C MIERBAIR AR

INDUSTRIAL FUTURES CO.,LTD.

SRTTESR - Bff
SO R I A =R AR N ke e ehe
IR EHEETHIERE, PEEASE

MAEF B TR O

& BT 3T BA

X 3R

ML 1845 : F0286569

BRABABMBYmS : Z0010856

e 5

Ml B 4mS : F3013528

BRBARS : 20013058

S#MA

o}

=

N

W RS © F3023194

021-20370946



13

C MIERBAIR AR &

INDUSTRIAL FUTURES CO.,LTD.

2018 6 H25H EHI—

NERE

® FTIEME

AR S FEAE RS E S TF1809 £ £9#k 98.125 I,
7 0.105 T3 0.11% , 5 32 7780 F . E {£HA LS 2 TF1812
A%935% 98.195 T, i 0.125 =% 0.13%, FX3X 62 F. EfE
HAt5FEZ TF1903 4494 97.62 ¢, Hk 0.495 5§ 0.50%,
B 32 0 55,10 S HRE RS F /1 T1809 & £9#k 95.56 7T
7 0.155 T8 0.16% , B} 32 47627 . E (5 HA L5 P52 T1812
A294 95.625 IT, i 0.17 5Tk 0.18%, Rz 173 .
fEEAELPEZ T1903 & £43R 95.455 5¢, ¥k 0.05 =k 0.05%,
X3 1 5.

® FETRERRIREI

tRAAEGHGERESHRRERT, BESET, T
BRFAREBEERY K. MEHHE, 5 FHRRETAT
2.62bp E 3.4149%, 10 FHEHIW R E TIT 14%p =
3.5604%, IRS /NETAT, HIRFEZRFIZ IR
BRBEZ, TEXEAREEMPME ST ZBERM
K, PSR Em R m/NMETT, RITHAT 7 K
400{Z7T, 14 REA 300 2T mENE, FZFFFFLTRIH,
AR 200 1Z7T, REBHRASHETIT, BFES
HEBME. RITERREEREE 7 B 5 HERRAE
0.5% 7 AL AR A/ N LR 5, TN I TR I 7T
oo BIFLE, KEIREFRCEMRAS, EHRREEX
FEENSHRBECEZ TFET, UESE.
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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 ALHEM N 98.115 JT, pL3Z 7780 F, #F
© 19595 F, REI—XZHEE 673 F; £1 T1809 5L HE My 95.575
JT, MR 47627 F, F5¢ 58176 F, REI—EHHIE G 2583 F.

1: ERHAKRITIS

_ @ TF1809  TF1812  TF1903
F&h §97.990 98.005 0.000
W 82 i 95.125 95.195 97620
B 98.190 98.280 0.000
B 97.925 98.005 0.000
=R 98.115 98.200 98.210
pk 0.105 0.125 -0.495

HEEIE (%) 011 0.13 -0.50
Rizz B 7.780 62 0
g 19,595 408 0
G 673 54 0

_ G T1809  TI812  T1903
& 95.430 95 415 95 455
W 82 i 95.560 95625 95 455
B 95680 95.700 95 455
B 95.245 95.350 95 455
e y= R 95 575 95.635 95 455
o 0.155 0.170 -0.050

HEEIE (%) 0.16 0.18 -0.05
[y} 47627 173 1
HoB 58,176 586 5
G 2,583 61 0

BIRSKIR: Wind, SGEMRSHRE

HEEIELE, 1Y SHERIERETE-0.81bp F 3.2775%, 3Y EHfRWEER
25 5f1-0.22bp & 3.3844%, 5Y HAEfEUZS R R)-2.62bp F 3.4149%, 10Y
HAE R 35 R A 5f-1.49bp & 3.5604%,
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2: REHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHAE FH i R EF)-1.750p = 4.299%, EFFE A ZX-0.26bp =

73.86bp.
3: 10 FHIEFHEEUkan R E T E i FI=

5.3000 130
5.1000 120
4.5000 110
47000 100
4.5000 80
4.53000 80
4.1000 70
3.5000 &0
37000 S0
3.5000 a0
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HEkiR: Wind, JIEHAGIH & &R
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1.2 = ES

