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;ﬁif Af’; Zjﬁ‘f ;Zgl 222: HEE 5 fEHAEfRRE £ ) TF1803 A204% 95.84 75, Bk 0.135 5% 0.14%, A

o v %x 14091 F . B f5HAH Té TF1806 & #33R 96.085 7T, & 0.15 T8 0.16%,

A A ‘ AL3E 137 F. EEHAKFES TF1809 & %4038 96.44 7T, 7 0.02 5T5% 0.02%,

ML GRS F3023194 B3z 9F.10 EHH.{J\,H 53 47 T1803 & 238 91.75 5T, B 0.215 .5 0.23%,
A 3z 40029 F . [ fHE T2 T1806 4 #4931 91.825 5T, % 0.20 7L 5% 0.22%,

iiA R 3Z 1456 F . B I&HARfR = T1809 4 293K 92.035 T, Bk 0.09 £k 0.10%,
o M 27 .
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BETRERFRIREN

FERERPRESRATRERZES, FEPUKENRIE, HREBAT
X, BHRESRKR. Bl&EHm, 5 FHAER E1T 1.84bp & 3.89%, 10 fF
BRI #E2 +47 0.01bp F 3.9597%, IRS /Mg 1T, EA—&HinA@E, &
ZH 5 FHEAERAHFRFI R A K 3.81%, R F R HZW R, IBAREE3.39,
BoR—M, MHNBEBRNE, BEAHRHNESFEETREREFNE
TN ; JATHE(T 7 2KHE 1000 12 7T, 14 KHA 900 {27t/ 63 KHA 100 27T,
JKH$5EHIJHH, AR 1000 12T, FRHEARRE € FIR/NE 4T, HKHA
B FIZRYREE RemmE. BiEL, KEREEENELE, T
SRELZTF T TT%'HE NESE,
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1: BfEHATE

im #h
FF A 95.970 96.200 96.575
L 22 4y 95 840 96085 96 440
B 96.015 96 265 96 575
& BT 95805 96.080 96.405
sHE 95.845 96.115 96.420
ik -0.135 -0.150 0.020
BREEhE (w0 -0.14 -0.16 0.02
Rz 8 14,091 137 g
#HoE 40,235 935 11
o 284 65 1
b
FFE A 91.90% 92 085 92 270
Wi £ 4y 91.750 91.825 92 035
=T 92_065 92 110 92 270
& BT 91.720 91.810 92000
sHE i 91.780 91.865 92.030
ok -0.215 -0.200 -0.090
SREEDE (%0 -0.23 -0.22 -0.10
Rz 8 40,029 1.456 27
#Ho g 60,437 3,940 95
GE 915 555 14

FEsRR: Wind, SIEHAEEHE LB

MEHNEARE, 5 TFI803 SALHEMNF 95.845 7T, RLZZ 14091 F,
40235 F, BRI —XFZ HIEE 284 F; F /1 T1803 5AEH M A 91.78 7t
FLAZ 40029 F, #€ 60437 F, Kpi—EHHEE 915 F.

2: XEHREfRKER

(SR R (S < R . i O S @ &
RN N SN AF L F @ ,\,@ S hud &
3 o S o' d S B bt S M b ' e
8 RS S8 B o s B 8 2 8 8
—FE T E  —sF LR s E

kiR Wind, JEHAGIRA B
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E RIS, 1Y HIE sS85 0.00bp 2 3.5828%, 3Y [zt K
255 0.17bp Z 3.6647%, 5Y ¥AME LSRR 1.84bp F 3.89%, 10Y HAEIfH
% = 25 0.01bp Z 3.9597%.
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R : Wind, MIEHRERIA R
10 FHAE B E ) 2.0bp E 5.076%, EAFEEFZETE) 1.990p =
111.63bp.
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HoERIR: Wind, SXIEHRESREA#]
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EE 10 FHERBEEETE) 4.70p F 2.587%, FEFZELE]-4.690p =
137.27bp.
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—EZrRARMREN —ERRAERMAEN  — ExRARTWEN

R R AR HE 13 5-0.37bp % 6.4335, £ TR AR HE#125-0.00
% 6.4366.
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ROO1 ROOT RO14 RO21 R1M R2M R3M

BHERIR: Wind, SIERABIRA AR
RITE EM X EWFZR 1D ZE) 6.71bp = 2.9866%, 7D ZEHf 31.57bp =
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3.72%, 14D 3 Ef) 39.44bp & 4.573%, 1M ZEEf 11.62bp £ 4.7742%.
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iEskoE: Wind, SYiFHRESRFA SR
FEETERVIFEFRZR 1D TE)-2.0bp E 2.765%, 7D EHI-0.1bp &=

