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_ G TF1806  TF1809  TF1812
F&A 96.970 96.980 97.750
e 2 4 96.975 97.520 97.750
BE=i 97.030 97.520 97.750
e i 96.925 96.950 97.750
SHEAN 96.995 87115 97.750

B -0.045 0.510 0.635
SEEDR (%) -0.05 0.53 0.65
sz 8 6,860 53 2
HoB 19.303 162 "

TE -11 -3 0

_ & [THE06 808 T s2
& 93.850 93.900 93.990
e 2 4 93.800 93.875 93.935
B i 93.890 93.960 93.990
B A 93.720 93.785 93.935
SEHA 93.825 93.905 93.935

ek -0.150 -0.090 -0.025
FEEIE (%0 -0.16 0.10 -0.03
mizz B 25,864 237 2
BoE 43,596 872 13
G 391 -1 0

HeERIR: Wind, MXIERIEIR & AR

MENELRE, £ TF1806 GALHEMN A 96.995 JT, AL 6860 F,
€ 19303 F , KE—X ZHEE 11 F; £/ T1806 5 ALEE /iy 93.825 I,
FX 22 25864 F, {2 43596 F, KA —&4HEHIEG 391 F.
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FIERIR: Wind, MIEHRERIFA R
10 FHAE F U HR L) 2.48bp FE 4.6804%, [E FE 575 ZE X E-0.54bp
% 94.97bp.
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HAESRIE: Wind, MiFHRERHF A SR
EHE 10 FHEGRWEETE) 0.00p £ 2.82%, HEFZELH) 3.02bp =
91.07bp.
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FHEsRIE: Wind, SCOERERAR LA
RITEEHEREBFZF 1D &5 0.03bp = 2.6011%, 7D ZEEf 56.18bp =
3.56%, 14D ZFEf-6.67bp F 4.7344%, 1M ZEEf) 13.5bp F 4.9268%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SIFRIERETAED
EiRITEELIREFRIR 1D 50-0.2bp F 2543%, 7D ZEE) 1.56bp =
2.862%, 14D %%/ 0.0bp Z 3.855%, 1M 3 5fj-2.7bp % 4.4094%, 3M % 5j-1.38bp
% 4.6351%,
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BaEsRIR: Wind, SIERRBSH & &R
EEREAEEFHNEE) 000 TE 22.93 T, EARKNERN-099 T=E
14.59 JT.
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0% | maen o) [ cann | o e
a8 = == BE  |EFETF| TF=REE | BFT=F| TF=R=E
g 3.17 3.21 3.815 -0.12 -0.635 -0.08 -0.03
IR 3.07 3.045 3.155 0.01 -0.105 -0.015 0.005
TE 0.100 0.165 0.660 -0.130 -0.530 -0.065 -0.035

FEsRR: Wind, SIEHAERHE LB

3. CTD 25 K ] 32 &35

#= 2: TF1806 JERKRTI XS5

#= 3: T1806 FERRAI3ZEIZ

1 | 13001818 | 3.6600 | 5.4192 | 1.0513 | 4.9082 | 3.8191 | 0.0453 0.2

2 | 16000618 | 3.6800 | 4.9863 | 0.989 | 4.7191 | 3.3987 | -0.1129 0.5

3 | 1700003.18 | 3.6800 | 4.4959 | 1.0231 | 4.1601 | 1.9542 | 0.3567 25

4 | 17002118 | 3.6500 | 45781 | 1.0201 | 4.2317 | 1.5761 | 0.4713 5.6

5 | 18000LIB | 3.5000 | 4.8274 | 1.0341 | 4.4754 | 1.004 | 0.619 3.1
HIESRE: Wind, SMIFHERERHA SR

1 | 1700188 | 3.8000 | 9.3616 | 1.0469 | 7.9826 | 3.0431 | 0.1306 5.5

2 | 170025.8 | 3.7450 9.611 | 1.0668 | 8.0227 | 1.4532 | 0.5048 6.5

3 | 18000418 | 3.7250 | 9.8603 | 1.0708 | 8.2651 | 1.2825 | 0.5511 30.2

4 | 17000418 | 3.7828 | 8.8822 | 1.0303 | 7.6898 | 1.2798 | 0.4657 7

5 | 160017.18 | 3.8000 | 83644 | 0.9813 | 7.4623 | 0.9889 | 0.3941 0.6
FEESRIR: Wind, MIFHRESHIA R
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