XE 10 FHERKmEEE-00bp E 2.90%, FEFZLEE)-1.4%p =

66.04bp.
B4 REWEEMPEFZE

3.3000 180
3.1000 160
2.9000 140
27000 120
25000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0
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— EEERFEMEE 10F  ——rhEFE 10y

BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHEMNZEE) 0.98p =E 6.4804, LT H ARMUENEE) 0.47bp
£ 6.4964,
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B 5 ARMILE
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITEFRMREEFIZER 1D I E)-2.96bp F 2.6187%, 7D Zx5fj-18.38bp &
2.9192%, 14D 7&rfj-61.48bp = 5.4164%, 1M ZFEf) 58.39bp £ 5.8146%.
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6: FRXEBFER)
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HHEsRIE: Wind, SIERIERRR L AR

EiERITEIRLFfEFR R 1D Z&5)-0.7bp = 2586%, 7D ZEE)-0.6bp =
2.819%), 14D %5 %)) 1.6bp = 3.751%), 1M 355f-0.6bp Z 4.151%,3M 2Ef-2.4bp

Z 4.305%,
7: L#EHRITE ELIFEFZE(hibor)
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HEkiR: Wind, JEHAGIH & &R
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15 Bl E T

EASEFHNER) 0.00 TTE 19.67 7T, AR L 1 L5 0.04 TTE 16.8 TT.
8: AN

& g
i & o S Sl S
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— PR EE —i iR (B )
HHESROR: Wind, SOEHAESHT &R
NYMEX FHEREAEEMN L) 3.04 £TE 68.58 £7T, ICE fHiHIEER

EANEEMNTH) 252 £ E 75.32 5T, ICEWTI FHEREALEEHNT
5 2.41 5T E 65.96 E T
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HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHEMRMRENEANM 10 FHERREENEANEENNEZXED
-0.075 JTE 2.54 7T; 5 FHIREFREIGE N ZE5)-0.035 7TE-0.085 7T, 10
FHE FHI SN £ 5-0.01 STE-0.06 TTo

&1 BERMATERNERER

s | mames aerann[mows o | omes comn
&4 EES % WZE | 35F-TF| TERE | 3% TF | TERE
B 2.54 2.565 2. 755 -0. 085 -0.01 -0. 06 0.18
Rl 2.615 2.615 2.61 -0.05 -0. 045 -0.05 -0.05
2z | -0.075 0. 050 0.145 -0.035 0.035 -0.010 0.230

HeERIR: Wind, MXIERIEIR & AR

& 2: TF1809 JERKAI 32 H 35

#& 3: T1809 YEBRAI3ZEI 5

1 | 160006.1B | 3.4900 4737 | 09895 | 4.4711 | 3.9569 | -0.2676 15.2
2 | 130018.1B | 3.4489 51699 | 1.049 | 4.662 | 3.8671 | 0.0334 15
3 | 180009.B | 3.4200 48274 | 1.0071 | 45274 | 2.823 | 0.0874 41.15
4 | 18000LI1B | 3.1500 45781 | 1.0323 | 4.2301 | -2.1857 | 1.4686 11
5 | 080002.18 4.6904 | 1.0476

kiR Wind, JIEHAGIRA B

1 160017.1B 3.6700 8.1233 0.9818 | 7.2266 | 4.3222 | -0.3106 1.7

2 180011.1B 3.5750 9.9096 1.0575 8.3725 | 4.1084 | -0.1212 115.2

3 170010.1B 3.6250 8.8712 1.0394 | 7.6584 | 4.0576 | -0.1334 4.5

4 160023.I1B 3.6400 8.3726 | 0.9784 | 7.4866 | 3.8942 | -0.2335 16.9

5 170025.1B 3.5950 9.3699 | 1.0653 | 7.9418 | 3.8891 | -0.0457 13.4
FHRERIR: Wind, JIEERERRFAFD
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABREEENRE. AELRZEFRERMES AT RNTERE. B
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERBN B ARFHRNREBR. MERAKFTE. AAAEUES
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELMER X B EFFLT. W5IH. Tk, TERLLIEHR
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



