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i H 5 FHIE GHIEHIA 2 E A TF1803 £ 491 96.695 T, 7 0.055 5% 0.06%,
A3z 41 F. EfHAEIE S TF1806 ££93% 96.55 JT, 3k 0.17 Tk 0.18%,
A% 3z 10669 F . [ i 2 Fe 2 TF1809 & £ 96.605 7T, 7 0.205 5T 0.21%,
A3z 45 Fo 10 FHIEFHSHLZEIA T1803 ££9#f 92.70 JT, 3k 0.075
JCEK 0.08%, RLEX 0 F. EFHIEIE T1806 5494 92.99 7T, i 0.39 7T
5k 0.42%, F{3Z 37247 F. ERHAFEE T1809 443k 93.05 5T, 7 0.355
JTE 0.38%, Y3 228 F.

JE T R EE X2 SRk 321X

MRERRFESAEERERS, TELMK. A5ITE, 5 FHKmER
47 0.00bp Z 3.7428%, 10 FHRY #3317 0.03 > bp = 3.845%, IRS %
AETT, AMGTEAK, TERE—EIRESVTIERIIRITR
FIRKER EEERHERIA, —Eﬁéiﬂﬁmﬂ%ﬁ%,’ﬁéﬁgﬁéﬁﬁﬂ,
=R HTHEARRER KT, MEHEHASFRRRATER, RIT
i) FHiHRE, #EE 02T, ﬁéﬂif‘ﬁﬂ)ﬂmﬁéﬁ%*ﬂ%%ﬂo
BRIEL, KIIRBRELGUWENE, BIREFLENENE, NS,
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1: EfMIRITR
__@F  TFI803  TF1806  TFI809

FFHEAN 96.500 96.405 96.490
WA 96.695 96.550 96.605
BEh 96.695 96.575 96.610
IR 96.500 96.360 96.455
LEE A 96.575 96.530 96.605
Tk 0.055 0.170 0.205
KRR ) 0.06 0.18 0.21
A& 41 10,669 45
ESTEN- 1,175 18,841 70
Gz -151 648 13

_ @F  TIB03  T1806  TI80

FFAA 0.000 92.625 92.725
WA 92.700 92.990 93.050
e 0.000 92.990 93.055
BRI 0.000 92.575 92.700
LEEA 92.960 92.935 93.015
Tk 0.075 0.390 0.355
TEERE ) 0.08 0.42 0.38
A& 0 37,247 228
St =4 160 41,646 548
oE -50 319 24

sk Wind, JOEHAGIRRR B

MENELNRE, £/ TFI806 &ALEHE M 96.53 JT, ALZZ 10669 F,
R 18841 F, BREI—XH AT E 648 F; £ T1806 SHLEEMN T 92.935
JT, MR 37247 F, #5¢ 41646 F, REI—EHHE G 319 F.
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BERRIR: Wind, SGEHALSH &L 3
EfISETE, 1Y HEGREmREE) 0.02bp = 3.2771%, 3Y H MR
25 1.96bp = 3.5546%, 5Y HAE RS X5 0.00bp = 3.7428%, 10Y HiE
RIS R F)-2.00 = 3.8253%.
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SRR Wind, SOEHRSIHIAED
10 FHIE s R A E)-3.58bp E 4.8106%, B FFEfFFIZ=%50-1.58bp
Z 98.53bp.
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ARSI Wind, MiFHRERHF A SR
EE 10 FHERWREELTE) 0.0bp E 2.88%, FEFIZELE-2.00bp FE
94.23bp.,
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ETH ARTHREMNEEN-0.450p F 6.3386, ETHARTWENTEN
-0.05bp Z 6.3401,
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HEsRIE: Wind, SCOERTRAR LA
RITEEHREBFF 1D EE)-6.87bp F 2.6593%, 7D E5j-9.04bp =
3.206%, 14D 3 xf 4.73bp Z 3.8099%, 1M ZZxf) 12.8bp = 4.7393%,

B 6: _EigRTTE R iFEF= (shibor)
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HHRsRIE: Wind, SGEHERRA TR
E3ERITIE E L Hx i FI% 1D % 5)-3.5 & 2.617%, 7D E)-0.8bp = 2.886%,
14D F5-0.1bp % 3.839%, 1M ZFxEf) 7.27bp ZF 4.1453%, 3M &z 1.12bp &
4.7332%.
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FHEsRIE: Wind, SCOERERAR &L A
EEEASETHNEE) 000 ;TE 25.06 7T, EARRLZNER)-1.53 T=

