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1. WiHTIRMNAR SR

MENELNRE, £/ TF1806 5425 EH 1y 96.885 jT, AL3X 8685 F, #F
% 19280 F, BWEI—X 57 HEE 384 F; F /1 T1806 5ALZE 4y 93.675
JT, B3 41084 F, 56 46759 F, Rel—£4HHRB G 148 F.

1: ERHAKRITIS

__ @ TF1806  TFI809  TFISL2

FEAEAN 96.760 96.800 0.000
B 96.935 96.975 97.215
BEh 96.945 96.975 0.000
B 96.690 96.750 0.000
iR 96.885 96.945 97.105
Tk 0.125 0.135 0.185
B ERIE (%) 0.13 0.14 0.19
B B 8,685 35 0
St =8 19,280 267 11
% -384 15 0
__ Rfb  T1B06  T1809  Ti8l2
TR 93.400 93.130 0.000
W EE 93.740 93.810 93.815
BEh 93.765 93.845 0.000
B 93.305 93.130 0.000
LEEAN 93.675 93.765 93.910
Tk 0.245 0.220 0.085
BEERE (%) 0.26 0.24 0.09
B 41,084 335 0
s 46,759 1,213 15
E -148 -23 0

BRI Wind, SAEHIHT&

EfRIERm, 1Y ARG @ EEE) 0.03bp £ 3.2387%, 3Y EiFUamEK
r5f-2.16bp & 3.4398%, 5Y HRE{EKZSE T 5)-1.43bp & 3.5779%, 10Y
HAE R A 25 R T Ef-0.5bp = 3.7109%.,
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HEsRIE: Wind, SERIERRR L AR

10 FHE AR mREF-1.49p = 4.5559%, EFFEFHFIZ%E-0.99bp

Z 84.5bp.
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

xE 10 FHERKEEER-1.1bp = 2.779%, HEFEXE) 1.6bp =

93.19bp.
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETRARTHIE N EE)-1.60p F 6.2911, £TH AR HUREMNEZE-1.02bp
% 6.286,
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5: ARMILE
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FHERIR: Wind, SXIFHREHT & &

1.4 FEF|ZR

RITEI PR EMWAIR 1D 5 0.62bp = 2.6137%, 7D FEEf 2.430p =
2.9048%, 14D ZFHf-3.7bp = 3.2721%, 1M ZEEf-1.1bp & 3.7715%.
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HEsRIE: Wind, SERIERRR L AR

ERRITEIEAFEFIR 1D %) 1.0bp £ 2.561%, 7D FH)-0.3bp =
2.804%, 14D 3F5f-0.9bp Z 3.684%, 1M Zxf-4.4bp ZE 3.871%, 3M ZxEf
-2.00bp Z 4.209%.

7 EERETIE E LR fEFI 2 (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZME R
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEBR & 2945 H 1 305) 0.00 ST 65.44 555T, ICE hliEER
BHEEMER) 1.02 LTE 72.06 XjT, ICEWTI FURERAAEFENE
) 1.14 £ T E 63.72 £ 7T,
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 =

5 FHERREREHEAM 10 FHEGRMEENSAGEENNEEXD
-0.105 jTE 321 JT; 5 FHIEGHKREH M ZEE)-0.03 7TE-0.06 7T, 10
FHE I ST HA 1 2% 50-0.005 STE-0.09 T,
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® 1 BERMAERNEZREER

N G e e
&4 EES I WE | %FTE| TERE | 4% TF | TER2S
Bl 3.21 3.18 3.195 | -0.06 -0.16 -0.09 ~(0. 145
AifE 3.315 3.25 3.3 -0.03 -0.19 -0. 095 -0.14
g | -0.105 | -0.070 | -0.105 | -0.030 0. 030 0. 005 ~0. 005

FEsRR: Wind, SOEHATER LB

#® 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHI%F

1 | 160006.IB [ 3.6700 4.9342 | 0.989 | 4.6671 | 2.2647 | 0.0973 0.5

2 | 130018.1B | 3.6250 5.3671 | 1.0513 | 4.8567 | 2.048 | 0.3414 20.6

3 | 1700003. 1B | 3.7101 4.4438 | 1.0231 | 4.1078 | 1.3461 | 0.3777 10.6

4 | 170014.1B | 3.6208 4.2575 | 1.0178 | 3.9317 | -1.1804 | 0.7938 24.7

5 | 180001.1B | 3.5600 4.7753 | 1.0341 | 4.4236 | -1.3336 | 0.878 15.4
HHESRIE: Wind, SIFRIERET&ED

1 | 160023.1B | 3.8993 8.5699 [ 0.9778 | 7.5628 | 4.5836 | -0.2523 10. 41
2 | 170018.1B | 3.8400 9.3178 | 1.0469 | 7.9362 | 3.7516 | -0.0142 4.1
3 | 160017. 1B | 3.8506 8.3205 | 0.9813 | 7.4164 | 1.4855 [ 0.2354 2.6
4 | 170010.IB | 3.8000 9.0685 | 1.0404 | 7.7087 [ 1.1292 | 0.4093 8.6
5 | 160010. 1B | 3.8400 8.0712 | 0.993 | 7.1266 | -0.1369 [ 0.5134 0.6

R RIR -

Wind, SIEHRBTRAED
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



