
F&h 0.000 97.750 97 675
W 82 i 97.700 97580 97.600
B 0.000 97.790 97675
B 0.000 97 515 97.600
=R 97.540 97560 97.630
pk 0.000 -0.140 -0.215
HEEIE (%) 0.00 -0.14 -0.22
Rizz B 0 6,948 6
HoB 186 14,868 153
G -114 999 3
_ ¥ T1806  T1809  T1812
& 0.000 94 800 94 800
W 22 i 94860 94640 94 725
B 0.000 94805 94820
B 0.000 94 565 94 655
e y= R 94 620 94 610 94 710
o 0.000 -0.210 -0.235
HEEIE (%) 0.00 -0.22 -0.25
Rizz B 0 27.962 63
HoB 77 49,213 314
wE -12 -1.062 10

BIRSKIR: Wind, SGEMRSHRE

EEIELE, 1Y HERWEETE) 1.32bp = 3.1751%, 3Y EfRIEER
A5 %)) 2.04bp & 3.3807%, 5Y HAEfEUESRIR) 2.1bp & 3.4616%, 10Y Hf
E &S & 45wl 3.3bp E 3.6532%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIE AR EREE) 2.94bp E 4.4474%, EFFEFFIZ%50-0.36bp

% 79.42bp.
3: 10 FHEARKEENEFERMNZE

5.3000 130
5.1000 120
49000 110
47000 100
45000 20
43000 20
4.1000 70
3.9000 &0
3.7000 50
3.5000 40
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HEkiR: Wind, JIEHAGIH & &R

1.2 EfRias A F =
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£E 10 FHERKmEREE) 5.00p = 2.94%, PEFZXE-170p =
71.32bp.
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HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ETRARTHEMNEE) 1.3p F 6.4208, £ITHARMHUE M ELE-0.46bp

% 6.4123,

B 5 ARMILCH
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HHRSRIE: Wind, SHESIFRLH

1.4 FEF|ZR

RITEFRFREEFIZE 1D & 5)-25.78bp & 2.6427%, 7D % xj-20.41bp &
3.0686%, 14D 7&rfj-11.18bp F 3.5902%, 1M ZFxrj 13.47bp = 3.6265%.

B 6: P F X R)
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HEsRIE: Wind, SERIERRR L AR

EBRITEEIFERZE 1D TEh-20.20p F 2.599%, 7D FEHf-7.9bp E
2.818%, 14D T&f-1.1bp ZF 3.727%, 1M &) 2.7bp ZE 3.993%, 3M Ef
0.2bp = 4.341%.

B 7: LEReTE E RfEFZ(shibor)
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HEkiR: Wind, JIEHAGIH & &R
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HEERIR: Wind, SIERREREFA R
NYMEX ESHIEBRSAEEMNETE-1.06 ETE 64.75 25T, ICE shEEk

BHUEEMER)-1.5 XITE 75.29 555T, ICEWTI FHERENEH N L)
-0.87 T E 63.91 £t
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

5 FHIEGHRE WS4 10 FHEFRMBEENSANEENNZ3EE) 0.08
TTE 292 7t; 5 FHEFHIGERNZERXS) 0.00 TE-0.02 5T, 10 FHE
BRI £330 0.00 STT= 0.01 JT.

® 1 BERMANBHNZRER

&8 | 23 | TE | WE |%3TF| TENE | 437 | TENS

BRI 2.92 2.95 2.92 -0.02 -0.07 0.01 -0.1

EILER 2.84 2.87 2. 855 -0.02 -0.095 0.01 -0.11

LT 0. 080 0.080 0. 065 0.000 0.025 0.000 0.010

kiR Wind, SIEHAGIRA B

R 2: TF1809 JRERT] 32 &%
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BS| B |S0NesMa0ReaRT 20 | | B2 598 (@)
1 | 160014.18 3.5000 5.0438 | 0.8977 | 4.6226 | 3.0127 | 0.0043 0.1
2 | 130013.18 3.4786 52274 | L0493 | 47191 | 29196 | 0.3349 a0
3 | 180009.18 3.4400 48843 | 10071 | 4.5847 | L8878 | 0.3875 15.5
4 | 170021.18 3.2437 43863 | 10276 | 4.0436 | -1.3148 | 1.5232 15
5 | 180001.18 3.1500 46356 | 1.0323 | 4.2876 | -248 | 1.9094 1.5

FEsRR: Wind, SOEHAETR & B

& 3: T1809 JEBRAIZZEIZF

1 | 160023.1B 3.7056 8.4301 | 0.5784 | 7.5413 | 3.0327 | -0.0423 18
2 | 170018.1B 3.6700 9.1781 | 1.0458 | 7.8076 | 3.0152 | 0.1844 12
3 180011.1B 3.6200 9.9671 | 1.0575 | 8.4266 | 2.7183 | 0.2752 44
4 | 170025.1B 3.6400 9.4274 | L0653 | 7.9963 | 2.4829 | 0.3772 1.2
3 160010.18 3.7173 7.9315 | 09932 | 7.1004 | 2.2215 | 0.2311 12

HaEsRIE: Wind, SXIERIESRF L &R



B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

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
NEMEFRE B EFFLT. W5IH. Tk, TERLLIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