19.94 Jt.
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BIESRIE: Wind, SEHAERHIL 3
NYMEX FORERREAERMNTE) 0.03 £TE 626 £7T, ICE fMiEEk
HFEHEMNTEN0.25 ETE 65.79 5T, ICEWTI FHER G AEH N TE)0.11
7<7E§ 59.26 7T,
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2. frZEmER

® 1 BERMABHNEZREER

oz [ mames arvenw  [mwes cenn | mmes e
&4 E=E S k== HE-FE | FPERE | BF-FFE | FPERE
HAE 3.615 3.595 3.59 0. 045 -0.075 0. 025 -0. 08
B 4. 015 3.78 3.705 0.26 -0. 02 0. 025 -0. 095
23 -0. 400 -0. 185 -0. 115 -0.215 -0. 055 0. 000 0.015

FEsRR: Wind, SIEHATERIALH

3. CTD Z5X A3z &35

% 2: TF1806 FEERAI %%
[re] fm [smkss [HapmeeEs] a8 [ mx [ 2% [mee @@ |

1 130011. IB 3.7637 5.2164 | 1.0172 | 4.7769 | 3.4655 | 0.0051 0.8

2 170014. IB 3.8198 4.3562 | 1.0178 | 4.0287 | 2.1158 | 0.3588 18.1

3 1700003. IB | 3.7900 4.5425 | 1.0231 | 4.2058 | 2.0681 | 0.4041 7

4 180001. IB 3. 7150 4.874 1.0341 | 4.5208 [ 1.6109 | 0.5865 7.8

5 170021. IB 3.7000 4.6247 | 1.0291 | 4.2778 | 0.8482 | 0.7703 47.5
BaEsRIR: Wind, SIERRBSH & &R

% 3: T1806 FERRAIHI%
[re] wm [smkess [HanmReEs] a8 [ mx [ 2% [mee @@ |

1 170018. IB 3. 9400 9.4164 | 1.0469 | 8.0282 | 3.8106 | —0.0264 4.2
2 170010. IB 3. 9500 9.1671 | 1.0404 | 7.7975 | 3.5605 [ 0.0276 0.82
3 160017. IB 4.0000 8.4192 | 0.9813 [ 7.5089 | 3.5422 [ -0.1265 6.4
4 170025. IB 3. 8350 9.6658 | 1.0668 | 8.0705 | 1.1038 | 0.7329 17.5
5 180004. IB 3. 8150 9.9151 | 1.0708 | 8.3128 | 1.0115 [ 0.7689 12.6

FHESRE: Wind, SGFHRSHIA R
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RAUBBMEBNSE, Mz B0t B4R S . AREEWEFRTR
BRT AAMRN R IREMKANEIESRE TR, SITEEETAA
MBLIERE, BYSEAMMNESHEL, WREW. AL, Fig, TREMSE
=THHREF. AATEREET2ARRETNARGEERLSINR/MNE
Bk A R TR RN o

RiRENEEBEIRIBT AT ER, AT XLEEENEREMTEETR
EEMRIE, CAMRIEFFESMESNBNISLEETEE. XHHMR
ZRMBFWNAHSE  XKIEBARALXERESARERBENT—BLERE
MR E ARERZFRERRES 2T RANTERE DEESHT .
WEREAR BEEHEN U RN R T & IR & BHI = B AR #.

ZEPARNAAREAEERFRRE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KARARBRARERS
ZRENHEPEFRAREBFR. MERARFTR ARFTBWEFNEEA
RENEARARBWEEFEHEFERR, U BEKE) BRMIRE
] o

HEEABERT, AREFNEBHATRENERHFREBRIHEM AR E
#ille AEMBERT, AATARIHMEMARERAREPIERARATSIEM
KA TTE

FRENVR/ TS ZEFAPNURAFHNS L, W FETFAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBRREBT(E,

RIRERRNAKEHEBRRABRE, KEBEET, EFATEFIDHA
AELMEMEXBR. EFMLH. WsIA. HL, FERLLIGERAKAR
RER, BEAENARSHTEFRENSIA. BEFER.



