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FEH BRI RER/ I\MESHERK, FEKERERE, BRSPS E
Hime MEHME, 5 FHINEEZETIT 2.04bp Z 3.6626%, 10 FHIKWHET
T 1.5bp = 3.748%, IRS R AMETIT, MEHEEEWARME, RITIRME
B RAFTHIHRIEFZR{N Sbp, LEITIZTHAR T _£1F Sbp =k 10bp, HAfRE
FRRK , ST T 7 K HA 100 {2 Tt (B R 1E, FJZ L 1E Sbp, 4 [E1% 1500
Z7m, NEBEABEESFE LT, ReEBERREMR. BEL, KEBEREEY
MEBRF, WHIREEREGS TF S T HEHE, (NtsE,
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1: EfMIRITR

__@fh  TFIB06  TF1809  TF1812 _
FEELAN 96.690 96.685 0.000
VB 96.765 96.800 96.765
BEmn 96.840 96.865 0.000
AR 96.630 96.685 0.000
LERAf 96.765 96.795 96.860

T 0.085 0.090 -0.010

TEERE C0 0.09 0.09 -0.01
BT 9,504 115 0
R 19,799 161 11

B -106 53 0

_ Bfh  T1806  T1809  Ti8l2
FEELAN 93.250 93.315 93.585
W 93.395 93.455 93.515
BEm 93.475 93.505 93.585
SN 93.110 93.190 93.410
LEEAR 93.375 93.455 93.520
Tk 0.195 0.200 0.160

TkERIE ) 0.21 0.21 0.17
R B 40,213 346 4
ES e 47,294 873 12
% 297 92 3

sk Wind, JOEHAGIRRR B

MENELNRE, £/ TFI806 &LLEHE M 96.765 7T, AL3L 9504 F,
R 19799 F, BREI—XZHBEE 106 F; £ T1806 SHLEREMN T 93.375
TT, MR A40213 F, @ 47294 F, REI—EHHEE 297 F.
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BEsR: Wind, SIEHRERHE &8
EfISLE, 1Y HEFRKREELE-1.48bp £ 3.2698%, 3Y EfFiiaER
ZFE-0.95bp = 3.5286%, 5Y HAE fFUzE R ER-2.04bp F 3.6626%, 10Y HAE
R R T -1.5bp & 3.748%.
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BAERIR: Wind, SOIFHRERHE & &)
10 FHIEF RS R T E)-2.50p & 4.7803%, EFFE fHFIZEE)-1.000p
Z 103.23bp.
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HAESRIE: Wind, MiFHRERHF A SR
EE 10 FHIE R R T E)-6.0bp = 2.83%, h =5 =2 5) 4.5bp Z 91.8bp.
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HEsRIE: Wind, SCOERERAR L A
RITEEHREBFZFE 1D EE)-1.25bp F 2.6035%, 7D Erj-4.96bp =
3.02%, 14D 3¢ Ef 26.54bp Z 4.8193%, 1M & &f) 1.34bp = 5.1241%,

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SOFRIERET&ED
PR TER IR ERR 1D FE)-0.3bp E 2.558%, 7D THI-0.2bp =
2.861%,14D Z5f) 0.2bp F 3.827%, 1M % 5fj-0.28bp FE 4.5093%, 3M ZEEf-1.9bp
% 4.685%,
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FHEsRIE: Wind, SCOERERAR L A
EEREAEEFHNEE) 000 TE 2431 T, EARRLNES 0.00 T=E
15.58 JT.
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ICEFRH  —— ICEWTIE:H
HERIR: Wind, XIEERSREAED
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-0.43 £ 61.35 E5T.

2. frZEmER

® 1 ERMABHNEZRRER

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-NE| FERE | BF-FFE | FTERE
BAE 3.39 3.34 3.34 -0. 03 -0. 065 -0. 08 -0. 065
RITfE 3.48 3. 455 3.42 -0.03 -0. 065 -0. 055 -0.1
k3] -0. 090 -0.115 -0. 080 0. 000 0. 000 -0.025 0.035

BRSO : Wind, SOFHIRRI& Y

3. CTD Z5X A3z &35

% 2: TF1806 FEERAI %%
[re] wm [smbss [HanRReEs] a8 [ o [ @2 [mes @@ |

1 1700003. IB| 3.7600 4.4986 | 1.0231 | 4.1622 | 2.2639 | 0.2922 6.2
2 170014. IB 3.7600 4.3123 | 1.0178 | 3.9854 1.821 0. 3654 4.5
3 180001. IB 3.6500 4.8301 | 1.0341 | 4.4776 | 1.0287 | 0.6217 2.8
4 170021. IB 3.6513 4.5808 | 1.0291 | 4.2344 | 0.4753 | 0.7291 16. 2
5 130018. IB - 5.4219 | 1.0513 - - - -

HaERIE: Wind, MIERAETRE&R AR

5 3: T1806 SERRATTHI%
(o] R\ |smbcik HammEERT] A8 | R | % | mak 0 |

1 160023. IB 3.9100 8.6247 | 0.9778 7.617 3.3678 | -0.081 1
2 160017. IB 3. 9250 8.3753 | 0.9813 [ 7.4681 | 3.0935 | -0.0185 0.1
3 170018. IB 3. 8600 9.3726 | 1.0469 | 7.9896 | 3.0611 | 0.1368

4 160010. IB 3. 9466 8.126 0.993 7.1768 | 2.8219 | 0.0659

5 170004. IB 3.8350 8.8932 | 1.0303 | 7.6979 | 1.0403 | 0.5431

HiEskiR: Wind, JIEHAGIRA B
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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
ZRENAEPEFRAREBFR. MERARFTR ARFBWEFNEEA
RENEARARBWEEFEHEFERR, UR CBAEKE) BWMIRE
] o

HEEFBEAT, KREFNEERARRNELFAEEIHEMARIRE
#ille AEMBERT, AABRARIMEMARERAAREPIERARATSIEM
KA TTE

FRENVR/ TS ZEFPNUR AR H S L, W FETAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBREREBT(E,

AR ERBAKEASER ARG, REFTEFA, EAHBMNDPA
AELMEMEXBR. EFMLH. WsI/A. HL, FERHLIGERKRAR
RER, BEAENARSHTEFRENSIA. BEFEX.



