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1. WiHTIRNAER SR

MENELRE, £ TFI806 ELNLEHM A 97.95 T, AR 7015 F, FF
© 19153 F, ®EI—RHHEE 598 F; £ T1806 SHALHH 94.97
JT, AX3Z 33461 F, 43795 F, WEI—EHHME 375 Fo

1. BfRMSRITIR

@ TF1806  TFI809  TFISL2

FEAEAN 97.880 98.005 97.905
B 97.930 97.875 98.045
BEh 97.980 98.005 98.045
AR 97.820 97.785 97.880
iR 97.950 97.890 98.000
Tk 0.115 0.100 0.290
B ERIE (%) 0.12 0.10 0.30
B B 7,015 212 4
St =8 19,153 990 25
% 598 -16 4
__ Ry T1B06  T1809  Ti8l2
TR 94.880 94.885 94.860
W EE 94.930 94.895 94.950
BEh 95.020 94.980 94.950
SR 94.800 94.785 94.800
LEEAN 94.970 94.930 94.950
Tk 0.105 0.110 0.170
BEERE (%) 0.11 0.12 0.18
AL B 33,461 997 7
ESREA 43,795 3,256 46
B2 -375 341 3

BRI Wind, SAEHIHT&

EfEMEsAmE, 1Y BEEKRZZETE-3.320p F 3.0152%, 3Y EEKZER
T 5-3.91bp F 3.1779%, 5Y EREEUEEIRN-4.48bp & 3.2858%, 10Y
HAE =i E I Rh-1.61bp & 3.5855%.
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B 2: XRHREfRKER
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HaEsRIE: Wind, SXIERIESRF L AR

10 FHE AR mEEF-5.01bp = 4.3509%, EFEFHFZE%5E-3.37bp

% 76.54bp.
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HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IE=

XE 10 FHERK @KL, 2.00p = 3.00%, HEFEEE)-3.64bp E

58.55bp.
B 4: EREEERPERZE
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

EnXRARMHEMNER) 1.95bp E 6.3229, EXTHARTKEMNETH
-0.44bp ZE 6.30,
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B 5 ARWILE
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HEsRIE: Wind, SERIERRR L AR

1.4 FEF|=R

RITE IR EEFIZE 1D & E) 44.92bp F 4.0549%, 7D ZErjj 135.04bp &
6.1569%, 14D ¢z 167.03bp £ 7.1812%, 1M L Ef 37.56bp Z 4.9687%.

B 6: FHFEBEFER)
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ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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EERTERVIFERE 1D T 1.2bp F 2.736%, 7D EE) 0.7bp =
2.907%, 14D 35 5] 1.2bp Z 3.819% , 1M 35 5-0.3bp Z 3.748%, 3M 355H-1.3bp

Z 3.991%.,
7: EigEReTIEN R W fEF & (shibor)
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HaEsRIE: Wind, SXIERIERRF L AR

1.5 B EIMIETR

BANEEFMEF 0.00 TE 2091 7T, FEAHLHZEE) 0.00 ;TE 16.76
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HRsRIg: Wind, SXIERIESRF & &R
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NYMEX FifiEBR & A EE ML E)-0.94 £TE 67.7 £, ICE fliERE
NERNERN-0.94 E£TE 73.07 £5T, ICEWTI FHERRE AEEN L)
-0.72 =T & 64.97 =T,
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HERR: Wind, JOEHASIH & AR

2. HiZEBRERM CTD 25

2.1 =

5 FHAEFHAR = 1AM 10 FREFIARE NS AEENMNELE)-0.01
JTE 298 jT; 5 FHIEGHSRERMNZESS) 0.02 ;T= 0.06 T, 10 FHE
RER R HAIN =250 0.00 7t = 0.04 7T,
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® 1 BERMAERNEZREER

e [ mane e [omnnn oo | rmn o
GEd 4% e WE | 4% TF| TERE | 25 TF| T2REE
B 2.98 2.96 3.05 0. 06 ~0.11 0.04 -0. 02
[N 2.99 2.99 2.975 0.04 0.02 0.04 0.005
A | -0.010 | -0.030 0.075 0. 020 -0. 130 0. 000 -0.025

FEsRR: Wind, SOEHATER LB

& 2: TF1806 FERRAI3ZHI &

3k 3: T1806 EBRAIZZHIZF

1 | 170014.1IB [ 3.4700 4.2219 | 1.0178 | 3.8974 | 1.2287 | 0.2964 0.3

2 | 1700003. 1B | 3.4500 4.4082 | 1.0231 | 4.0745 | 1.0613 | 0.3357 1.8

3 | 130018.1B | 3.3572 5.3315 | 1.0513 | 4.8251 | 0.2209 | 0.5214 24

4 | 160006. 1B | 3.3500 4.8986 | 0.989 | 4.6337 | -0.6639 | 0.4562 1

5 | 180009.1B | 3.2306 4.989 | 1.0075 | 4.6905 | -4.5843 | 1.0396 31.2
HHESRIE: Wind, SIFRIERET&ED

1 | 170010.1B | 3.6900 9.0329 | 1.0404 | 7.6803 | 4.3293 | -0.1029 0.8
2 | 160023. 1B [ 3.6900 8.5342 | 0.9778 | 7.5372 | 3.2575 | -0.0451 0.3
3 | 170025. 1B | 3.6400 9.5315 | 1.0668 | 7.9515 | 2.8458 | 0.1228 3.5
4 | 170018.1B | 3.6450 9.2822 | 1.0469 | 7.9134 | 2.551 | 0.1422 4.6
5 | 160017.1B | 3.6900 8.2849 | 0.9813 | 7.3874 | 2.3195 | 0.0785 0.4

R RIR -

Wind,

POLHI TR & BB
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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
NEMEFRE B EFFLT. W5IH. Tk, TERLLIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



