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REH 5 FHIEfREASR £ /1 TF1803 &£ #y#k 96.035 JT, #k 0.005 =f 0.01%,
% 3z 8508 . E R 5% T2 TF1806 & #4k 96.135 JT , i3 0.015 Jr 5 0.02%,
B 3z 2801 F . EH fREF 3R = TF1809 & Z)#k 96.17 JT, # 0.19 stk 0.20%,
BL3Z 0 5. 10 SFHAE T 55 £ /1 T1803 & 4935 92.09 7T, 2% 0.04 FTE 0.04%,
B 32 21827 F . B fREA TR T2 T1806 & £9# 92.145 7T, % 0.025 7T 5% 0.03%,
B3z 12476 F . E {REF R 2 T1809 & 29#% 92.20 JT, # 0.12 stk 0.13%,
3z 37 F.

® ETRERRIREIN

MEHEGRPRESRTEES, FERABKBKRE, BEE/NMEKE%. %
i, 5 FHAWEE T{T 0.51bp = 3.8195%, 10 FHRULZEZR 4T 1.25bp
% 3.87%, IRS/NETTT, MEH—RWHEE, &1TH 3 £ 7 FHE
GHARF RS 5179 3.5203%F0 3.8062%, KFZHMIHWEE, BIRFEH
27079 2.42 F12.99, BfRFEK—M#%, BifR= 2 EE & 0mA E AR T 4k
SUAREm, {RAESFEREA, RITREEEAFTIHRE, FEE
1000 1Z7c, EIRT#H T 1200 ZTtEEISER, AEFRHKEL—, B
EIEEE, BEL, KPRBEETWENE, BPRAEZ TFET, X
wHaE,
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1: EfMIRITR
__fmph  TF1803  TF1806  TF1809

FEEA 95.980 96.060 0.000
RN 96.035 96.135 96.170
e 96.040 96.135 0.000
AR 95.920 96.010 0.000
LA My 96.000 96.095 96.320
Tk ik -0.005 0.015 -0.190
BRERIE (%) -0.01 0.02 -0.20
FRAS 8,508 2,801 0
FeE 16,001 10,621 17
7% -2,338 798 0

Ml TI1803  T1806  T1809

FEEA 91.955 92.075 92.215
A 92.090 92.145 92.200
e 92.100 92.150 92.230
AR 91.920 92.000 92.135
LEEE ARy 92.060 92.110 92.200
K R -0.040 -0.025 -0.120
BEERIE (%) -0.04 -0.03 -0.13
ARAE B 21,827 12,476 37
e 21,731 29,714 176
GE -3,790 2,867 -7

sk Wind, SOEHAGIRRR B

MENEANRE, £ TF1803 5L945H M 96.00 7T, AL3Z 8508 F, #F
© 16001 F, RAT—3 5 AR E 2338 F; £ T1803 5ALEHE M 92.06 7T,
pL3Z 21827 F, #5& 21731 F, WAI—HH AR E 3790 F»
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HIRAFR: Wind, SIEHAGTRR L&D
Ef#ssTE, 1Y HE G am R EE0-0.74bp F 3.4014%, 3Y Efiliam R

25 51-0.98bp = 3.6138%, 5Y HAE &z R 2-E-0.51bp = 3.8195%, 10Y HE
B R T 5)-1.25bp & 3.87%.
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ﬁ?&*;ﬁ Wind, /\'[«IEHH Eﬁ&_l-lz
10 FHAE F U R L E)-1.990p F 4.9822%, EFFE F7FIZEZE)-0.74bp

% 111.22bp,
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HAESRIE: Wind, MiFHRERHF A SR
EHE 10 FHIERWEZERLE) 5.00bp F 2.84%, HIEFZLE)-6.25bp F
103.00bp.
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4 AR
—EnRAEMGRET —ExRAEMAEDN — ExRAERWED

ETHARTHBEMNETEN-1.9p F 6.2882, ETH ARTUWENTE
-1.87bp & 6.259.
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HIREAOR: Wind, SIEHABIRR &L AR
RITEFUR X EMEFIZR 1D %) 2.84bp = 2.6163%, 7D FHf-2.50p
2.8692%, 14D 5% 0.03bp = 4.1353%, 1M ZE%f-4.02bp = 4.4657%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SOFRIERET&ED
FEETE R RIEFRIZR 1D 5 3.2bp & 2.571%, 7D ZFE)-0.04bp &
2.771%, 14D %)) 0.8bp Z= 3.883%, 1M 255j5-0.78bp Z 4.0809% , 3M 2 Ef-1.36bp
= 4.707%.
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HIREAOR: Wind, XIEHABIR &L &

EEREASETHINEE) 000 TE 2549 T, EARRLNER-0.13 T=
20.99 JT.
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EsRIE: Wind, SIERRSTHE& &R
NYMEX FORESR AN ERMNERN-1.6 ETE 61.79 T, ICE fHIEER
EEMEE-1.35 ETE 6551 £, ICEWTI FUHERRES AEEMN LD
-1 26 EJtE 58.04 =T
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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 3.94 3.985 4.12 -0.095 -0. 225 -0. 05 -0. 09
RITfE 3.91 3.95 4.04 -0.08 -0. 24 -0. 04 -0. 15
k3] 0. 030 0.035 0. 080 -0.015 0.015 -0.010 0. 060

FEsRR: Wind, SIEHATERIALH

3. CTD Z5X A3z &35

3 2: TF1803 jEEAR 32 E| &5
[pe] wm [smbss [HapRReEs] a8 [ o [ @2 [mes @ |

1 150014. IB 3.9800 4.4192 | 1.0119 4.104 1.8288 | 0.1384 3.3

2 130005. IB 3.8308 5.0411 | 1.0236 | 4.5849 | 0.0676 | 0.3222 20

3 080002. IB 3. 8300 5.0603 [ 1.0526 | 4.5378 [ -0.6901 | 0.4519 1

4 1700003. IB| 3.8850 4.6164 | 1.0244 | 4.2789 | -0.8919 | 0.4176

5 180001. IB 3.8350 4.9479 | 1.0359 | 4.5937 | -0.9031 | 0.4391 8.1
BaEsRIR: Wind, SIERRBSH & &R

% 3: T1803 FEFRAIXHIS
pe] & [simis [Wammemnr] am [ ox [ % [mis G0 |

1 160017. IB 4.1050 8.4932 | 0.9808 | 7.5785 | 2.9845 | 0.0063 2.3
2 170010. IB 4.0000 9.2411 1.0414 | 7.8682 | -1.3027 | 0.4485 0.7
3 170018. IB 3.9750 9.4904 | 1.0481 | 8.0998 | -1.7228 | 0.4928 1.3
4 180004. IB 3.8700 9.989 1.0724 | 8.3824 [ -8.0414 1.11 11.1
5 170025. IB 3.8700 9.7397 | 1.0683 | 8.1417 | -9.4617 | 1.2456 16. 7

FHESRE: 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
ZRENAEPEFRARE B MERARFTR ARTRWEFNEESR
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
AEMEMEXBR. EFMLH. W5/ HL, FERHLIGEREHR
RER, BEAENARSHTEFRENSIA. BEFEX.