2.878%, 14D 25f; 0.9bp Z 3.837%, 1M 255)-0.36bp Z 4.0905% ,3M 255 0.92bp
Z 4.6935%.
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HIERIR: Wind, SERIESA &L AR
EBEASEFNEE) 0 TE 25.35 T, AL L 1135 0.00 ;TE 21.13
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kiR Wind, JIEHAGIRA B
NYMEX TR & AR N L5 0.25 LT E 63.92 5T, ICE fifiEEk

BNEFMNEER) 0.23 XTE 69.38 i, ICEWTI FHERAGLEHE N LD
0.211 EJTE 60.82 £t

2. frZEmER

= 1. BEmFAERNERERR
wn [ mane crann e comi | mmie conn

&Y

Mz T ke ZE MZE-TE | FERE | 4F-TF | TERE
JUE 4.065 4.25 4.39 -0. 27 -0. 305 0. 085 0. 165
HiAE 4.01 4.21 4.295 0. 26 -0. 185 0. 06 0.1
B3] 0. 055 0. 040 0. 095 -0.010 0. 120 -0. 025 0. 065
BEsRIR: Wind, SOEHASIRT & AT

3. CTD % A3 &35

sk 2: TF1803 SEBRAI T &%
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1 170007. IB 4.0250 4.2438 | 1.0049 | 3.9422 | 2.4918 | 0.1037 4.6
2 170014. IB 3. 9600 4.4932 | 1.0187 | 4.1645 | 2.0718 | 0.2191 20. 8
3 120009. 1B 3.9592 4. 3562 1.014 4.0659 | 1.5816 | 0.2867 2

4 1700003. IB 3.8751 4.6795 | 1.0244 4. 342 0.6766 0. 455 33.4
5 170021. IB 3.8600 4.7616 | 1.0307 | 4.4134 | 0.5585 0.495 7.1

FAERIR: Wind, MIFHREREFE SR

% 3: T1803 FERRTXHI%
[Pl i | sigwcis WamR[EaET| A8 | R | %% | mxE 10 |

1 160017. 1B 4.1300 8.5562 | 0.9808 | 7.5272 4.433 | -0.1935 4.4
2 170018. IB 4. 0500 9.5534 | 1.0481 | 8.0101 | 4.2229 | -0.0721 5.9
3 160010. IB 4.1600 8.3068 | 0.9928 | 7.3484 | 4.1575 | -0.1394 0.9
4 170010. IB 4. 0650 9.3041 | 1.0414 7.927 3.8722 | -0.0293 11.56
5 170004. IB 4.0000 9.074 1.0311 | 7.7335 | -0.3342 | 0.5813 0.3

BHESRIR: Wind, MIEHRESHI &

RAEBRRWASE, iz, ZYHEARRRE. AREEWERR
BRT AR R IREAMRANEIESRE TR, SITEEETAA
MBIV IR, BYSEAMMNELEL, WREN. AL, Fig, TREME
=ZTIHRE. AATEREER2BARRETNAEKEERLSINRANE
sk E R BN AR .

RRENEEEIRIBTAFER, LB XLEFENERMEMTEET
EEARIE, BARRIEFFEENERMENTSLERMEE. XHPMHR
FRTMEWUNHSE . XMEARATLRERESAREMBEEBFT—BLERE
FRMIRE ARERZFRERRES 2T RANTERE DEESFTE %
WERHAER BRSNS R T % B IR & B 8= B RSz H 1 .

ERANMAARREAELRFRRNIE-RR. ARERENIRE MR
FHRAEEDTHER, THREFRAASBEI . AARRBRARERS
EEREDAE FEHRNRE B MWSRAKFTE. ARRBWNEFNEER
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RENEMEAREREREFEEFERRL, Uk FELE) BRMIRE
i) o

AEMERT, AREPNERHARENE NFF A BIEM AR E
Bl BEMBERT, KRB IHMEAARERARSHIERARITSIEN
K AEFTES

FRENVR/ TS REFAPNINRARFHN L, W FEFAREEEH
MAMENZ S &R, TREFRSHR, XEAERRLREIBRAET(E,

AIRERBAKEAGTER ARG, RETEEFA, EAHBINDPA

S LMEZ AR ’E%’J%HZ@‘E WM A H&k, BERELIOEHRERR
Zv't%‘[ﬁ BERERAREHRTHIFRENSIA. MHnEx.



