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MACEIES - F0286569 7 0.105 7c5% 0.11%, A 32 8319 F . E 5 B T~ 2= TF1809
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1. WiHTIRMNAR SR

MENELANRE, £ TF1806 SLALEHEMN 7 96.995 T, pL3Z 8319 F, #F
© 18687 F, BAI—XHHME 627 F; F 17 T1806 5ALE M7 93.80
JT, M3 43616 F, FFE 47534 F, REI—EHHE G 269 F.

1: ERHAKRITIS

__@%h  TF1806  TF1809  TF1812 _
TN 96.990 96.975 0.000
A 97.065 97.070 97.215
BEm 97.090 97.115 0.000
BAEM 96.915 96.950 0.000
siEm 96.995 97.030 97.215

Qi 0.105 0.065 0.035
TBEEEIE o) 0.11 0.07 0.04
RS B 8,319 35 0
ES e 8 18,687 264 11
% -627 9 0

__@fh  TI806  T1809  Tisl2
T 93.765 93.860 93.980
B 93.880 93.905 94.000
BEh 93.945 93.965 94.000
B 93.660 93.730 93.980
- KTy 93.800 93.835 93.990

Tk 2k 0.110 0.040 -0.005

BKERIE (%) 0.12 0.04 -0.01
R B 43,616 521 3
ESREN 47,534 1,268 16
oE 269 23 1

BRI Wind, SAEHIHET&

EfE#AsETE, 1Y MEfFRmEREE-0.79p = 3.2013%, 3Y Eftitm®E
T 5f-4.23bp ZE 3.3682%, 5Y HAEfEKSELE)-3.92bp E 3.5205%, 10Y
BB U 35 T EN-0.47bp = 3.7062%.
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2: REHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIE T F AE ) 2.3%bp X 4.5811%, EFFEFFIZ2EE) 2.86bp =

87.49bp.
3: 10 fFHE FREESEENE FFE AR =
5.3000 150.000
170.000
4.8000 110.000
100.000
43000 50,000
3 8000 80.000
70.000
3.3000 60.000
50.000
2 8000 40.000
[43] [43] (i3] (i3] (i3] [43] (i3] [43] [43] [43] [43] [43] [43] [43] (i3] [43]
] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
P T T T T S A= R o 9'| &4 4 4 4o =
g g 9 9 9 g 9o g g o o o 9o g g g
- - - - - - - - - - - -
i I -
H R R A R R R R & R &R &R R & & H

— h FEAEEEM S E10F  ——10YEHRE-10VERE (e

HEkiR: Wind, JEHAGIH & &R
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1.2 =% IES
£E 10 FHEERSEEE-100p F 282%, hEFIZTE) 053bp =

88.62bp.
B 4: REKmEMpRTE
180
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160
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3 120
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2 &0
ol ] eI eI B e Tt T T~ B B B (- B e B e
&ﬁn Qﬂbﬁa Q,,Jﬁ: & -:??9 r§:~° 9 I @,ca @ﬁ 8 {}e Q'::. ;5‘»6 & & o5
SO St “T“ g ¥ u\% '::bc'tr o
LM SR R A M R O

—EE 10V e 10V e -2 (D

BUERIR: Wind, MFHRESRFL BB

13 ARMILCE

XTHEARMAEMEE) 0.64bp = 6.2898, S£itH AR UMEMN L5
0.11bp % 6.2825.
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B 5 ARMILE
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HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|2R

RTEEBREBEFE 1D TE-1.77p & 2.591%, 7D ZFE)-3.93bp &
2.7892%, 14D - E)-2.73bp F 3.2072%, 1M ZEEf-2.27bp F 3.7422%.,

B 6: PR EBEFRR)
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B.0000

HEsRIE: Wind, SERIERRR L AR

i8R ITE E IR EFZ 1D Z5f) 0.0bp Z 2.557%, 7D F5fj-0.2bp F 2.98%,
14D %5 5)-0.3bp F 3.671%, 1M ZFE5-1.7bp = 3.825%, 3M 25Ef-2.00bp

