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FEHERRESRARXEEREES, EES ML, AFEUKTFUE.
WEHE, 5 FHREFETIT 0.02 4> bp = 3.8255%, 10 FHITE TIT
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1: BfEHATE
~ &#  TF1803  TF1806  TF1809

T 96.400 96650 0.000
W 5 4 96.410 96665 96.925
B=i0 96_460 96725 0.000
B 96.355 96645 0.000
SEE A 96.405 96670 96.935
kg 0.015 0.010 0.000

BREEOE (%0 0.02 -0.01 0.00
=2} 7.085 206 0
HoB 43,751 736 16
GE -997 136 0

__ ¥ T1803  T1806  T1809

FFE A 92.635 92.810 93.085
Wir 2 41y 92.645 92.785 92.965
=] 92.735 92.875 93.095
AT 92.570 92.725 92.960
sSEEAN 92.665 92.810 92.960
Bk -0.010 -0.015 0.015
SeEEAR (%2 -0.01 -0.02 0.02

8 22 677 139 6

HoE 59,381 2,080 21

=& -480 24 2

FEsRR: Wind, SIEHAEEHE LB

MENEARE, £ TFI803 SAZEHEM N 96.405 JT, M3 7085 F,
R 43751 F, RAI—XRHHBEE 997 F; T T1803 AR/ 92.665
TC, PR 22677 F, #5938l F, KAI—&EHHAEE 480 F.
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EEISSE, 1Y BEKKRZERTE) 0.46bp F 3.5382%, 3Y EEUZHEE
T 5f)-2.43bp Z 3.6528%, 5Y HAE Ui R L 5-0.02bp F 3.8255%, 10Y HE
& s =T 50-2.01bp Z 3.8909%.
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FHEsRIE: Wind, SCOERERAR L A
RITEFEHREEFIZE 1D TR 7.67bp £ 2.558%, 7D Zrfj 14.99bp F
2.9488%, 14D ¢ xf) 22.16bp F 3.7777%, 1M 3 Ef) 6.00bp = 4.0318%,

B 4: L3EmRITiE E W iFEFIZ(shibor)

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

FEskiR: Wind, SGERSIHER R
LRAT IR E A fE I 2R 1D ZE R 6.8bp F 2.529%, 7D 2 Rf) 0.7bp E 2.744%,
14D 2 xf-2.2bp & 3.698%, 1M ZFEHf-6.77bp = 4.2209%, 3M ZEEf-0.24bp F
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HIERIR: Wind, SERIESA &L AR
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2. frZEmER

® 1 BERMABHNEZREER

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-NE| FPERE | B3F-FFE | FTEREE
BAE 3.74 3.86 3.975 -0. 265 -0. 265 -0. 145 -0.15
RITfE 3.74 3.875 3.975 -0.28 -0.25 -0. 145 -0. 15
k3] 0. 000 -0.015 0. 000 0.015 -0.015 0. 000 0. 000

HHERIE: Wind, MIFHRESRFAH

3. CTD Z5X A3z &35

R 2: TF1803 FEEKAI 323

1 080002. IB 3.8600 5.1397 | 1.0526 | 4.6168 4.648 [ -0.0942 1.8

2 1700003. IB | 3. 8875 4.6959 | 1.0244 | 4.3583 | 3.7431 | -0.0254 69. 6

3 170014. IB 3. 8950 4.5096 | 1.0187 | 4.1815 | 3.1788 | 0.0504 10. 6

4 170021. IB 3.8075 4.7781 | 1.0307 | 4.4303 | 2.0357 | 0.2907 36. 7

5 120009. IB 3.7228 4.3726 1.014 4.0841 | -1.2047 | 0.7905 2
BaEsRIR: Wind, SIERRBSH & &R

% 3: T1803 EBRATHIS

1 160017. IB 4.0294 8.5726 | 0.9808 | 7.5486 | 4.0193 | -0.1544 2.2
2 170010. IB 3.9625 9.3205 | 1.0414 | 7.9501 | 3.1984 | 0.0759 15.3
3 160023. 1B 3. 9800 8.8219 | 0.9772 | 7.8109 | 2.9331 0. 009 0.9
4 170018. IB 3.9300 9.5699 | 1.0481 | 8.0358 | 2.5905 | 0.1867 10. 8
5 170025. IB 3.8900 9.8192 | 1.0683 | 8.2196 | 1.3277 | 0.4353 23.8

FHESRE: Wind, SGFHRSHIA R
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