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X1 SR Beig

Mk FEHGH 5. F0286569 Wﬁ&g

B9 5: 20010856
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ﬁfﬁfszzﬁgiz ¥EE 5 FHAE G ) TFLB03 44048 96.03 7E, 3K 0.18 o5 0.19%, A
- W 3z 12511 F, EfRHEIHR T2 TF1806 4299k 96.13 7T, ik 0.23 T sk 0.24%,

@“ﬁ o AR % 3586 F . EfEHAE5FE = TF1809 & 494R 96.17 7T, ¥ 0.00 5T 0.00%,

AT F3023194 R 0 Fo 10 FHEMHEE ) TI803 A4 92005 5, 7 0.365

0.40%, pmY3z 35934 F, EHEHIRTZ T1806 &4249%k 92.155 T, jif 0.365

SESK 0.40%, F3% 18906 F. ERHEEISE T1800 £20% 92.325 ¢,

0.38 jtel 0.41%, RY3Z 26 F-
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JE T R EE X2 SRk 321X

FEHERHREERANEESAEREES, FEKEYT K. WEHE@,
5 FEHAL 25 R TN 4T 2.54bp & 3.8246% , 10 FEHAU 25 R T 47 3.42bp & 3.8825%,
IRS 35, EABRAERER ST ERTREKFEFER 2019 FK, K
Hﬂ%i“ﬁ%mF”,%ﬁ@&iﬁw*zﬁﬁT“ﬂIW%E$Mk
TRIARS | ZRBKFREm, BReshaE, ERETISE, RITHEE
SNFTIHERIE, B#EX 80012, AEHEIES ﬁ»&oﬁﬁt,k%Eﬁ
FEMENE, RPREEEUEANE, NHSE.
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L. W T IR MR & IR

1: EfMIRITR
___ WPl TF1803  TF1806  TF1809

FFEEA 96.010 96.140 0.000
e FE A 96.030 96.130 96.170
BE 96.105 96.145 0.000
AR 95.975 96.025 0.000
LR Ay 96.040 96.120 96.360
Bk ik 0.180 0.230 0.000
BERIE (%) 0.19 0.24 0.00
FRAZ 12,511 3,586 o]
FaE 18,339 9,823 17
%= -1,872 1,371 0

__ @R 71803 T1806  T1809

FFEM 92.030 92.075 92.095
s 92.095 92.155 92.325
HEW 92.250 92.250 92.390
AR 91.955 92.015 92.095
LE A 92.130 92.170 92.320
ik 0.365 0.365 0.380
BRERTE (%) 0.40 0.40 0.41
R AZ = 35,934 18,906 26
Rt 25,521 26,847 183
oxE -3,236 1,171 -5

BHESRIR: Wind, SIEHRESHI LB

MENEARE, £ TFI803 SALEEM N 96.04 T, Mz 12511 F,
R 18339 F, REI—XZHHBE 1872 F; £ T1803 §ALEHE M7 92.13
JT, P32 35934 F, #F¢ 25521 F, KEI—EHHME 3236 F.
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#IERIR: Wind, SERERAF & A

EfESTE, 1Y HE KRR RE5R)-4.26bp = 3.4088%, 3Y EH MR
2 5f-1.93bp F 3.6236%, 5Y HAEfEULEE R 5-2.54bp F 3.8246%, 10Y HiE

s R Ef-3.42bp F 3.8825%,

2: 10 FHEFRKRRNEFE FF=

5.3000 130.000

120.000
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100.000
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70.000
= 3000 60.000

50.000
2.8000 40,000
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g ca"-:l:} ':?J‘D Q:?"Sh si"ﬁ é:;::. ':?'Sh & @5} @g '{"Sh *\:‘:Q ﬂ"":) '::_""p

F a4 4T 4T 4T 1S AT T 0T T
P

e S L T o s T
S SR

— R HEEA R 10F e—10vEE-10YER (bp )

W W vw

HERIE: Wind, MIERAETRE &R AR

10 FHIEF s R 3 E)-6.61bp ZE 5.0001%, [EFFEfFFI =% 50-3.19bp

Z 111.96bp,
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1.2 SEfRYat RN S =

B 3: kM=
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—_—E 1Y e——rhiE 07 —FE: h-E ()

ARSI Wind, MiFHRERHF A SR
EE 10 FHIERWEERLE) 2.00bp F 2.79%, HEFZELE)-5.42bp F

109.25hbp.
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ETHRARTHENEE) 053bp E 6.3072, ExTHEARMKEMNED)

-1.44bp = 6.2783,
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14 |
B 5 REXEBWHER)

