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INDUSTRIAL FUTURES CO.,LTD.

L. W T IR MR & IR

1: BfEHATE

¥ TF1803  TF1806  TF1809

FEA 95.235 96.510 95.7T5
I 2 1 96_250 96_545 96.300
= 96295 96.590 96.300
AT 96.095 96.450 96.605
SEE T 96.240 96.560 96.300
Bk -0.040 -0.065 0.425
BRERME (%0 -0.04 -0.07 0.44
Rizz B8 10,370 118 4
Ho 8 45790 524 10
o -5949 55 -1

¥ T1803  T1806  T1809

Fr A 92.480 92690 92920
W 52 1 92465 92.640 92.850
i 92 545 92.715 93.140
B 92270 92545 92.850
FHE A 92.470 92655 92.590
Bk -0.140 -0.170 -0.310
SREEME (%0 -0.15 -0.18 -0.33
mt;=z B8 29.409 758 5
#HEE 60.601 1.995 10
wE -546 167 2

FEsRR: Wind, SIEHAEEHE LB
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kiR Wind, JEHAGIRA B
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EfMEAE, 1Y SHE KK XL 5-6.99bp = 3.5968%, 3Y EfRUER
%) 0.7bp I 3.7496%, 5Y #AE ka5 %2 3.01bp X 3.8804%, 10Y HE
Kz R 4F 5 1.57bp Z 3.9319%.
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3: RFREBFER)
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ROO1 ROOT RO14 RO21 R1M R2M R3M

FHEsRIE: Wind, SCOERERAR L A
RITEEHAREBEFZE 1D & E)-6.89bp F 2.4985%, 7D Exfj-7.12bp &=
2.9286%, 14D ZFx-15.19bp ZF 3.6688%, 1M ZExf) 7.87bp & 4.0071%.

B 4: L3EmRITiE E W iFEFIZ(shibor)

e SHIBOR O N s SHIBOR 1MW s SHIBOR 2V s SHIBOR 11 s SHIBOR 3 M

kiR Wind, JIEHAGIRA B
EERTEEVIFEFZER 1D T 5)-5.85bp & 2.505%, 7D ZFxfj-2.5bp F
2.76%, 14D %5f)-6.8bp Z 3.802%, 1M ZFxrfj-14.6bp F 4.476%, 3M L Ef-4.3bp
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HAERIR: Wind, SERIESA & AR
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2. frZEmER

® 1 BERMABHNEZREER

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-PNE| FPERE | B3F-FFE | FTEREE
BAE 3.77 3.905 3.91 -0. 32 -0. 24 -0. 185 -0.235
RITfE 3.685 3.8 3.215 -0. 32 0.235 -0. 205 -0.35
k3] 0. 085 0.105 0. 695 0. 000 -0. 475 0. 020 0.115

IR Wind, SHEREHAD
3. CTD X 32 &%

& 2: TF1803 JERRAI 32835

1 130011. IB 3. 8600 5. 3836 1.018 4.9428 | 5.0487 [ -0.2876 0.3
2 130005. IB 3. 8569 5.1342 | 1.0236 | 4.6777 | 3.9541 | -0.0683 4
3 150026. IB 3.9100 4.8 1. 002 4.5058 | 3.9036 | -0. 1366

4 1700003. IB| 3.9300 4.7096 | 1.0244 | 4.3716 | 3.8057 | -0.0374 11.2
5 150014. IB 3.9500 4.5123 | 1.0119 | 4.1974 | 3.5455 | -0.039 2.7

iEskoE: Wind, SiFHRESRFA SR

& 3: T1803 JABRAI3ZEI%F

1 170025. 1B 3.9300 9.8329 | 1.0683 | 8.2301 | 2.1348 | 0.3208 32.6
2 170018. IB 3. 9400 9.5836 | 1.0481 | 8.0487 | 1.9929 | 0.3097 36.9
3 160023. 1B 3.9700 8.8356 | 0.9772 | 7.8251 | 1.4893 | 0.2545 2.6
4 150023. IB 4.0906 7.7836 [ 0.9993 | 6.9178 | 1.3604 | 0.3218 0.5
5 170010. IB 3.9323 9.3342 | 1.0414 | 7.9658 | 0.8664 0.504 44.3

FHESE: Wind, SGFHRSHIA R
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ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
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ZRENAEPEFRAREBFR. MERARFTR ARFBWEFNEEA
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
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HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
#ille AEMBERT, AABRARIMEMARERAAREPIERARATSIEM
KA TTE

FRENVR/ TS ZEFPNUR AR H S L, W FETAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBREREBT(E,

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AELMEMEXBR. EFMLH. WsI/A. HL, FERHLIGERKRAR
RER, BEAENARSHTEFRENSIA. BEFEX.



