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PALSTAIR S : F3013528 M 5 4 E (R S 3ol B TF1803 & 209 96.35 72, 3K 0.34 5% 0.35%,
B Fmms: 20013058 3z 875 5. B fEHIE £ ) TF1806 & 23R 96.245 7¢, i 0.32 525 0.33%,

A 3% 8051 F . E AR HR A 5 = TF1809 & 935 96.35 5, 7 0.325 525§ 0.34%,
X3z 10 5. 10 FRERHASRIAZEI B T1803 &£ 92.335 jr, i 0.54
SE5% 0.59%, FR3Z 3642 Fo EAEERESE /1 T1806 & 23R 92.305 5T, 7 0.53
SE5% 0.58%, FR3z 33335 F. EfEEIAIEZ T1809 & 4598 92.45 55, i 0.49
FE8% 0.53%, FLSZ 136 Fo
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JE T R EE X2 SRk 321X

MHEMREESHASE, FERKBERT X, EERK. AHHMH,
5 FHAY 7 R T 47 2.8bp Z 3.7806%, 10 FEAUL 7 K T~47 2.00bp & 3 8452%,
IRS B K18 1T, FEHRITESBRATMNARAIGFHHELE, Hfs
“ﬁ"i%"ﬂﬁ%%*i"l"“ EFBFIZ, RITH “ﬁXT/EPénMM’Jf%Iﬁ

EEFREEESERRNLM”, #1777 KH 1000 27T, 28 KH 300 1Z27T
ﬁ@)ﬂ@%ﬂ 63 RH 200 fZ T R 1E, FIRFFETRIH, /#IRAL 1500 {2

ﬁé%ﬂi&tﬂ%? ﬁéﬁﬁﬁﬁ%% BIEL, KEIREELEUWENE,

%3 HRERES TF= T HEHFF, MisE.
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1: EfHRITR

@  TF1803  TF1806  TF1803
F & 96.080 95.935 96.115
e 2 4 96.350 96.245 96.350
=) 96.380 96.275 96.350
AT 96.075 95.935 96.115
ZEHEA 96.270 96.200 96.250

ki 0.340 0.320 0.325

EEDR (KD 0.35 0.33 0.34
flzz & 875 8.051 10
HoE8 3.0238 17,584 28

aE 463 221 4

_ @®  TI803  T1806  T1809
F A 91.860 91.845 92.020
e 2 4 92.335 92.305 92.450
=) 92435 52.390 92 485
AT 91.840 91.810 92.020
ZEHEA 92.280 92.280 92.370
ki 0.540 0.530 0.490

HEEDR (KD 0.59 0.58 0.53
o= 3.642 33,335 136
HoE8 2,192 41,313 363
BE -1.541 959 34

HEESRIR: Wind, SOEMIEIHET

MENSLIRE, 71 TFLB06 SLLHHH 96.20 7T, A3z 8051 F, #
© 17584 F, BAT—XHAEE 221 F; F 5 T1806 AHLEHMN N 92.28 I,
M 3333 F, Fre 41313 F, A AHAME 989 F,
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HHERIR: Wind, SIERABIRTA AR
EfEIETE, 1Y PEKKEREE-7.130p F 3.306%, 3Y EfKEER

E)-6.17bp & 3.5404%, 5Y HEEfEUEE R E)-2.8bp & 3.7806%, 10Y HiE
s R Ef-2.00bp F 3.8452%,
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FAERIR: Wind, MIFHRERRFE R
10 FHAE R s R L EA-5.17bp F 4.8396%, EHFFEGFIZELEI-3.170p

Z 99.44bp,
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EESRIR: Wind, MIFHRGIAF AR
%E 10 FHEFRKEEEE-2.000p = 2.86%, HEFIZLE-000p =
98.52bp.
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—ZnRARMAENT —EnRAREMARNT —— R ARMEEL

ETXTRARTHEMNEE-1.04bp F 63378, ETHARTUEMNETE
-3.1bp = 6.307.

1.4 FHFIR
M5 RAREMAER)

— R0 — RO
— 1 ] e [} 2 1 e [ 5 1

RO14 — R 021

HEskiR: Wind, SCERASIHEA
WITE B S E A% 1D 25) 8.68bp = 2.6069%, 7D Fxf) 42.68bp =
3.323%, 14D rf 43.48bp = 3.8253%, 1M Fxf) 15.28bp = 4.2976%.

