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1. WiHTIRMNAR SR

MENELANRE, £ TFI806 &ALEFE M 96.85 jT, M3z 5832 F, #F
7 19442 F, BRAT—XHHEE 155 F; F /7 T1806 5L4H MK 93.58
JT, MR 27093 F, #¢ 46492 F, REI—EHHEE 256 F-.

B 1: EfRHIRTE

__@%h  TF1806  TF1809  TF1812 _
TN 96.880 96.905 0.000
A 96.845 96.885 97.215
BEm 96.890 96.915 0.000
BIRM 96.795 96.865 0.000
siEm 96.850 96.880 97.070

Qi 0.025 0.010 0.175
TBEEEIE o) 0.03 0.01 0.18
RS B 5,832 20 0
ES e 8 19,442 230 11
% 155 -1 0

__@fh  T1806  T1809  Tisl2
FEM 93.530 93.730 93.485
B 93.550 93.665 93.815
BEh 93.640 93.730 93.815
B 93.460 93.565 93.485
- KTy 93.580 93.645 93.815
Tk 0.075 0.095 0.205

TREETR (%) 0.08 0.10 0.22
AL 27,093 144 4
ESREN 46,492 1,113 15
oE 256 34 1

BRI Wind, SAEHIHET&

EfIlshE, 1Y #E R RE5-4.00p 2 3.2591%, 3Y E fitiia R
Efj-1.75bp = 3.534%, 5Y HAE Utz R T E)-0.85bp = 3.6493%, 10Y HAE
B S R E)-2.73bp & 3.7234%.
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B 2: XRHREfRKER
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— LR — e HAE i
— S EAE N R — 10 I

HiEsRIg: Wind,

POLHAETRE R BB

10 FHE AR mRER-2.76bp = 4.6005%, EHFEFFIZ%5E-0.03bp

3: 10 FHIE RS R E FFE RF=

% 87.71bp.
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HEsRIR: Wind,

2170903
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2171103
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180203
A18-0303

e | Y E-1OVEHE (bR

SUEHA S & BT
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110000
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70.000
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1.2 5 IES

XE 10 FHEGWmERE 0.0bp E 2.79%, fIEFELEE-2.73p =

93.34bp.
B 4: ERUEEEFRPERZE
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

XTEARMAEMEE) 0.93bp E 6.2926, SiTHE AR KEMN LGN
1.55bp Z 6.2999,
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B 5 ARMILE
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DU I G N SV SN N S N R I
T e (R
AR A A U A A

—&nRARMREN  —EnRAEMAEN  — EnRARMEEL
FHERIR: Wind, SXIFHREHT & &

1.4 FEF|2R

RITEEHRXEMEFZFR 1D T E)-18.54bp F 2.4134%, 7D L E)-20.61bp &
3.809%, 14D 7Fxf-30.81bp F 3.3674%, 1M ZFEf 3.28bp & 3.9041%.

6: A EBEFRR)
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B.DDO0
FRLLLI]
B D0
5. D0
4 DOm0
EXLLLI]
FRLLLI
D DD DD DD DD DD DD DD
$ PP P H P DD DD PP PI
I~ R I A B I I ol
S T T LT DT DT Y Y WY Y Y W WY LY
BT AT AR AR DT DT P PT PT ART RT RT ART APT P
ROO1 ROOT RO14 ROZ21 R1M R2ZM R3M

HEsRIE: Wind, SERIERRR L AR

EBRITEEIFERZE 1D TEh-10.50p F 2.469%, 7D ZExf-4.0bp Z
2.83%, 14D x}h-5.6bp & 3.781%, 1M Z5Ef-6.71bp F 4.0597%, 3M 25E]
-4.05bp ZF 4.3101%.

B 7: EEHRTEELFEFIZEshibor)
5.500:0
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4 0000
3.5000
3.0000

2 5000 WW

2.0000

2170103
2170203
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A1F06-03
170703
A17-08-03
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2171103
171203
A18-01-03
Als-0203
A18-0303

s SHIBOR O/ T s S HIBOR 1 s SHIBOR 2W
o SHIBOR 1N e SHIBOR 3 M

HEkiR: Wind, JIEHAGIH & &R
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15 Bl E T

BAEEFNER 0.00 TTE 22.71 JT, AL N EE-4.18 JTTE 13.49
jTl:o

B 8: AN
33
31
28
27
25
23
21
19
17
15
13
_,:E’ @L"J ,\ﬂ?’ ,ll’f” ,\ﬂ?’ L:?:'.?9 @ﬂ?’ ‘;g'\ﬁp} &ﬁ?’ 2
ﬂb@q’ & & B L '19@“ @*\i’ 3 n?'\:"

— TR 2E  —ie TS RaEE)
BUERIR: Wind, MFHRESRFL BB

NYMEX iR & L4558 (1 3050-0.14 ST E 63.37 55T, ICE fiiidek
BAERMER0.1 £7TE 68.02 £7T, ICEWTI FilERENERMNER]
-0.03 T E 60.87 £t

9: FMINRE
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140.0000
120.0000

100.0000 wﬂ” ﬁ% " W ﬂf’»f‘fb

60.0000 M ﬂﬁ?{
40.0000 % Wﬁ

20.0000

—NYMEXEH ——ICERRH —— ICEWTIEH

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. HirZRERM CTD 35

2.1 =

5 FHEMREREHEAF 10 flEHH EfRRENEAEENNZETS
-0.075 7t = 3.27 T; 5 FHIERELERM =35 0.025 ;tE-0.03 jt, 10
FHIE HEA LR Bt =2 5) 0.03 755—0.065 TCo
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® 1 BERMABRNEZREER

frz

CE B T WE | 5FTE| TERE | 5F 1 F | TRREE
ol | 3.2 3.235 3.255 | -0.03 -0.19 | -0.065 ~0.17
Wi | 3345 3.305 3.43 | -0.055 | -0.165 | -0.095 ~0.04
ZF | -0.075 | -0.070 | -0.175 | 0.025 | -0.025 | 0.030 ~0. 130

FEsROR: Wind, SOEHATTR LB

#= 2: TF1806 JERKTI 2S5

1 | 130018.18 3.6849 538063 | 1.0513 | 4.8749 | 3.3583 | 0.0891 9

2 | 1700003.18 | 3.7200 4463 | L0231 | 41269 | 1398 | 0.3724 16
3 | 180001.18 3.6500 47345 | 1.0341 | 4.442 | 1.0014 | 0.5281 541
4 | 17002118 3.6400 45452 | 1.0291 | 4.1983 | 0.1052 | 0.6843 48.1
5 | 0B0OOZ.1B - 49068 | 1.0501 - - - -

HaERIE: Wind, MIERAETRE &R AR

#= 3: T1806 FEERAI 3RS

1 | 170018.18 3.8355 9.337 | 10409 | 7.9550 | 3.0459 | 0.1161 18
2 | 170010.18 3.8400 9.0877 | L0404 | 77253 | 25125 | 0.2028 1.2
3 | 160010.18 3.9100 8.0004 | 0983 | 71427 | 23866 | 0.1291 L5
4 | 150023.18 3.9065 7537 | 09993 | 6.678 | 0.043 | 0.5555 0.3
5 | 170025.18 3.7350 9.5863 | L0668 | 7.9988 | -0.6545 | 0.8453 31

¥eEsoR: Wind, SIEHASIH &R AT
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFZBWNESE . XERAKATLREEESRRERHA/T—
RABREEENRE. AELRZEFRERMES AT RNTERE. B
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



