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1. WiHTIRMNAR SR

MENELANRE, 5 TFI809 SALEHEMN A 98.215 T, pL3L 3670 F, #F
© 19507 F, BEI—X 5 HME 145 F; £ T1809 SALEHEM /9 95.695
JT, M3 27839 F, #F¢ 61694 F, REI—EHHME 1248 F.

1: ERHAKRITIS

__ &P TF1809  TF1812  TF1903
FEAEAN 98.310 98.305 0.000
B 98.250 98.260 97.620
BEh 98.310 98.340 0.000
B 98.170 98.230 0.000
LEE Y 98.215 98.260 98.310

Tk -0.005 -0.045 -0.730
TREEE ) -0.01 -0.05 -0.74
A& 3,670 44 0
St =8 19,507 910 0

% -145 22 0

_Afh Ti809  Ti8l2  TI93

TR 95.790 95.880 95.550
W EE 95.750 95.790 95.850
BEh 95.795 96.050 95.850
B 95.600 95.680 95.550
LEEAN 95.695 95.765 95.850
Tk 0.015 -0.005 0.055
BEERE (%) 0.02 -0.01 0.06
A & 27,839 196 4
ESREA 61,694 955 9
B2 -1,248 19 2

BRI Wind, SAEHIHT&

EENSSE, 1Y HE KRR 0.00bp 2 3.0654%, 3Y EfEKER
T 5-0.97bp & 3.2568%, 5Y HIE R EZELE)-0.93bp £ 3.3267%, 10Y
HE R ZEZTE) 0.51bp & 3.5158%,



WIEFAR AR H

=] )Ej:&% INDUSTRIAL FUTURES CO.,LTD.

B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHAE FH i R & 50-0.15bp = 4.146%, [EFFEFiAIZ3%5-0.66bp =

63.02bp.
3: 10 FHEF R @R E T EfRAZE
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4.7000 100
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3.5000 40
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HEkiR: Wind, JIEHAGIH & &R



B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

1.2

m 2

ZHE 10 FHEMRWREEE-0.0bp £ 2.85%, HEFZELE) 0.51bp =
66.58bp.
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE
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XTRARMAREMNES) 4.92bp E 6.6726, ETZARTKEMN LGN
0.05bp Z 6.6679,
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5: ARMILE
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BUERIR: Wind, MFHRESRFL BB

1.4 FHFIR

RITERHBREEFIZER 1D TE) 7.06bp = 2.5064%, 7D Fx5j-10.56bp =
2.6451%, 14D 3 E)-0.27bp F 2.9183%, 1M R 9.07bp Z 3.3616%.

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

EiERITEE AR 1D 2EE) 8.1bp & 2.487%, 7D ZE) 0.7bp =
2.686%, 14D 25 5f)-1.4bp Z 3.031%, 1M 25 5f-1.9bp = 3.222%, 3M 35 5f1-0.6bp

% 3.626%.
B 7: EHRTTIE F LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 BIE T
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BUERIR: Wind, MFHRESRFL BB
NYMEX ESHSEBR A AL N T5)-1.03 £t F 70.38 25T, ICE #H5EEk
EAEFEMNETE) 1.05 £ E 7445 35T, ICEWTI FHEREAEEMNT
&) 1.21 E5TFE 66.96 =T,
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 ES

S FHIE I E AL 10 FHE G BRE NS AEEN N ZE%L5-0.00
TTE 252 7t; 5 FHEFHIGENZERXE) 0.005 ;TE-0.045 7T, 10 FH]
E R SR N Z £ 5h-0.01 7TE-0.07 JT.
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® 1 BERMABRNEZRRER

T T T
a4 | 43 | FE | WE |N%FTE| VEWE | 47| RN
ﬂ[ﬁ 2.52 2.495 2.46 -0. 045 -0. 05 -0.07 -0. 085
HiE 2.52 2.51 2. 555 -0. 05 -0. 045 -0. 06 0
%] 0. 000 -0.015 -0. 095 0.005 -0. 005 -0.010 -0. 085

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 080023.1B | 3.3800 5.3808 | 1.0294 | 4.9203 | 3.1883 | 0.0653 2.2

2 | 160014. 1B | 3.4000 4.9315 | 0.9977 | 4.6496 | 3.0168 | -0.0023 1

3 | 160006. IB | 3.4100 4.6822 | 0.9895 | 4.4169 | 2.8206 |-0.0029 1

4 | 130018. 1B | 3.3343 5. 1151 | 1.049 | 4.609 | 1.6393 | 0.4469 33.2

5 | 180009.1IB | 3.3175 4.7726 | 1.0071 | 4.4734 | 0.819 | 0.4379 78.26
BaEsRIR: Wind, SIERRSTH & &R

1 | 170010.IB | 3.5850 8.8164 | 1.0394 | 7.6058 | 3.2516 | 0.0436 0.6

2 | 160023. 1B | 3.6000 8.3178 | 0.9784 | 7.4335 | 3.094 | -0.0435 9.3

3 | 170018. 1B | 3.5650 9.0658 | 1.0458 | 7.7022 | 2.9767 | 0.1126 1.8

4 | 160017.IB | 3.6000 8.0685 [ 0.9818 | 7.1747 | 2.4861 | 0.0744 0.9

5 | 180011.IB | 3.5175 9.8548 | 1.0575 | 8.3221 | 2.4095 | 0.224 29.7
HEfoR: Wind, JIEHAGIH & 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 ERFZBWNHESE . XERARALKEEESARERBEART -
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

HEEMERAT, RREPNEBIARENERFFREEISEAT 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.



