C MMIEEAIR R R &

INDUSTRIAL FUTURES CO.,LTD.

SRTTERMR - Bfi

PR AT 25 E SRS BT, MERAS
£

SLIERRE . AR P 20188 H 29 H EHi=
£ g 7 A A W%E%

) 5k

M FA L5 . F0286569

KBS 20010856 ® 1TiE[E B

M WEE 2 EERE FREIE T H) TS1812 A203R 99.275 58, 7K
AL A4S % 5 F3013528 0.00 5% 0.00%, Fi3Z 574 F. EEHIE T TS1903 &
BT E W% : 20013058 £93% 99.20 5T, 7 0.16 5 0.16%, F<X 16 F. 5 FHAE
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EEEA—ERE FRRXRRE, RITEEQAATS
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1. TWiHTENEREREIE

MENELRE, £HTSIBR2 ANEFMHK 9929 T, MR 574 F, HFE
3537 F, WA —XZARME 22 F; TFI812 GHLEHM A 97.76 jT, MR
7880 F, #5€ 15188 F, WA —RZHHIEE 8 F; £/ TI8I2 ENLHM
J9 94785 7T, A3z 38663 F, #E 51760 F, KA — 5 HiGE 664 F.

M 1 BRI

_ Wb TF1809  TF1812  TF1903
FrELAY 97.520 97.580 0.000
A A 97.735 97.785 97.550
B 97.760 97.800 0.000
AR 97.445 97.475 0.000
hEE A 97.735 97.760 97.695

ik 0.145 0.155 0.000

Bk ERIE (%) 0.15 0.16 0.00
AL B 520 7,880 0
e 3,421 15,188 5
o2 -294 8 0

__ &b T1800  Tislz  T1903

FEEEA 94.685 94.565 94.800
A A 94.970 94.815 94.800
e 95.000 94.845 94.800
AR 94.590 94.455 94.800
gEE A 94.930 94.785 94.800
ik 0.240 0.195 0.310
Bk ERTE (%) 0.25 0.21 0.33
AT 914 38,663 1
Fea 7,978 51,760 38
o= -445 664 0

__Mfh  TS1B12  TS1908  Ti906

FrELA 99.215 99.200 0.000
i 99.275 99.200 0.000
B 99.315 99.220 0.000
AR 99.185 99.170 0.000
A 99.290 99.200 0.000
FESTN 0.000 0.160 0.000
R ERTE (%) 0.00 0.16 0.00
%A B 574 16 0
Fas 3,537 15 0
2= -22 11 0

HEkiR: Wind, JIEHAGIH &R &R
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EfsmmE, 1Y HERWEETE) 1.25bp Z 2.867%, 2Y HIE R R
Txf) 2.74bp ZE 3.1091%, 3Y E Yz X2 0.86bp & 3.3115%, 5Y HiE
R R T E)-0.02bp E 3.4066%, 10Y HiE =L R RN-2.02bp &

3.6101%,
A 2: XEHRERKREE
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HaEsRIE: Wind, SXIERIERRF L AR

10 FHIE F i a R ED-0.1bp = 4.2306%, EHEFRFZEE) 1.92bp =

62.05bp.
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HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK @KL, 3.00p = 2.88%, HIFEEE)-5.02bp E

73.01bp.
B 4: SfRbEEnhEfZE
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HaEsRIE: Wind, SXIERIESRF L AR
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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITERFAEBFR 1D F5)-2.56bp F 2.4305%, 7D ) 0.7bp =
2.7507%, 14D 25 5f-32.44bp Z 2.9065%, 1M 2Exf) 9.53bp = 2.9514%.
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HAERIR: Wind, SGEFERERIFA R

EBRITEEIREFRZE 1D FEx-1.450p F 2.4255%, 7D ZEnf 0.5bp &
2.647%, 14D Fxh-1.9bp ZE 2.728%, 1M 25 5-0.1bp = 2.75%, 3M 255f) 0.4bp

Z 2.899%,
7 _EABRATE F iR EFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 EME T
BEAEEFINER) 0.00 TE 22.1 7T, HA#LL M EE) 0.00 ITE 19.5 JT.

