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REFI—R 5 HER BN ESHMEIERFZM, BHERE
FF, RITHET 1000 {Z7T 7 REAFN 200 27T 14 BEEHJEIEI
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1. WiHTIRMNAR SR

MENEARE, £5 TS1812 EAZLEEMAN 99.28 Jt, B 267 F, HE
3121 F, RAI—XRZHHRE 67 F; TF1812 5ALEHEM A 97515 T, ML
5832 F, #12 18663 F, KA —XRXH HIEE 148 F; F 1 T1812 SALEH
779 94.395 7T, H(%Z 33736 F, 53881 F, KEI—x 5 HIEE 899 F,

M 1 BRI

__ mft  TF1809  TF1812  TF1903

FEEEAY 0.000 97.350 0.000
A 97.600 97.490 97.410
5 0.000 97.550 0.000
AR 0.000 97.330 0.000
LEE AN 97.500 97.515 97.495
Bk B 0.185 0.060 0.000
BRERTE (%) 0.19 0.06 0.00
FRAL & 0 5,832 0
HeE 673 18,663 7
oE 0 148 0

__ &k [ was00 N aeiarae0s

FEELAT 0.000 94.270 94.255
A 94.000 94.370 94.460
e 0.000 94.475 94.505
AR 0.000 94.170 94.215
ZEE AN 94.070 94.395 94.470
Bk 2 0.000 0.045 0.205
BRERNE %) 0.00 0.05 0.22
FRAE B 0 33,736 114
e 316 53,881 134
o= 0 899 60
__ Wfh  TS18l2  TS1903  T1906
FEAEAN 99.225 99.180 0.000
A 99.270 99.250 0.000
e 99.310 99.250 0.000
AR 99.220 99.180 0.000
LEE AN 99.280 99.235 0.000
Bk 2k 0.030 0.105 0.000
BRERIE (%) 0.03 0.11 0.00
A = 267 8 0
ESREe =3 3,121 27 0
%= -67 8 0

HEkiR: Wind, JIEHAGIH &R &R
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EfESLE, 1Y HEfRKEREE) 1.03bp = 2.8593%, 2Y HE Gk
RAE)-1.31bp F 3.116%, 3Y EfFUEEREHH-3.51bp = 3.3804%, 5Y HA
E i R & E-1.71bp = 3.5014%, 10Y HAEfEKaS R EH-0.250p =

3.6526%,
A 2: XEHRERKREE
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HaEsRIE: Wind, SXIERIERRF L AR

10 FFHAE FH i an R A E) 1.4bp F 4.2475%, EFFEGFZXE 1.650p =

59.49bp.
3: 10 FHEFREEXNEFERFZE
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HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK@mERES) 44bp = 2.975%, hEFELE)-3.50p E

68.01bp.
B 4: ERKESEMPERZE
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3.1000 160
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HaEsRIE: Wind, SXIERIESRF L AR

13 ARHILE
%505 ARG 1 25)-58bp X 6.8488, %5T5 A R 1251930

Z 6.8487,
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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITE B EBFR 1D 2E)-3.02bp F 2.5412%, 7D FEF)-8.22bp &
2.6289%, 14D 25 %f-8.36bp Z 2.7795%, 1M 2 xf-18.47bp = 3.5954%.

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

4R 1TiE B LR & F% 1D B E-2.7bp F 2.53%), 7D 3 5h-1.2bp = 2.663%,
14D TE-0.2bp F 2.732%, 1M 255) 0.9bp ZE 2.76%, 3M ZE5-0.30p &

2.843%.
7 _EABRATE F iR EFIZR (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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BHESROR: Wind, SIEHRESHT &R
NYMEX FEHERSNEEMNTE-1.96 20 E 6841 T, ICE fitiERk
BAEENEE)-1.54 £TE 77.75 £5T, ICEWTI FUHERSNEENE
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

e

SEWIﬁﬁmzhAﬁﬁloiﬁlﬁﬁkiﬁAﬁ EENNELD
BHIN Z2% 5 0.00 ;tE-0.015 jt, 10

2.1

iﬁﬁ [ A 55

EAf %‘&ﬂ; 0.00 755 -0.325 ¢,

&1 BERMATERNERER

e [ mawws e [imv e | ionws conm
aY EES T WE | 4F-TF| T2RE | 42 TF | T12REE
i 3.43 3.12 3.025 | -0.015 0. 02 -0.325 -0.075
WA 3.415 3.105 3.155 | -0.015 0. 02 -0. 325 0.07
BF | 0.015 0.015 -0.130 | 0.000 0. 000 0. 000 -0. 145

HEsRIE: Wind, SCOERERAR L A
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2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

1 | 160014.IB | 3.5600 4.7589 | 0.9978 | 4.4758 | 2.7608 | 0.0637 18.6

2 | 180016.IB | 3.5000 4.8301 | 1.0126 | 4.519 | 1.883 | 0.3742 45.2

3 | 180001.1B | 3.4495 4.3507 | 1.0307 4 0.3418 | 0.9087 14.4

4 | 180009.1B | 3.4100 4.6 1..0067 4.3 0.0751 | 0.8139 70.9

5 | 160025. 1B - 5.1808 | 0.9905 - - - -
BaEsRiR: Wind, SIERRBTH & &R

#& 3 T1812 FFEERAI RIS

1 180004. IB | 3.8000 9.3918 | 1.0676 | 7.9419 | 5.2512 | -0.3884 9.0074
2 180019. IB | 3.6500 9.9315 | 1.045 | 8.4328 | 1.8257 | 0.4464 12.8
3 170010. IB | 3.7232 8.6438 | 1.0384 | 7.4255 | 1.6976 | 0.4876 3

4 | 180011.1IB | 3.6600 9.6822 | 1.0562 | 8.1386 | 1.6379 | 0.5388 43.5
5 170025. IB | 3.6800 9.1425 | 1.0637 | 7.7087 | 1.2788 | 0.6662 9

kiR Wind, JOEHAGIRRR B

F’4: TS1812 FEERT] &5

1 180002. 1B | 3.3214 2.3699 | 1.0111 | 2.2681 | 2.9511 | 0.1387

2 | 170016. 1B | 3.2139 1.8712 | 1.0069 [ 1.8378 | 1.668 | 0.4675 9

3 | 180015.IB [ 3.2000 1.8301 | 1.002 [ 1.7996 | 1.5753 | 0.4097 3

4 | 170023. 1B - 2.1205 | 1.0105 - — — —

5 | 150019. 1B - 1.989 [ 1.0023 - — -
HEsRIR: Wind, XIE yi? Ziﬁfﬂ




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.