4.179%,
7: LiERTTIE E L IFREFIZE (shibor)

5.5000

5.0000

4 5000

4. 0000

3.5000

5.0000

z_amWW

2.0000
m m™m M™m ™M ™M M M M M M M M M Mm M M
[ D o N o N o N o s o o o o s o T
Hmrh-d-u".Lﬁr-'nc:':-cr'\E'n—'ir\'lAr\'irh-d-
2 ¢ g ¢ ¢ g g g 9 4 o o o g o g
S5 R E R SRS RS g g g g
H R R B R R R B R B B B BB A R

e SHIBOR O N s SHIBOR 1V s SHIBOR 24
e SHIBOR 1] s SHIBOR 31

HEkiR: Wind, JIEHAGIH & &R
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1.5 BIE T
HAEETHNES 0.00 TTE 2133 7T, HKAMEKN LR 356 TE 17.05

TCo

B 8: AN

o o & & = o o - o o,
W™ MY " " " " ™ o e »
& & & & & 3

i\
=1 o ns ¥ g el
G A

v el :
§ o o~ o i

S

— TR 2l —ih TR e EE)
BUERIR: Wind, MFHRESRFL BB

NYMEX FHEREAZEEMNEE) 0.38 =t E 67.33 35T, ICE fRiliEEk
EAEEMNMETE) 056 E£LE 7258 £jr, ICEWTI FHEREALEENT
5 0.41 50 F 64.13 7T,

9: FMINRE
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140.0000

1200000 f\ :
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HaEsRIE: Wind, SXIERIESRF L AR

2. HirZRERM CTD 35
2.1 =

5 FHERREEZHEAM 10 FHEGRMBEENSAGENNEEXD
0.005 JT= 3.195 7T; 5 FHIE GBI Z%E) 0.01 ;T=E-0.035 5T, 10
FHE FHI ST £ 5) 0.06 STTE-0.035 JT.
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*® 1 BaMABERNERER

&

B4 EES T WE | %FTF| TERE | 4FTF| TERE
B 3.195 3.195 3.225 | -0.035 -0. 185 -0. 035 -0. 155
HE 3.19 3. 14 3.175 -0.045 -0.175 -0.095 0. 14
2 | 0.005 0. 055 0. 050 0.010 -0.010 0. 060 -0.015

FEsROR: Wind, SOEHATTR LB

#= 2: TF1806 JERKTI 2S5

1 | 130018.1B | 3.5968 53616 | 1.0513 | 4.8516 | 1.873 | 0.3595 24
2 | 1700003.1B | 3.6500 44384 | 1.0231 | 41029 | 0.4949 | 0.5074 11.2
3 | 170014.1B | 3.6550 42521 | 1.0178 | 3.926 | 0.1081 | 0.5523 3.9
4 | 180001.1B | 3.5400 47699 | 1.0341 | 4.4183 | -1.3283 | 0.8491 9.1
5 | 170021.1B | 3.5000 45205 | 1.0291 | 4.1755 | -2.9467 | 1.1107 49.8

kiR Wind, JOEHAGIRRR B

#= 3: T1806 FEERAI 3RS

1 | 170018.18 3.7900 03123 | 1.0469 | 7.934 | 2.1707 | 0.2413 43
2 | 170010.1B 3.8000 9.063 | 1.0404 | 7.7032 | 1.8412 | 0.2817 34
3 | 160017.1B 3.8350 83151 | 09813 | 7.4116 | 1.4922 | 0.2266 0.2
4 | 180004.1B 3.7000 9.811 | 1.0708 | 8.2177 | -0.8334 | 0.7779 4.8
5 | 170025.18 3.7040 9.5616 | 1.0668 | 7.9766 | -1.4024 | 0.8583 0.8

HHESOR: Wind, SQEMISEL
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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 ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
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
RAEZERBN B ARFHRNREBR. MERAKFTE. AAAEUES
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
NELMER X B EFFLT. W5IH. Tk, TERLLIEHR
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



