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2018 F7H23H EH—

NERE

® FTIEME

AR S FEAE RS E 5 TF1809 & £J#k 98.185 I,
Bk 0.465 Tk 0.47%, A3 11442 F. EfREAGRT=
TF1812 £%9#% 98.415 T, # 0.36 = 0.36%, AY3ZX 253
F. EfREAsRFRZE TF1903 5299k 97.62 jT, #k 1.125 5%
1.14%, {32 0 F. 10 FHAEMREASRF /1 T1809 & 49%%
95.605 T, ¥k 0.725 Tk 0.75%, RR3T 74365 F. EH{E
HAESBRZ T1812 & #93R% 96.695 JT, Bk 0.68 Tk 0.71%,
FX3Z 1543 F. EfRAAEIFEZ T1903 4494k 95.675 T,
#k 0.00 = 0.00%, F30F.

® FETRERRIREI

tRAAEFRMRFRESTERERS, TEELIKK
BTER, REXEWEL. AHLE, 5 FHRRERTT
3.32bp = 3.2475%,10 FHRY 75 K 47 6.91bp = 3.51%,
IRS /NIRTT, RPEZREMREEHPIGRLELSRERR
%, TER ‘BEFMPITBHMAR S, KFAR
R AWRITEEER MFAZZMW, HHEPOKKE
TR, RITEIEAFTIAERE, #@%E 800127, X%
PHRREFMF/NETIT, AeHRER. LRARER
RAITAH T REFAHITHET . RIRES L WIRITEY
ANERKBEABMILE S AMIESHRAERELS
MIEBKENLT, EHRNE—ERE LB FEMBERHN
B EDFRFANGRLT. #IEL, KIARKREECE
K%, EHREEMEMERZ TFZET, ifE£.
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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEHEM N 98.29 T, AL 11442 F, #F
20039 F, RAT—XHHAE 841 F; F /1 T1809 &ALEH M7 95.725
JT, PXAZ 74365 F, FF¢ 63163 F, REI—HEHHME 4253 F.

1: ERHAKRITIS
_ Wff TF1809  TF1812  TF1903 _

TN 98.430 98.495 0.000
A 98.705 98.810 97.620
BEm 98.740 98.810 0.000
BAEM 98.325 98.445 0.000
siEm 98.650 98.775 98.745
Qi 0.220 0.205 -0.960
TBEEEIE o) 0.22 0.21 -0.97
RS B 7,715 195 0
ES e 8 20,880 1,670 0
G%E 1,101 137 0

__ &t TI800  Ti8l2  TI003

FEM 95.950 96.035 95.675
B 96.390 96.415 95.675
BEH 96.400 96.435 95.675
B 95.795 95.870 95.675
- KTy 96.330 96.375 95.675
Tk 0.330 0.285 -0.555
TEERIE o) 0.34 0.30 -0.58
AL 49,064 1,297 1
ESREN 67,416 2,432 10
o 1,374 499 1

BRI Wind, SAEHIHET&

EfRIsmmE, 1Y BEKREEELTE-0.00bp F 3.0507%, 3Y EfRmE
L) 2.99bp & 3.243%, 5Y HAEfRUkz XKL E) 0.89bp & 3.2896%, 10Y HA
E s R RN 7.26bp F 3.5135%.



WIEFAR AR H

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

B 2: XRHREfRKER
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HHEsRIE: Wind, SIERIERRR L AR

10 FHAE Fr &I =2 5) 3.5bp & 4.0851%, [EFFEEFZ1EE)-3.76bp =

57.16bp.
B 3: 10 FHIE FFRESEEMNE FEEF=

5.3000 130
5. 1000 120
4 O 110
4 7000 100
4 5000 1]
4 5000 BO
4 1000 70
3.9000 &0
3. 7000 50
3.5000 40
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——th{FEF EE MR 10F ——EF v E LY (B
BERIE: Wind, MIERIGIRT & ER
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1.2 5 IES

XE 10 FHEFKEEREE) 5.0bp E 2.89%, hXFEEH 2.26bp =

62.35bp.
B 4: EfRiESsEfpERZE

3.3000 180
3.1000 160
2.9000 140
2. 7000 120
2.5000 100
2.3000 BO
2.1000 &0
1.9000 40
17000 20
1.5000 0

e e B R e e T e e e R e e
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— ok o= th o R s o= EI — o Py oA o= A b e

S SS9 s 55 5 s 900 s 5 9 5 59
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EEEREEEESEEERE SR EEE=REERE RS

