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1. WiHTIRMNAR SR

MENELANRE, £ TF1806 SLALEHEMN/ 97.685 T, pL3L 8226 F, #F
© 8406 F, WHI—32 5 HBEE 1446 F; E£71 T1806 SLALEHE My 94.025
TT, B3 34708 F, #¢ 22459 F, REI—HEHHME 2930 F.

1 BfRMSRITIR
__@f  TFI806  TF1B09  TF18l2

FEEM 97.670 97.550 97.500
B 97.680 97.560 97.500
BEh 97.745 97.620 97.500
AR 97.490 97.375 97.500
iR 97.685 97.580 97.500
Tk ik -0.095 -0.080 -0.075
B ERIE (%) -0.10 -0.08 -0.08
A& 8,226 4,151 1
St =8 8,406 9,865 24
% -1,446 816 0
__ Rfb  T1806  T1809  Ti8l2
TR 93.945 93.940 94.000
WA 94.040 93.990 94.000
BEh 94.095 94.075 94.100
AR 93.740 93.700 93.800
LEEAN 94.025 93.990 94.000
Tk -0.085 -0.105 -0.145
TEBmE (%) -0.09 -0.11 -0.15
AL B 34,708 12,542 23
ESREA 22,459 19,786 64
B2 -2,930 2,102 0

BRI Wind, SAEHIHT&

EEIELE, 1Y HERWEEETE) 2.00bp = 2.9669%, 3Y EHfFIEER
45 5f1-0.05bp = 3.2215%, 5Y HAE Uz K2R 1.57bp & 3.4172%, 10Y Hj
EH &5 R R 2.14bp & 3.7151%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHEF K@ EREE) 1.00bp = 4.5366%, EIFFEGHMZELEE)-1.14bp

Z 82.15bp,
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK @KL, 8.0bp = 3.08%, HI£FE3EE)-5.86bp =

63.51bp.
B 4: SfRbEEnhEfZE
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

XTEARMAEMEE) 0.00bp = 6.3524, SiTH AR T KRN LD
0.00bp Z 6.3613,




WIEFAR AR T

=] )Ej:[i.é‘:l;— INDUSTRIAL FUTURES CO.,LTD.

B 5 ARMILE
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—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITEFRFREEFIZER 1D & 5) 14.12bp & 2.7402%, 7D &z 31.14bp &
3.2108%, 14D 7&rf) 47.12bp = 3.8243%, 1M ZLEf) 11.28bp F 3.9965%.
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6: FRXEBEFER)
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HHEsRIE: Wind, SIERIERRR L AR

FE4RTEEIREFE 1D ) 6.1bp E 2.641%, 7D E) 3.5bp E
2.773%,14D 355} 1.7bp Z 3.611%, 1M 255f) 1.2bp Z 3.813%), 3M 253 1.2bp

ZF 4.072%,
B 7: _EiERTiE R L EF 2 (shibor)
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ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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1.5 BIE T
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9: JRmHI%
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35
2.1 =

5 FHIE G E NS 10 FHEFRMBEENSANEENNZEE) 0.01
TEE 3.66 7T; 5 FHAREFHIGE N ZEEF)-0.03 7TE 0.105 7T, 10 FHIE
AR EEHA T =% 50 0.005 ST= 0.035 JT.
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® 1 BERMAERNEZREER

N O e
GEd EES N WE |4 TF| TERE | %1% | T2
i 3.66 3.59 3.5 0.105 0.08 0.035 -0.01
HifE 3.65 3.545 3.43 0.135 0. 065 0.03 -0.05
g | 0.010 0.045 0.070 | -0.030 0.015 0. 005 0. 040

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 150026.IB [ 3.5950 4.4411 | 1.0019 | 4.1494 | 4.1412 | -0.0821 0.3

2 | 160006. 1B | 3.5300 4.8411 | 0.989 | 4.5749 | 3.2299 | -0.0295 13.9

3 | 130018.1B | 3.4425 5.274 | 1.0513 | 4.7662 | -0.415 | 0.3487 30

4 | 1700003. IB| 3.5010 4.3507 | 1.0231 | 4.0165 | -1.5527 | 0.3977 9

5 | 170014.1B | 3.5100 4.1644 | 1.0178 | 3.8395 | -1.8992 | 0.4159 6.6
HHESRIE: Wind, SIFRIERET&ED

1 170018. IB | 3.7750 9.2247 | 1.0469 | 7.8473 | 1.9075 [ 0.132 8.8
2 170010. IB | 3.7850 8.9753 | 1.0404 | 7.7535 | 1.2185 | 0.1762 1.1
3 160023. 1B | 3.8000 8.4767 | 0.9778 | 7.5842 | 0.6024 | 0.1629 0.5
4 170025. 1B | 3.7446 9.474 | 1.0668 | 8.0358 | 0.022 0. 289 3

5 180004. IB | 3.7100 9.7233 | 1.0708 | 8.1293 | -1.8988 | 0.4467 28.8

R RIR -

Wind,

POLHI TR & BB
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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 -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



