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1. WiHTIRMNAR SR

MENELANRE, £ TF1809 SALEHEMN A 98.105 T, pL3L 7273 F, #F
12434 F, RAT—XSHAE 730 F; F /1 T1809 &AZH M7 95.335
JT, P 36897 F, #r¢ 38166 F, REI—EHHME 1179 F.

B 1 EREETE

__ @fh  TF1809  TF1812  TF1903 _
FEEAM 98.270 98.320 0.000
WA 98.120 98.150 97.620
BEm 98.300 98.340 0.000
B 98.030 98.070 0.000
LEE A 98.105 98.140 98.200

Tk -0.140 -0.170 -0.735
TEEE 0 -0.14 -0.17 -0.75
AL 7,273 2,509 0
SO 12,434 9,699 0

B -730 458 0

_ Fp  T1B09  Tigl2 11903
FEELAN 95.660 95.615 95.510
WA 95.360 95.300 95.285
B 95.680 95.640 95.510
B 95.240 95.200 95.285
LEE A 95.335 95.305 95.395

Tk -0.260 -0.290 -0.500

TEEmE -0.27 -0.30 -0.52
FAS & 36,897 12,555 4
ES e 38,166 27,061 18

% -1,179 3,295 0

BRI Wind, SAEHIHET&

EfR¥snmE, 1Y HEGRWEEER) 9.97bp E 2.7227%, 3Y EffiimE
& xf) 5.35bp Z 3.1129%, 5Y HE ULz R L x)) 6.03bp & 3.2669%, 10Y Hf
E &Y R 2R 2.54bp & 3.5476%.
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HEsRIE: Wind, SERIERRR L AR

10 FHIE R Mm KAL) 4.38bp = 4.1253%, EIFFEfFIZE%EE) 1.84bp

% 57.77bp.
3: 10 FHIEFHEEUkan R E T E i FI=

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
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HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHERK@mEER)-200p E 2.96%, HEFEXE) 546bp =

56.22bp.
B4 ERAERI R 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]

9333333333333 853338 88
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— MRS 10F  ——dEHlE: 107

HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETXRARTAENES) 4bp E 6.8317, Eii ARTKEMNE-330p &
6.8283.
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B 5 ARMILE
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITEREREEFIZER 1D &TE) 21.69bp £ 1.6658%, 7D Zxrfj-8.32bp &
2.2572%, 14D &5f1-9.5bp & 2.3235%, 1M R 4.58bp £ 2.6097%.

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

EBRITE R IFEFIZR 1D %5) 20.00p = 1.622%, 7D ZExj) 10.5bp &
2.45%, 14D 255 0.5bp Z 2.458%, 1M 25 5f-3.5bp = 2.643%, 3M 3E5f)-2.6bp

ZF 2.816%,
7: _EERITE ENFEFIZR(shibor)
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¥R Wind, JOEHASIH & &R



INDUSTRIAL FUTURES CO,.,LTD.

> o
— @*ﬁtmﬁ'ﬁ'maﬁ

1.5 ZME R
BAEEFMER 0.00 ITE 21.18 5T, HAHL LN %) 0.00 ;TE 18.21
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— A EE  —aEE R e R
i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

NYMEX JFFUHEER & L4 H (13 5]-2.23 ST E 66.94 55T, ICE AiHidEk
BAZEEMER-2.37 X7TE 7465 XjT, ICEWTI FHERAENERMN L
1-2.08 27T 67.62 3£ 7T
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B 9: imfiig
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HaEsRIE: Wind, SXIERIESRF L &R

2. YrERERAM CTD &
2.1 ES

5 FHIEGHRE NS 10 FHEFRMEENSANEENNZEE) 0.13
JTTE 277 7T; 5 FHREFHIGERNZERXE) 0.025 ;TE-0.035 7T, 10 FH]
E A SRS H £ % 5-0.00 7T = 0.03 TT.
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*® 1 BaMABERNERER

o [ manen e [rmmn e | omw e
GEd Sk E WZE | A% E| FTERE | 2FTF | TERSE
B 2.71 2.835 2.805 | -0.035 -0. 06 0.03 -0. 09
IR 2.64 2.73 2.57 -0. 06 0. 035 0.03 0. 195
AF | 0.130 0.105 0.235 0. 025 -0. 025 0.000 0.105

FEsR: Wind, SOEHATTR LB

#= 2: TF1809 JERRTI 2 &S5

3’ 3: T1809 JEBRAIZEIZF

1 | 160014.1B | 3.2891 4.8575 | 09977 | 45765 | -1.1744 | 0.4618 4

2 | 180009.1B | 3.2000 46986 | 10071 | 4.4003 | -4.828 | 0.903 116

3 | 180016.1B | 3.1591 49288 | 10132 | 4.6204 | -6.198 | 1073 3

4 | 130018.1B | 3.1500 50411 | 1049 | 45377 | -6.5541 | 12239 15

5 | 170021.1B | 3.1340 4.2 1.0276 | 3.8582 | -7.6846 | 1.3279 20
BaEsRIRE: Wind, SIERRSTR & &R

1 160014.1B 3.3464 4.8548 | 0.9977 | 4.5733 | -0.4041 | 0.367 4
2 180009.1B 3.2309 4.6959 | 1.0071 | 4.3974 | -5.2457 | 0.9264 16
3 180016.1B 3.2200 4.926 1.0132 | 4.6172 | -5.3811 | 0.9549 4
4 130018.1B 3.2100 5.0384 1.049 4.5341 | -5.7526 | 1.1007 15
5 170021.1B 3.2000 41973 | 1.0276 | 3.8549 | -7.1058 | 1.2268 15.9

EGEE SIS

Wind, JIEERBSAR A BT
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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.