— X EEFEMEF 10— 3R 107
HaEsRIE: Wind, SXIERIESRF L &R

13 ARTRLE

ETRARTHIEMNELE) 605bp = 6.7671, E£THARMUENNE 61bp E
6.7795,

5: ARMILR
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—EnR ARTSEl  — &R ARMAEN — &R ARTREN
i&?&%;}? : Wind , /\'L[EHH Eﬁkxﬁ

1.4 FEF|2R

RITERAAXEMFR 1D %F5f-7.19bp F 2.3554%, 7D ZEEf-1.680p =
2.656%, 14D Zf)-3.89bp = 3.1046%, 1M ZEEf) 14.92bp = 3.8711%.

6: A EBEFRR)
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HHEsRIE: Wind, SIERIERRR L AR

EBRTEEVREFRZE 1D FE)-7.00p F 2.346%, 7D T xf-0.8bp F
2.675%, 14D 25 Ef)-1.2bp Z 2.961% , IM 25 5f-1.5bp Z 3.183%, 3M 255}-2.5bp

%z 3.536%,
& 7: _E&R1TIE EMIFEF ZE(shibor)
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HEkiR: Wind, JEHAGIH & &R
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15 Bl E T

BAEEFME 0.00 TTE 20.28 7T, HAHLLMNEEE) 0.28 ;TE 17.42
jTl:o

8: R

o
*LD}\}’ n&"’ﬂp ,L-:?‘ff ,.L-;:.NHQ @Nﬁ" o '190‘
— RN SE TR
BURSRIR: Wind, SGEHIRRTLHER
NYMEX E5ERR & Q45 HN2xh 0.02 2755 68.26 £5t, ICE FoliELk

EANEEMNTE) 047 =& 73.14 =T, ICEWTI FHEREAEENT
5 0.27 5T & 65.87 =T,

9: FMMNRE
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T TR, TR, TR, SR, SR, G, SR, G G N P S
A yoF N F & N
T A R G
PP CARE A S S A A A

—NYMEXEEH] —— ICERRH —— ICEWTIERR

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. HirZRERM CTD 35

2.1 =

5 FHAEMRIAREHELOM 10 FHEFHHSRENENEENNEL) 0.24
JTE 2.56 jr; 5 FHAEREARE AN Z ¥ 5-0.035 ;t£-0.16 jT, 10 FHIE
REASR BRI =22 E)-0.01 JtE-0.055 JT.
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*® 1 BaMABERNERER

v [ mawnecoenn[oomee conw | s onw
&Y EE LE: W | 5%F-TF| T FRE | 23 TF | TERE
P 2.56 2. 665 3.31 -0.16 0.065 0. 055 0.71
i 2.32 2.4 3.07 -0. 125 0.03 -0. 045 0.7
B | 0.240 0. 265 0.240 | -0.035 0.035 ~0.010 0.010

FEsR: Wind, SOEHATTR LB

#= 2: TF1809 JERRTI 2 &S5

3’ 3: T1809 FEBRAIZZHIZF

1 | 160014.1B | 3.3300 4909 | 09977 | 4.6282 | 1.4959 | 0.2426 1

2 | 130018.B | 3.2839 5.0932 | 1.049 | 4.5878 | 0.4451 [ 0.5956 24

3 | 180009.1B | 3.2800 47507 | 1.0071 | 4.4518 | -0.0643 | 0.5317 375

4 | 180016.1B | 3.2625 49808 | 1.0132 | 4.6716 | -0.2616 | 0.5856 12.7

5 | 170021.1B [ 3.2114 42521 | 1.0276 | 3.909 | -2.3465 | 1.0174 15
BaEsRIR: Wind, SIERRSTR & &R

1 | 170018.1B 3.6000 9.0438 | 1.0458 | 7.678 | 4.7193 | -0.1865 0.5

2 180011.1B 3.5150 9.8329 | 1.0575 | 8.3004 | 2.3373 | 0.2095 68.22

3 170010.1B 3.5300 8.7945 | 1.0394 | 7.587 | 0.9017 | 0.4247 24

4 | 160017.1B 3.5300 8.0466 | 0.9818 | 7.1556 | -0.5078 | 0.5274 17

5 180004.1B 3.4450 9.5425 | 1.0693 | 7.9691 | -1.6256 | 0.9054 12.2
BRsRIR: Wind, SXIEERSSHT & #B




B EIR&

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

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
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



