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1. WiHTIRMNAR SR

MENEANRE, £H TS1812 EALEHEMM 99.28 T, iz 204 F, HFE
3267 F, BRAI—RHHABE 44 F; TF1812 LFEHMNI 97.72 5T, X
3976 F, e 16714 F, RAI—XH AL E 306 F; £5 T1812 SALEH
R 94.775 JT, B3z 29769 F, 56 54376 F, KEI—X 5 HE & 408 F.

M 1 BRI

__ WA TF1809  TF1812  TF1903

FEEEA 97.665 97.675 97.755
A 97.685 97.700 97.755
BEn 97.705 97.775 97.755
AR 97.665 97.645 97.755
ZEE AN 97.690 97.720 97.755
Bk 0.025 0.000 -0.030
KR (%) 0.03 0.00 -0.03
RRAE 111 3,976 1
FeE 1,123 16,714 6
1 -25 306 -1

_ Wb T1809  Ti812  T1903

FEEA 0.000 94.690 94.745
A 94.920 94.745 94.745
BE 0.000 94.855 94.745
AR 0.000 94.635 94.745
ZEE AN 94.970 94.775 94.745
Bk 0.000 0.020 0.055
BRERIE (%) 0.00 0.02 0.06
A B 0 29,769 1
O 647 54,376 66
B 0 -408 0

__ mft  TS1812  TS1903  T1806

FEELA 99.290 0.000 0.000
A 99.270 99.300 0.000
e 99.305 0.000 0.000
AR 99.265 0.000 0.000
ZEE ARy 99.280 99.185 0.000
7S -0.010 0.115 0.000
R %O -0.01 0.12 0.00
%% =S 204 0 0
EREEEy 3,267 19 0
oE -44 0 0

HEkiR: Wind, JIEHAGIH &R &R



WIEFAR AR T

=] )Ej:[i-f‘___';— INDUSTRIAL FUTURES GO.,LTD.

EfISELE, 1Y MEfRKEREE-0.560p = 2.8414%, 2Y HE Filkam
RAE)-0.33bp = 3.1103%, 3Y EfFUEs R 2R 0.94bp = 3.3486%, 5Y HA
E iR 1.54bp = 3.4268%, 10V HIE Gz R E) 0.00p =

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

10 FHEF AR E L) 0.12bp = 4.2108%, EFEGFIZ%EE) 0.12bp

% 60.07bp.
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HRsRIg: Wind, SXIERIESRF & &R



WIEFAR AR T

=] )Ej[i-f‘___';— INDUSTRIAL FUTURES GO.,LTD.

1.2 5 IES

XE 10 FHEGWmREE)-200p £ 2.88%, hEFZ%E) 2.00p =

73.01bp.
B 4: SfRbEEnhEfZE

3.3000 180
3.1000 160
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2. 7000 120
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L7000 20
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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

WRITE B EMEF% 1D 2r5f) 35.22bp & 2.5404%, 7D Zx)) 11.42bp &
2.5402%, 14D ZF5f) 1.57bp & 2.5311%, 1M 3E5f 7.3%p E 2.9763%.

& 6: PR EmBEF R R)
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HAERIR: Wind, SGEFERERIFA R

LB RITE R IFEFIR 1D %5 33.0bp & 2.494%, 7D ZEEj) 8.1bp =
2.633%, 14D 35 %)) 1.5bp Z 2.638%, 1M 3£ 5] 0.4bp = 2.70%, 3M 35 5f-0.5bp

Z 2.845%,
7 _EABRATE F iR EFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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HHESROR: Wind, SOEHAESHT &R
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ﬁﬁ*iﬁ Wind, /\'LIEHH E%&ﬁlg
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2. =R CTD 25

2.1 Rin=

5 FHAE RIS E N A4 10 FHIE ISR E L& ASEEN N EE5)-0.02
JCE 272 7t; 5 FHIEMGREREHAMNZ%E5) 0.01 ;oE-0.03 5T, 10 FHE
REA R =25 E) 0.00 St = 0.195 Tt

&1 BERMATERNERER

E e T

=Y 5% N BE | 5% M| TERE | 2 TF | TERSE

PE 2.72 2.945 3.01 -0.03 -0.035 0.195 0.03

N 2.74 2.975 3.095 -0. 04 -0. 085 0.195 0.035

B3 | -0.020 -0.030 -0. 085 0.010 0.050 0.000 -0.005

FAERIR: Wind, MIFHREREFE SR
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2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

& 3: T1812 EERA I
_

1 | 160014.1IB | 3.5200 4.7781 | 0.9978 | 4.4953 | 2.9269 [ 0.0215

2 | 180016.1IB | 3.4200 4.8493 | 1.0126 | 4.5388 | 1.4788 | 0.514 51.8

3 | 180001.1B | 3.3500 4.3699 | 1.0307 | 4.02 |-0.1006 [ 1.1047 24

4 | 180009.1B | 3.3050 4.6192 | 1.0067 | 4.3201 |-0.5257 | 1.0439 37

5 | 160025. IB - 5.2 0.9905 - - - -
BaEsRiR: Wind, SIERRBTH & &R

& 41 TS1812 FERRAI X &S
[FE] /B Tsimbci [HamR[EaAT] Al | e [ £2 [A%E (@) |

1 180019. IB 3.6200 9.9507 | 1.045 | 8.4542 | 2.4754 | 0.2955

2 180011. IB 3.6250 9.7014 | 1.0562 | 8.1604 | 2.1873 | 0.4219 3.8

3 170010. IB 3.6736 8. 663 1.0384 | 7.4475 | 1.9485 | 0.4516 3

4 170025. 1B 3. 6400 9.1616 | 1.0637 | 7.7306 | 1.7667 | 0.5746 9

5 180004. 1B 3.6200 9.411 1.0676 [ 7.9734 | 1.5379 | 0.6341 9.2
BiRsRIR: Wind, SXIEERSTHT & B

1 | 180002.1B | 3.2793 2.389 | 1.0111 | 2.2873 | 2.6425 | 0.238 28.8
2 | 170016.1B | 3.1900 1.8904 | 1.0069 | 1.857 | 1.6178 | 0.5159 14
3 | 170023.1B [ 3.1582 2.1397 | 1.0105 | 2.0372 [ 1.5767 [ 0.5693 6
4 | 180015.1B | 3.1150 1.8493 | 1.002 | 1.8188 | 1.1521 | 0.5592 12
5 [ 150019. IB - 2.0082 | 1.0023 - - - -

EIEEE SIS

Wind, /\'LIEHH E%Ziﬁlg




B EIR& @

WIEFAR AR T

INDUSTRIAL FUTURES CO.,LTD.

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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



