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iEH 5 FHIE TR 38 A TF1803 5494k 96.70 7T, £ 0.015 5¢ 0.02%,
A3z 96 F . EfREAESE 51 TF1806 4 £93% 96.42 5T, &k 0.015 FT 5 0.02%,
32 7223 F . E fREA TR Z TF1809 & 2945 96.485 7T, % 0.03 JT.3k 0.03%,
32 13 Fo 10 FHEHASHEE A T1803 £49#k 92.70 JT, 7 0.05 7T
5k 0.05%, A%z 58 F. EREAESE /1 T1806 443k 92.645 5T, %k 0.025
JTE 0.03%, A3z 29641 F . ERHAESFEZ T1809 444K 92.74 7T, ¥ 0.055
JT 0.06%, F3Z 82 F.

® ETRERRIREIN

MEHEGGERRERARER,, EEMIEKREL. IE5rmm, 5 Fllm
17 3.58bp = 3.7003%, 10 FHRY 73K 97 0.01 = 3.8202%, IRS /\iF
E17, R RMH PMI AR LT, —RWiHTE, 5458 5 FHE G
W an R 3.6852%, RARMEE3.13, TREMFHE:, MFTKPEIEE, RITH
SEEE P OEIRIE, FIRM 02T, REXHRBLFE LT, BemE&
. HEL, KIARKZENENE, EHRREELTNEN T FFHZN
=, UHS=,
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1: EfHRITR
__@F  TFI803  TF1806  TFI809

FEM 96.650 96.390 96.455
WA 96.700 96.420 96.485
BEh 96.700 96.480 96.510
IR 96.455 96.360 96.450
LERAYy 96.640 96.440 96.490
Tk 2k -0.015 -0.015 -0.030
KRR ) -0.02 -0.02 -0.03
A& 96 7,223 13
ESTEN- 2,052 17,707 29
Gz -50 61 1

_ @F  TI803  T1806  TI80

TN 92.640 92.580 92.700
W HE 92.700 92.645 92.740
BEh 92.700 92.780 92.870
B 92.315 92.560 92.700
LEEA 92.685 92.690 92.800
ik 2k 0.050 -0.025 -0.055
TEERE ) 0.05 -0.03 -0.06
A 58 29,641 82
St =4 362 41,160 429
oE -26 615 24

sk Wind, JOEHAGIRRR B

MENGLRE, £ TFI1806 SLLEHMN 96.44 T, B 1223 F, #
€ 17707 F, KH—XHHEE 61 F; F 5 T1806 SALHE M 92.69 7T,
A2 29641 F, #4 41160 F, WAI—4HARE 615 F.
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iEskoE: Wind, SYiFHRESRFA SR
ERUEAE, 1Y HEFKREREERN-3.99p F 3.2314%, 3Y EfKkEHE

15 51-0.88bp = 3.5228%, 5Y HAME &z R A-5E-3.58bp = 3.7003%, 10Y HiE
E &5 0.01 F 3.8202%,
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FAERIR: Wind, MIFHRERRFE SR
10 FHIE RN R E50-0.12bp F 4.8139%, EHFEFFIZZEE)-0.13bp

% 99.37bp.
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HIERIE: Wind, SFHRERRFA SR
EE 10 FAIE R ZEE ) 0.00bp F 2.90%, FREFIZZE) 0.01bp &=
92.02bp.
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I I SO S S AR A
—Z&nRARMFRENT  —&aRARMAZEN — FaRARTRR
ETHARMABENEER) 1.48bp F 6.3294, ETH ARTKREMERN
2.71bp % 6.3335,

14 |
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5. FHXEBEFE(R)
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ROO1 ROOT RO14 RO21 R1M R2M R3M

HEsRIE: Wind, SCOERTRAR LA
RITIE EFH R EBEFZF 1D ) 30.31bp £ 2.9136%, 7D ZFxj 11.37hp =
3.5106%, 14D ¢ xf 4.21bp ZF 3.8917%, 1M ZEEf) 0.36bp = 4.5034%,

6: _EiBR1TE E i EF 2K (shibor)

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

HIERIR: Wind, SFHRERRFAER
B3EERTEEWIFEFIZ 1D T 5 14.7 F 2.708%, 7D 55/ 4.5bp F 2.906%,
14D 3FE) 0.91bp ZF 3.842%, 1M 3Exj 0.48bp = 4.0428%, 3M ZFEf) 0.28bp &
4.7131%.
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iEskoE: Wind, SYiFHRESRFA SR
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HHESRIR: Wind, SGIEHASH & AT
NYMEX ESHERR S AL ENBRN-1.37 £ % 61.64 25T, ICE #0HER
AAEENTEN-1.79 ETE 64.73 25T, ICEWTI EHERA AL ENTE)
-1.61 ZEJTE 58.15 E T
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2. i ZEmER

® 1 ERMABRNEZRRER

wn | manen crann [ e | mans cene
B4 EES T [EE= ME-TE| FE-BE | AF-TF | TERE
PAE 3. 955 3.75 3.69 0.2 0. 05 —-0. 005 -0.11
B4R 4. 065 3. 765 3.72 0. 28 -0.08 -0. 02 -0.125
2R F) -0.110 -0.015 -0. 030 -0. 080 0.030 0.015 0.015

FHESRIE: Wind, IEHA

3. CTD Z5K A3z &35

#k 2: TF1803 AR X &S5

1 130018. IB 3. 7759 5.4822 | 1.0513 | 4.9695 | 3.6883 | 0.1049 9.5
2 130011. IB 3.7300 5.2329 | 1.0172 | 4.7938 | 2.5886 | 0.2484 10. 14
3 160006. IB 3. 7413 5.0493 0. 989 4.6492 | 2.3846 | 0.1354 1.3
4 130005. IB 3.7345 4.9836 | 1.0225 | 4.6094 | 2.0827 | 0.4231 4. 47
5 1700003. IB | 3.7900 4.5589 | 1.0231 | 4.2222 | 1.8437 | 0.4935 7.9

#IERIR: Wind, SIERERAF & A

% 3: T1806 FERRAIHI%
[pe] wm [smkss [HanmeeEs] a8 [ mx [ 2% [mee @@ |

1 160017. IB 4.0300 8.4356 | 0.9813 | 7.5241 3.428 | -0.1021 7.5
2 170004. IB 3. 9600 8.9534 | 1.0303 | 7.7512 | 2.4149 | 0.3163 0.2
3 170010. IB 3. 9400 9.1836 | 1.0404 | 7.8146 | 2.3794 | 0.3531 20.9
4 170018. IB 3. 9150 9.4329 | 1.0469 | 8.0463 | 2.2002 | 0.4189 5.6
5 150023. IB 4.0300 7.6329 | 0.9993 | 6.7693 [ 0.9366 | 0.6039 0.6

FHRRIR -

Wind, XIEHAGIA &
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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
EZREINAZE FREHRINREZBR. MESRARTE. ARARNERANEELR
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,

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
AELMEMEXBR. EFMLH. WsIA. HL, FERFLHLIERKRHAR
RER, BEAENARSHTEFRENSIA. BEFEX.



