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1. WiHTIRMNAR SR

MENELRE, £ TFI809 ALEH M7 98.255 T, MZX 6287 F, #F
© 19652 F, WA —RZHHEEE 245 F; 7 T1809 SLEHH H 95.735
JT, PX3Z 39986 F, fFt 62942 F, WA —EHHEE 1250 Fo.

1 BfRMSRITIR

__ @ TF1800  TFIBL2  TF1903

FEAEAN 98.210 98.320 0.000
B 98.320 98.355 97.620
BEh 98.330 98.355 0.000
B 98.130 98.190 0.000
LEE Y 98.255 98.305 98.350
Tk 0.205 0.215 -0.590
B ERIE (%) 0.21 0.22 -0.60
A& 6,287 53 0
St =8 19,652 888 0
% 245 38 0
__ Wb T1809  Ti8l2  T1903
TR 95.705 95.630 0.000
W EE 95.830 95.880 95.675
BEh 95.865 95.880 0.000
SR 95.575 95.630 0.000
LEEAN 95.735 95.795 95.795
Tk 0.325 0.315 0.110
BEERE (%) 0.34 0.33 0.12
AL B 39,986 128 0
s 62,942 936 7
B2 1,250 47 0

BRI Wind, SAEHIHT&

EEIELE, 1Y HERWEETE) 0.51bp = 3.0654%, 3Y EHfRIEER
AF5f1-2.46bp = 3.2665%, 5Y HAE R E I R)-0.82bp = 3.336%, 10Y Hi
EH & 25 R R)-3.24bp & 3.5107%.
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HEsRIE: Wind, SERIERRR L AR

10 FHEFRKEEREE)-2.000p = 4.1475%, EFFEGRMZELEE) 1.24bp

% 63.68bp.
3: 10 FHIEA R EEREFEFMNZE
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HEkiR: Wind, JIEHAGIH & &R



B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

1.2

m 2

%(E 10 FHEMRWmEREE-2.00p £ 2.85%, REFZEXE)-1.24bp
66.07bp.
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE
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XTEARMAEMEE) 0.25bp = 6.6234, S£irtH AR T KRN LD
4.44bp = 6.6674,
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5: ARMILE

7.0000
6.9000
6.8000
6. 7000
6.6000
6.5000

£.4000

- LG T, T T L R T TP T T TR, S T T, T TR, S
SHR S S P SR SR N SN N R
g & S F N Sl

—EnRARMTEN —ERRARDAREN — &nRARETEDN
BUERIR: Wind, MFHRESRFL BB

1.4 FHFIR

RITEI PR EMWAIR 1D F5) 8.77bp = 2.4358%, 7D ZEf 1.87bp =
2.7507%, 14D 2% 6.7bp & 2.921%, 1M 35} 6.53bp & 3.2709%.

6: B EBEFXR)
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HEsRIE: Wind, SERIERRR L AR

EiRRITEIE AR 1D 2EE) 9.8bp F 2.406%, 7D ZEE) 2.2bp =
2.679%), 14D 2 5))-2.3bp = 3.045%, IM 2L Ef)-4.4bp = 3.241%,3M 2 Ef-1.7bp

Z 3.632%.
B 7: EHRTTIE F LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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TCo
8: AN

33
31
29
27
25
23
21
19
17
15
13

— TIPS A (1 2K 0)

BUERIR: Wind, MFHRESRFL BB
NYMEX EHEREAEHENTRN-3.73 £ E 70.38 =7, ICE 75iHiEER
EAEFENTEN-5.46 2T E 734 =T, ICEWTI [FHIERREAEE N L)
-3.57 Z£5T&E 65.75 E T
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35

2.1

=

S FHIE ISR E AL 10 FHE G R E NS AEEN N ZEL5-0.09
JTE 2.52 7t; 5 FHIE GBS ZEL5-0.025 7TE-0.05 5T, 10 FHE
R BB HA M =% 5 0.00 STZE-0.06 TTo
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® 1 BERMABRNEZRRER

s | manna oran,[ramns conn | onna
&4 EES T WZE | 4F-TF| TFBE | 42 TF | &2
IUE 2.52 2.51 2.555 -0. 05 -0. 045 -0. 06 0
g 2.61 2.57h 2. 645 -0. 025 -0. 07 -0. 06 0
B30 -0.090 -0. 065 -0.090 -0. 025 0.025 0.000 0. 000

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 JEBRAIRZEIZF

1 | 150026.1B | 3.4600 4.2849 | 1.0019 | 3.9943 | 3.3346 | -0.0574 7.9

2 | 160025. 1B | 3.3700 5.3562 | 0.99 | 4.9559 | 3.2456 | -0.08 0.5

3 | 160014.1B | 3.4000 4.9342 ] 0.9977 | 4.6523 | 3.2363 | -0.0431 1.3

4 ] 080023.1B | 3.3550 5.3836 | 1.0294 | 4.9234 | 2.7652 | 0.1469 0.5

5 | 130018.1IB | 3.3390 5.1178 | 1.049 | 4.6116 | 1.9961 | 0.3841 30
BaEsRIR: Wind, SIERRSTH & &R

1 160023. 1B 3. 6300 8.3205 | 0.9784 | 7.435 | 4.4862 | -0.29 10
2 170004. IB 3.6000 8.589 [ 1.0295 | 7.4067 | 3.5951 | -0.0259 0.7
3 170010. IB 3. 5850 8.8192 | 1.0394 | 7.6086 | 3.4757 | 0.0019 0.2
4 170025. IB 3. 5505 9.3178 | 1.0653 | 7.8928 | 3.0147 | 0.1302 1.3
5 170018. IB 3. 5600 9.0685 | 1.0458 | 7.7052 | 3.0025 | 0.1092 2.7

HERoR: Wind, JOEHASIH & 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 -
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.