6: _EABIR1TE E i fEF| 2K (shibor)
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e SHIBOR O N s SHIBOR 1MW s SHIBOR 2V s SHIBOR 11 s SHIBOR 3 M

#IERIR: Wind, SERERAF & A

EEETEEWIRER R 1D TR 1.1 F 2.571%, 7D 2 5)-0.6bp = 2.87%,
14D ZE-1.21bp = 3.8459%, 1M & 5f-0.83bp & 4.0443%, 3M ZE5f) 0.5bp &
4.7128%.
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sk Wind, JOEHAGIHER B

FiERALEFHMNER 0.00 TTE 25.31 T, BAMELNES) 0.55 TE
21.47 T,
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HERIR: Wind, XIEERGRAED
NYMEX RiEBRE A EHE N EEN 0.36 £t E 6391 £, ICE filiEEk
EAEEMNEE0.25 £ E 67.29 T, ICEWTI FHIER S A EH /L 50 0.33
EITE 60.46 ET.

2. i ZmRER

® 1 BERMNERNERERR

=t =k LES FRZE HE-TE| TERE | 5F-TF “E-IRE
miE 3.99 3.92 3. 88 0.07 -0. 08 0 -0.09
BITE 4, 215 4,15 4. 0BS 0. 085 -0.1 0. 02 -0. 185
T | -0.z25 -0. 230 -0.185 -0, 015 0. 050 -0.020 0. 095

HeERIR: Wind, MXIEEIEIR & AR

3. CTD 35 K ] 32 &35

sk 2: TF1803 SEBRAI &%
[Fe] wm  [aimbcx [BAMR[REET] A8 | R | 22 [#xE 0D |

1 130018. IB 3. 8350 5.4877 | 1.0513 | 4.9741 | 3.8377 | 0.0662 4.5
2 130011. IB 3. 8100 5.2384 | 1.0172 | 4.7982 | 3.0781 | 0.1181 0.3
3 080002. IB 3. 8000 5.0082 | 1.0501 | 4.4862 | 2.0717 | 0.6065 1.2
4 170014. IB 3. 8800 4.3781 | 1.0178 | 4.0501 | 1.9068 | 0.4509 1.5
5 1700003. IB | 3.8400 4.5644 | 1.0231 | 4.2272 | 1.7438 | 0.5335 10.7

HIERIR: Wind, SIERESAF & AR



uuuuuuuuuuuuuuuuuuuuuuu

% 3: T1806 FERRAIHI%
[pe] fm [smkss [HapmeeEs] a8 [ o [ 2% [mee @@ |

1 160017. IB 4. 0600 8.4411 | 0.9813 | 7.5283 | 2.6853 | 0.0941 4.7
2 170010. IB 3.9753 9. 189 1.0404 | 7.8178 | 1.8357 | 0.5135 21.9
3 160010. IB 4. 0500 8.1918 0.993 7.2381 1.6023 | 0.4185 2

4 170018. IB 3.9375 9.4384 | 1.0469 | 8.0503 | 1.3324 | 0.6739 10.9
5 150016. IB 4.1100 7.389 1.0323 | 6.5285 | 0.2884 0.947 10. 8

FAERIR: Wind, MIFHRERFFE SR

ANAEN DRI SE, MY Bt REARSG . ARG BN EFTR
BRT EAMBRN R IREMKANEIESRE TR, STEEETAA
MBNIERR, BYSEAMMESLHEL, IREW. AL, Fig, TEMSE
=ZEHEBEN. AATEREEAcEAAREPINARGFEERLIURME
R E R RN A R IRE o

ARENESERIFETLAER, HARXNXEE B EREMTEER
EEARIE, BARIEFEENESMNENTSLERMEE. XHIMWHR
FERFENUNHSE . NIRRT REEESAREMERBFT—ELETRE
FRHME . AMERZFRE RRES DT RAREIRE DBESHTITE.
WREREER BUEHEN UL RO R T & IR S BHI = B AR #.

BEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHRMESDTHER, THREFRAETREN . EARRBRARERS
EZREINAZ FREHRNREZ BN MERARFE. ARARNUEANEER
RENEARARBWESHFEERFERR, Uk CBAELKE) BWMIRE
JBRE] o

HEEABERT, AREFNEBHARRNERFREBRIHERARNRE
B EEMBERAT, ARBRIEMARGERAERERNEFATTSIEH
KRR TTE.

KR ENUR/TES ZEFPARRRARHS L, W TETAREEEH
MAENRZH &R, TEAEFHSHR, XIERERRLRBRREBTI(E,
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ERERBRAMKEAER ARG, REPEEFA, EAHEMDPA
NEUEHAEXBIR. EFfLH. WsIA. HL, FERELIGEREHR
KRR, BEABYAREHTHEFRENSIH WHAER.



