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i H 5 FHIE GHIERIA 52 B TF1803 £ 494 96.600 T, 7 0.025 5% 0.03%,
B3z 24 F. EFHASE SN TF1806 4493 96.55 T, Fk 0.02 T 0.02%,
X 3z 7252 F . E fREA 5P TF1809 & £94% 96.58 T, % 0.025 FT 5k 0.03%,
A3z 30 Fo 10 FHEFHASHAE A T1803 5493k 92.70 7T, $%0.26 7T
5 0.28%, A2 0 Fo. EGHAEIES T1806 493 92.965 7T, 7 0.03 7T
5k 0.03%, F{3Z 27364 F. ERHALFEE T1809 443k 93.02 5T, 7 0.005
JT 0.01%, 3z 315 F.

JE T R EE X2 SRk 321X

MEREGRGERES T EERRREERS, EE/NEWHK. I5Imm, 5
FHA E R 17 2.08bp = 3.722%, 10 FHIUY 73 & T~ 17 0.50bp Z 3.8203%,
IRS/NIBTHT, RER—R M55 mE, ZiﬁE’J 3 fﬁﬂﬂiﬂl 7 FHE AR R
RFZFHpliamsR, RIREHR—MK, RIiTEIT 1055 27T MLF #Fx 2
XOREIEAE, #E%E 0127, ﬁéﬂzﬁ FKIT, REEMBAHARELR. #
fBL, KIIRBELUNLENE, & ,Hﬂ?xﬁ%m*?)b ERE, %,
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1: EfMIRITR
__@F  TFI803  TF1806  TFI809

FEM 96.690 96.550 96.610
WA 96.600 96.550 96.580
BEh 96.690 96.580 96.610
AR 96.600 96.485 96.575
LERAYy 96.645 96.540 96.580
Tk 2k 0.025 0.020 -0.025
TRERTE (%) 0.03 0.02 -0.03
A B 24 7,252 30
ESTEN- 1,163 18,487 65
% -12 -354 -5

_ @F  TIB03  T1806  TI8

TN 0.000 92.940 93.005
W EE 92.700 92.965 93.020
e 0.000 93.040 93.070
BRI 0.000 92.865 92.945
LEEA 92.980 92.955 93.000
Tk -0.260 0.030 0.005
TEERE ) -0.28 0.03 0.01
A& 0 27,364 315
St =4 160 41,272 549
oE 0 -374 1

sk Wind, JOEHAGIRRR B

MENELRE, 5 TFI806 SANLHMH 9654 7T, ML 7252 F, #
© 18487 F, BAi— 25 FRLE 354 F; 71 T1806 SL4UL5EH1 4 92955 ¢,
M3 27364 F, FE 422 F, BE—SHARE 374 F.
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BERRIR: Wind, SGEHALSH &L 3
EfESTE, 1Y HEGKGRER)-1.88bp = 3.2583%, 3Y EH MK
2 5-0.96bp Z 3.545%, 5Y HAE fFULaE R EH-2.08bp F 3.722%, 10Y HAE R
3% A F)-0.50 = 3.8203%.

2: 10 FHEFRKRRNEFE FF=

53000 130.000
120.000
4.8000 110.000
100.000
43000
90.000
B0.000
3.8000
70.000
3.3000 60.000
50.000
2. 8000 40.000
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SRR Wind, SOEHRSIHIAED
10 FHIEF s R A E)-1.05bp E 4.8001%, [EFFEfF =% 50-0.55bp
Z 97.98bp.
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ARSI Wind, MiFHRERHF A SR
EHE 10 FHHEMRWEERTE) 1.0bp & 2.89%, HEFZELE)-1.50p F
93.03bp.
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4: NRMILE
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T e e
L O S S S S
—ERRARMGEN —&RRAEMFEN  — ERRARTELN

ETH ARTHREMNEEN-0.920p F 6.3294, ETHARTWENTEN
-1.72bp % 6.3229,



MIEFAR AT IRaa
H & IR& WHEMRABRSH

B 5 FmBEF R R)

et Tt e R e R e I~ Bt - c I < T o T« e
S S P L S N

+3 AT &5
25 05T AT AT AT AT AT T S
S M S S U S S S i SIS S S
e 01 — 0T RO14 RO21
R1M R2M R3M

HEsRIE: Wind, SCOERTRAR LA
RITEEH R EBEFF 1D T E)-3.31bp = 2.6262%, 7D ExE)-14.41bp =
3.0619%, 14D FFxf 5.35bp F 3.8634%, 1M L Ef) 23.23bp F 4.9716%,

B 6: _EigRTTE R iFEF= (shibor)
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FHESRIR: Wind, MIFHRESHA R
LERITEE W IFEFR R 1D & 5)-2.5 & 2.592%, 7D & 5jj-1.3bp F 2.873%,
14D x)-0.30p ZF 3.836%, 1M &xf) 4.83bp F 4.1936%, 3M ZExf 0.32bp &=
4.7364%.
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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 FORTEBR S ASERNTEI-1.45 £ T E 61.15 7T, ICE filiEEk
FEHMNEE-1.45 ETE 6434 £T, ICEWTI FHEREANEFENLE
-1 14 EITE 58.12 E T,
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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. 665 3.585 3.58 0.105 -0. 04 0. 025 -0. 045
B 3.615 3.595 3.59 0. 045 -0.075 0. 025 -0. 08
23 0. 050 -0.010 -0.010 0. 060 0.035 0. 000 0.035

FEsRR: Wind, SIEHATERIALH

3. CTD Z5X A3z &35

% 2: TF1806 FEERAI %%
[pe] wm [smkess [HanmeeEs] a8 [ mx [ 2% [mee @@ |

1 1700003. IB| 3.7950 4.5397 | 1.0231 4.203 2.1658 | 0.3738 2.15
2 170014. IB 3.8166 4.3534 | 1.0178 4.026 2.0897 0.362 15.1
3 180001. IB 3. 7090 4.8712 | 1.0341 | 4.5181 1.53 0.6022 2.6
4 170021. IB 3. 7100 4.6219 | 1.0291 4.275 1.0126 | 0.7181 32.1
5 130018. IB - 5.463 1.0513 - - - -

HaERIE: Wind, JMIERIETRER AR

% 3: T1806 FERRAIHI%
[re] wm [smkss [Hane[ReEs] a8 [ mx [ 2% [mee @@ |

1 170010. IB 3.9392 9.1644 | 1.0404 | 7.7955 | 3.3134 | 0.0896 27
2 170018. IB 3.9100 9.4137 | 1.0469 | 8.0274 | 2.9933 | 0.1839 2.4
3 160010. IB 3. 9800 8.1671 0.993 7.2165 | 2.2153 | 0.2302 2.5
4 150023. IB 4.0206 7.6137 | 0.9993 | 6.7505 1.554 0.4103 1.4
5 180004. IB 3. 8200 9.9123 | 1.0708 | 8.3097 | 1.2163 | 0.7064 5

HiEskiR: Wind, JIEHAGIRA B
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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
EZREINAIZE FREHRNREZBR. MERARTE. ARABNERANEELR
RENEARARBWEEFEHEFERR, U BEKE) BRMIRE
] o

HEEABERT, AREFNEBHATRENERHFREBRIHEM AR E
Bl AEMBERT, KRB IHMEAARFERAR S RIUEMATITSIEM
KA TTE

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

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



