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1. WiHTIRMNAR SR

MENESLRE, E5 TFI809 SAEE M 98.285 7, M3Z 6716 F,
£ 18428 F, BRAT— 5 AEE 65 F; 5 T1809 SLLEM N 95.54 7T,
A3 38880 F, #H 62204 F, BAI—HH ARG 112 F,

1: ERHAKRITIS

__ @ TF1800  TFIBL2  TF1%03

FEAEAN 98.100 98.245 0.000
B 98.235 98.365 97.620
BEN 98.360 98.480 0.000
B 98.055 98.220 0.000
LEE Y 98.285 98.380 98.380
Tk 0.075 0.085 -0.635
B ERIE (%) 0.08 0.09 -0.65
B B 6,716 398 0
St =8 18,428 2,399 0
G 65 153 0

_Afh  TI809  Ti8l2  TI903

TR 95.315 95.390 95.550
W EE 95.495 95.540 95.550
BEh 95.620 95.630 95.550
B 95.290 95.375 95.550
LEEAN 95.540 95.590 95.550
Tk 0.070 0.060 0.400
BEERE (%) 0.07 0.06 0.42
A & 38,880 1,315 1
ESREA 62,294 4,828 10
E 112 621 1

BRI Wind, SAEHIHT&

EEIELE, 1Y SRR EREE)-2.000p Z 2.991%, 3Y ERK@EEET
51-2.99bp ZF 3.1754%, 5Y HAE (&S RAEE-1.71bp F 3.2976%, 10Y £f
E &S K2 R-2.530p F 3.5361%.
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HEsRIE: Wind, SERIERRR L AR

10 FHEFRKmEREE)-2.000p = 4.1601%, EFFEGHMZZEE) 0.53bp

Z 62.4bp.
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HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK @KL, 4.00p = 2.98%, FEFEEE)-6.53bp E

55.61bp.
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

XLRARTHEMESN-378bp E 6.7662, TR ARTEENZE 41bp
= 6.7825,
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5: ARMILE
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BUERIR: Wind, MFHRESRFL BB

1.4 FEF|ZR

RITEI B EMWAR 1D F5)-3.61bp = 2.3381%, 7D ZE))-6.76bp =
2.8387%, 14D ZF5f-1.06bp = 3.1063%, 1M ZE5f 0.72bp & 3.4056%.

6: A EBEFIRR)
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HEsRIE: Wind, SERIERRR L AR

B RITE E IR EFI 2 1D FE5f-2.8bp F 2.321%, 7D L 5f-0.7bp 2 2.66%,
14D 255)-1.9bp F 2.878%, 1M ZE-3.2bp ZE 3.071%, 3M 25)-5.6bp &

3.363%.
B 7: EHRTTIE F LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZME i
EAEEFNER 0.00 TTE 20.28 7T, HAHL LN L) 0.00 STE 17.42
jTl:o

8: R

— TR EE ——iE TR E R
HEERIR: Wind, SIERREREFA R
NYMEX FEHERREAEEMNEE) 0.31 £TE 69.61 35T, ICE FailiEEk

BAZHEMER) 0.71 27TE 75.12 £jT, ICEWTI FRERENEHN 3
51 0.41 S£TTE 67.67 7T,

9: FMINRE



WIEFAR AR T

=] )Ej:[i.é‘:l;— INDUSTRIAL FUTURES CO.,LTD.

140.0000
120.0000 r ]

RATAA vy
100.0000 W i rWﬁ
B0.0000 '
60.0000

40.0000

20.0000

0.0000
f\} ,,j\. n} "I} "I} nl:\z 'l-\' .-»;\v ﬁ;\. r\l:\. ,\l:\- ,-.:» ,..:y ,.l"\
M AL L N A L L L

! o A

AN A A S ¥ N
Oy &y
S P oy Py Py P

¥ ¥ ¥

— NYMEXEH —ICERE —— ICEWTIER

HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

S FHEFHIGE NEAM 10 FHEGREKRE NENEENNZEEE) 0.01
JTE 2.745 7T; 5 FHAREFHIGTEHRMNEZXS) 0.025 7TE-0.095 T, 10 FH]
E AR SR H = & 5 0.005 STE-0.05 T
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® 1 BERMABRNEZRRER

va | maen oerenn) [manen conn | ane
&4 EES TF K HE-TE | PERE | 4F-TF | TERSE
IE 2.745 2.79 2.83 -0. 095 0 -0. 05 0.04
HiH 2.735 2.8 3. 105 -0.12 0.025 -0. 055 0.33
B3] 0.010 -0.010 -0.275 0.025 -0. 025 0. 005 -0.290

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 130018.1B | 3.3200 5.0767 | 1.049 | 4.5708 | 1.2063 | 0.4194 30. 02

2 | 180016.1B | 3.3100 4.9644 | 1.0132 | 4.6548 | 0.7956 | 0.3704 14

3 | 180009.1IB | 3.2660 4.7342 | 1.0071 | 4.4354 [-0.8326 | 0.5927 44.1

4 | 170021. 1B | 3.2204 4.2356 | 1.0276 | 3.8931 [ -2.7447| 0.9775 15

5 | 180001.1IB | 3.1888 4.4849 | 1.0323 | 4.1366 | -3.3443 | 1.0808 30
BaEsRIR: Wind, SIERRSTH & &R

1 | 170018.IB | 3.6000 9.0274 | 1.0458 | 7.6615 | 3.5237 | 0.0076 0.1
2 | 170010.IB [ 3.6000 8.7781 | 1.0394 | 7.5666 | 2.8462 | 0.0946 2.4
3 | 180011.1IB | 3.5400 9.8164 | 1.0575 | 8.282 | 2.2884 | 0.1964 25
4 | 180004.IB | 3.5300 9.526 | 1.0693 | 7.9461 | 1.0683 | 0.404 5.6
5 | 170025.IB | 3.5400 9.2767 | 1.0653 | 7.8524 | 0.9699 | 0.4126 0.2

EIEEE SIS

Wind, SIEHASIAR &L
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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, THREFRASHREN. KARRBRERE
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
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
NEMEFAR B EFFAH. W5IA. FIK, FTEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



