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1. WiHTIRMNAR SR

MEAELIRE, £5 TFI809 SALEMNH 9859 T, A3z 8785 F, 5
£ 17104 F, BAI—52 5 BAE 75 F; £ T1809 AL HE % 96.04 7T,
R 38120 F, #5¢ 58318 F, Al ERE 1018 F,

1: ERHAKRITIS

__ @ TF1800  TFIBL2  TF1903

FEAEAN 98.445 98.595 0.000
B 98.630 98.700 97.620
BEN 98.670 98.760 0.000
AR 98.405 98.525 0.000
iR 98.590 98.645 98.685
ik 2k 0.180 0.110 -0.925
B ERIE (%) 0.18 0.11 -0.94
B B 8,785 1,425 0
St =8 17,104 4,393 0
G -75 1,053 0

_Afh  TI809  Ti8l2  TI93

TR 95.800 95.850 95.970
W EE 96.100 96.110 95.970
BEW 96.120 96.160 95.970
SR 95.745 95.800 95.970
LEE Ay 96.040 96.075 95.970
Tk 0.270 0.250 0.130
BEERE (%) 0.28 0.26 0.14
B 38,129 4,366 1
ESREA 58,318 9,362 9
GE -1,018 2,058 -1

BRI Wind, SAEHIHT&

EfEMSHE, 1Y PEEKRZSETE-3.4bp & 2.807%, 3Y EEWHEERT
5 1.17bp = 3.0695%, 5Y HAE s F Zxf-5.13bp F 3.1736%, 10Y HiE
&3S R A E-1.74bp & 3.4638%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHAE F RIS KT 5-1.50p & 4.0852%, EFFEEFZT5) 0.24bp

62.14bp.
3: 10 FHIRFH R R M E I E fEF =

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

m M M M M oMm Mmoo Mmoo oMmoMm o MmomoMm o mom Mmoo m

o o o o o o o o o o o o o o o o o O O

I T = S s = S B B ST Y S

223938 3Igeidiggeges a9

g N e e RN

RERRRRRRRRIAIRRIRRRRRR

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK@mEES) 4.00p = 3.00%, HEFZEE)-5.74bp E

46.38bp.
B4 KRR E

3.3000 180
3.1000 160
2.9000 140
27000 120
2.5000 100
2.3000 B0
2.1000 &0
1.9000 40
L7000 20
1.5000 1]
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ERREREERRERERRAREAERERARERRERRSA

— MRS 10F  ——dEHlE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

KR ARTHEMNEE) 128bp E 6.8293, RITHARMUEMZE-307bp
= 6.7948,




WIEFAR AR T

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

B 5 ARMILE
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BEESRIR: Wind, SOESBEERIA

1.4 FEF|ZR

RITERHREEFIZER 1D EE)-6.02bp F 2.0471%, 7D ZFE)-11.09bp =
2.6388%, 14D 7&rfj-55.57bp = 2.5905%, 1M ZFEf-63.82bp £ 2.6203%.

B 6: PR EBEFRR)
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HEsRIE: Wind, SERIERRR L AR

ERRITEEIFEFIZE 1D T5)-3.80p E 2.028%, 7D Txf-2.6bp =
2.622%, 14D 255))-3.6bp Z 2.776% , 1M 25 5/)-3.0bp Z 2.935% , 3M ZE5f1-5.50p

Z 3.119%,
7: BRI R R EFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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15 Bl E 7

REAEEFHHNEE) 0.00 7TE 20.87 7T, AL L 1 F ) 0.00 TTE 17.9 JT.
B 8: FEAME

g & & & & & & & & g
& & 5 ¥ ¥ n Ng N
A S S o

—EfiEREE ——fETAiER e R
BRsRIR: Wind, SXIEERSSHT & #B
NYMEX FUHERSAERMNER)-1.37 £TE 68.76 £jT, ICE fHHEER
BNERMERN-1.82 E£TE 7239 £T, ICEWTI HEREAEENE

5-1.19 T & 65.78 7T,

9: FMMNRE
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

S FHIE IR E AL 10 FHE G BRE NS AEEN N EL5-0.07
JTE 255 7T; 5 FHIEFHIGEZ%X5) 0.085 ;TE-0.055 T, 10 FH]
[ R AR R H /1 Z= % 50-0.005 7T E-0.035 JTo
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® 1 BERMABRNEZRRER

R e T LT
g | u3 | TR | WE O |4ETR| TREE |45 TF| TR ES
PE 2.55 2.57 2.715 -0. 055 -0. 04 -0. 035 0.105
EILER 2.62 2.73 2.705 -0. 14 0. 045 -0.03 0.02
AE) -0.070 -0. 160 0.010 0. 085 -0. 085 -0. 005 0. 085

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 080023.1IB | 3.3300 5.326 | 1.0294 | 4.8662 | 4.184 |-0.0892 1

2 | 160014.1B | 3.3200 4.8767 | 0.9977 | 4.5954 | 3.0485 | -0.0078 7.4

3 | 160006.IB | 3.3200 4.6274 | 0.9895 | 4.3627 | 2.5639 | 0.0291 2.3

4 | 130011.1B | 3.3089 4.811 | 1.0164 | 4.4543 | 2.5414 | 0.1035 1

5 | 130018.IB | 3.2400 5.0603 | 1.049 | 4.5556 | 0.518 | 0.4655 32
BaEsRIR: Wind, SIERRSTH & &R

1 | 170004.IB | 3.5500 8.5315 | 1.0295 | 7.3519 | 3.1762 | 0.0318 0.4
2 | 160017. 1B | 3.5595 8.0137 | 0.9818 | 7.1215 | 2.5527 | 0.0411 24
3 | 170025. 1B | 3.5000 9.2603 | 1.0653 | 7.8387 | 2.2331 | 0.1945 1

4 | 170018.IB | 3.5100 9.011 | 1.0458 | 7.651 | 2.2247 | 0.1743 5.8
5 | 170010.IB | 3.5205 8.7616 | 1.0394 | 7.5546 | 2.1935 | 0.1682 2.4

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, 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.