8: R

33
31
29
7
25
23
21

17
15
13

£
Y. Y N
< g S S S
% ] & N N R & : 3

i > 3 & o 5 o o
& "i»ﬁa L A A A S o

.

— il EE —i{ETESEERREE

HHESROR: Wind, SOEHAESHT &R
NYMEX FUHEBRSAEHEMNER)-0.34 £TE 68.53 £, ICE ARk
BAEENEEN-0.21 £TE 76.50 £T, ICEWTI FUHERASNEENE
5f-0.32 £JTE 67.93 T,
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HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

e

5 FHIEMREARENEAM 10 FHEGIARE NEAEENNZELTD
R EiMZ2E) 0.015 JTE-0.025 Jt,
SIEER{NYZETEE) 0.035 ¢ & 0.145 7,

2.1

-0.055 JTZE 2.805 jT; 5 FHIE LS

10 SFHAE AR

&1 BERMATERNERER

E T e
&4 4% T BE | 4FTF| TFBE | 4% T%F | TFRZE
IE 2. 805 2.975 2.895 -0. 025 0. 065 0.145 -0.015
KR 2. 86 3. 01 3. 06 -0. 04 0.08 0.11 0.13
A5 -0. 055 -0. 035 -0. 165 0.015 -0.015 0.035 -0. 145

HEsRIE: Wind, SCOERERAR L A
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2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

%3 T1812 ERRAICHI
_

1 | 160014.IB | 3.5500 4.8027 | 0.9978 | 4.5197 | 3.5351 | -0.1576

2 | 160020.1B | 3.5100 5.0137 | 0.989 | 4.6165 | 3.2558 | -0.1206 0.3

3 | 160006. 1B | 3.5500 4.5534 | 0.9901 | 4.2871 | 3.1812 | -0.112 0.2

4 | 180016.1B | 3.4050 4.874 | 1.0126 | 4.5636 | 1.5471 | 0.5381 12

5 | 180009.1B | 3.2900 4.6438 | 1.0067 | 4.3448 | -0.2986 | 1.0649 25.8
BaEsRiR: Wind, SIERRBTH & &R

& 4: TS1812 FEIRAXHS
_

1 180019. IB | 3.6300 9.9753 | 1.045 | 8.4781 | 2.8723 | 0.2017

2 | 170010. IB | 3.7000 8.6877 | 1.0384 | 7.4706 | 2.7695 | 0.2453 1

3 | 180011.1IB | 3.6400 9.726 | 1.0562 | 8.184 | 2.7422 | 0.2902 11.6

4 | 170018.IB | 3.6750 8.937 | 1.0447 | 7.7038 | 2.4818 | 0.3341 0.6

5 | 180004.1IB [ 3.6300 9.4356 | 1.0676 | 7.9974 | 1.991 | 0.5484 0.5
BRsRIR: Wind, SXIEERSSH & #B

1] 18000218 | 3.2304 | 2.4137 | Lotrn | 2.3121 | 2.3648 | 0.3462

2 170016. 1B | 3.1736 1.9151 | 1.0069 | 1.8816 | 1.676 | 0.5432 12

3 170023. 1B | 3.1232 2.1644 | 1.0105 | 2.0619 [ 1.5059 | 0.6408 6

4 180015. 1B | 3.1100 1.874 1.002 | 1.8435 | 1.3104 | 0.5596 18.9

D 150019. IB - 2.0329 | 1.0023 - - - -
FIERIR: Wind, MIFHREHFL SR
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
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R ERFMZBWNHESE . XERARATLRHECSARERBEAET—
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

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBERT, RRBRIMEAABEGEHAEAREFRERASTFSI
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.