8.0000
70000
6. 0000
5. (00

4. 0000

ROO1 ROOT RO14 RO21 R1M R2M R3M

FHEsRIE: Wind, SCOERERAR &L A
RITEEHEREBFE 1D &5 2.16bp £ 2.5879%, 7D EEj 4.37bp =
2.8942%, 14D ¢ Ef) 23.46bp F 4.135%, 1M ZEEf-0.32bp F 4.5059%,

B 6: _EiBRTTiE E L iFEF 2 (shibor)

. SHIB ORI N e SHIBOR 1 WY e SHIBOR 2 s SHIBOR 1] s SHIBOR 3

HHESRIR: Wind, SIFRIERETAED
Eig4RITEIE AR fEFZ 1D 5 0.85bp & 2.539%, 7D FHh-0.52bp &=
2.7706%, 14D 35 0.3bp Z 3.875%, 1M 35 5f-1.83bp Z 4.0887% , 3M £ 5j-0.52bp
ZE 4.7206%.
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1.5 &3 iR

70 ERMNE

] O
£ -{:, 4 AL ' =
& e i o x5 v *'% Y el
L l ) el o ) ) A4 A

—EiHEREE —i{EREETEREEE
HIREAOR: Wind, SIEHABIRR &L AR

EEREASETHNEE) 000 TE 2549 T, EARRLNER-0.13 T=
20.99 JT.

B 8: FRmMAAGERRIZM

140.0000
1200000 ] ,\
MM‘I ‘JWFI'*H? 1_“]‘ W«’k\ \
100.0000 % P ﬂfjﬂf‘f%
A /
80.0000

£0.0000 \
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o " . e " " " " " o B A A
% " W e o gt v
he & v o v & ~ & Vv & ot & =¥
Y o ¥ o o o o o & o e o )
A P P P P P P P P *19 A 4 R
—— NYMEXEE'H ——ICEARl —— ICEWTIEH

EsRIE: Wind, SIERRGTH& &R
NYMEX JRiliEER & 55 E 3L 50-0.76 S£ITE 63.39 T, ICE fHifiEER
ENEENELEN-0.76 ETE 66.86 £jT, ICEWTI FHAERESNERENEED
-0.67 == 59.3 =£T.
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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 3.91 3.95 4. 04 -0. 08 -0. 24 -0.04 -0.15
RITfE 4.12 4.11 4.225 -0. 05 -0.27 -0. 06 -0. 155
k3] -0. 210 -0. 160 -0.185 -0. 030 0. 030 0. 020 0. 005

HHERIE: Wind, MIFHRESRFAH

3. CTD Z5X A3z &35

3 2: TF1803 jEEAR 325
[re] fm [smbss [HamBReEs] a8 [ o [ @2 [mes @@ |

1 150026. 1B 3.9700 4.7096 1.002 4. 415 4.4626 | -0.1226 2.56

2 080002. IB 3. 8550 5.063 1.0526 | 4.5402 | 1.0569 | 0.2956 0.8

3 1700003. IB [ 3.9025 4.6192 | 1.0244 | 4.2815 0.421 0.3038 24.2

4 180001. IB 3. 8200 4.9507 | 1.0359 | 4.5966 | -1.0288 | 0.4642 4.1

5 170014. IB 3. 8659 4.4329 | 1.0187 4.105 | -2.4103 | 0.5648 23.8
BaEsRIR: Wind, SIERRBSH& &R

% 3: T1803 EBRATHIS
(o] R\ |smbcik HammEERT] A8 | R | % | mak 0 |

1 160017. IB 4.1000 8.4959 | 0.9808 | 7.5814 | 3.4214 | -0.0314 2.1
2 170010. IB 4.0000 9.2438 | 1.0414 7.871 -0.369 | 0.3747 0.9
3 170018. IB 3. 9600 9.4932 | 1.0481 | 8.1036 | -2.0186 | 0.535 5.8
4 180004. IB 3.8825 9.9918 | 1.0724 | 8.3842 | -5.8536 | 0.9323 14. 8
5 170025. 1B 3. 8850 9.7425 | 1.0683 | 8.1433 | -7.0665 | 1.0503 22.4

HHESE: Wind, SGFHRSHIA R
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RAEGRIEASE, MY B EAR S KRS EREHibR
BRT AAMRN R IREMKANGESRE TR, SITEEETAA
MBLIERE, BYSEAMNESHEL, WREW. AL, Fig, TREAE
=TIHREF. AATE R AR RETNARGEERLSINR/MNE
Bk A R RO RN o

RiRENEBEIRIBT A ER, LB XLEEFENEREMTEETR
EEARIE, ARIEFMEEMESMENA LK EEMETE. XHIIMWR-
ZRMBFWNHSE  XKIEBARALXERESAREFBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHTT .
WERHAR BRI BRI R T % B IR & B 8 =5 B ARz H 1.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRAREBFR. MERARFTR ARFBWEFNEEA
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRB IHMEAARFERAR S PIUEMATITSIEM
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.



