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tREERMGREESAEANE, FREBUKTKERE,

R&/edik. Bssom, 5 FHmE TT 0.48bp =
3.3805%, 10 FHAY zE3R 1T 0.42bp = 3.6882%, I&H
W RHZET, IRS/NMETIT, BERAHNEHEIE
BT, NeamREAT, RITEELSFTIHIRE, F
[E % 200 {Z 7T, L%ﬁﬂﬁﬁﬁfpitﬂ, REE4ERRER.
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1. WiHTIRMNAR SR

MENELRE, £ TFI806 ELNEEHM A 97.82 T, A 8008 F, FF
© 10381 F, WA —RHHME 1751 F; £ T1806 SL4H i)y 94.115
JT, RX3Z 32227 F, € 27751 F, B —EHHBME 3855 F-.

1 BfRMSRITIR

__ @ TF1806  TFI809  TFISL2

FEAEAN 97.860 97.705 0.000
WA 97.775 97.680 97.550
BEN 97.935 97.830 0.000
B 97.760 97.630 0.000
iR 97.820 97.710 97.660
Tk 0.000 0.090 -0.065
B ERIE (%) 0.00 0.09 -0.07
A& 8,008 3,427 0
St =8 10,381 7,799 23
G -1,751 1,901 0

_ @A Ti806  T1809  Ti8l2

TR 94.210 94.200 94.210
WA 94.100 94.115 94.325
BEh 94.300 94.295 94.325
SR 94.050 94.045 94.195
g 94.115 94.115 94.325
T 2k 0.020 0.015 0.225
BEERE (%) 0.02 0.02 0.24
A & 32,227 8,620 4
s 27,751 15,629 60
B2 -3,855 2,578 0

BRI Wind, SAEHIHT&

EEIELE, 1Y HERWKEZEETE) 0.7bp Z 2.9305%, 3Y ERKEEET
5f1-1.25bp &= 3.2063%, 5Y HAE{&EU 25 R 2EE-0.48bp ZF 3.3805%, 10Y £f
EH & 25 R T R)-0.42bp & 3.6882%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIEF AU m R EE-1.670p = 4.5077%, EIFEfFIZ350-1.250p

Z 81.95bp,
3: 10 FHIRFH R R M E I E fEF =
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HEkiR: Wind, JEHAGIH & &R
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1.2 5 IES

XE 10 FHEFRKmEEF) 0.0bp = 2.97%, REFELH) 1.5bp =

72.24bp.
B 4: SfRbEEnhEfZE
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

XTRARTHRENERN-244bp E 6.3524, XTH ARMUEMNEED
-0.00bp = 6.3613.
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5: ARMILE
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—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITEIFHR A EWAR 1D F5)-3.62bp = 2.4931%, 7D ZFf)-2.42bp =
2.7952%, 14D 7% 5.25bp Z 3.2697%, 1M ZFEf 4.42bp Z 3.871%.
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6: FRXEBEFER)
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HHEsRIE: Wind, SIERIERRR L AR

EBERTEEVIREFRZE 1D TE)-22bp F 2.487%, 7D FEj-1.0bp F
2.713%, 14D 3FE)-1.5bp & 3.606%, 1M ZFE-0.7bp & 3.799%, 3M ZFE]

1.6bp Z 4.05%.
B 7: _EiERTiE R L EF 2 (shibor)
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ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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1.5 EME T
BEAEEINEE) 0.00 7TE 20.28 7T, EARLLHEE-0.19 ITE 16.39
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—EfiEREE —fRTESi R (B R
iRk Wind, SXIEERSSHT & #B
NYMEX FUHEBR & AEHEMN L) 0.22 £TE 71.36 T, ICE fHHIERR

EAEFEMNETH) 0.26 £LE 77.47 5T, ICEWTI FHEREAEEMNT
5 0.49 =T E 69.2 T,
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9: JRmHI%
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

5 FHAEMRIAREHELM 10 FHEFRRE NEASEENNEEE) 0.01
JTE 3.705 jr; 5 FHIEFHIREHMZELE)-0.075 ;tE 0.11 jt, 10 FHf
E R SR EEHAM Z T 5 0.02 JTE 0.00 T
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® 1 BERMABRNEZRRER

Cvr | wamncran [omurs onw | nen o
&4 EES % WE | 5%F-TZF| T2RKE | 42 T% | T2kZ
PE 3.705 3. 595 3.335 0.11 0.05 0 -0.21
A 3. 695 3.49 3.515 0. 185 -0. 025 -0.02 0
E) 0.010 0.105 -0. 180 -0.075 0.075 0.020 -0. 210

HIERIR: Wind, SIERERAF & AR

& 2: TF1806 FERRAI3ZHI &

1 | 160006.IB | 3.5500 4.8521 | 0.989 | 4.5857 | 5.8052 | -0.2521 0.6399
2 | 150026. 1B | 3.5600 4.4521 | 1.0019 | 4.1606 | 3.9817 | -0.0804 0.5
3 | 1700003. IB | 3.5000 4.3616 | 1.0231 | 4.0275 | 0.5667 | 0.2638 5.8
4 | 130018. 1B [ 3.4215 5.2849 | 1.0513 | 4.7775 | 0.5351 | 0.3118 15

5 | 120015. 1B | 3.4800 4.2877 | 1.0151 | 3.9987 | -0.508 | 0.3443 2

HIERIR: Wind,

#= 3: T1806 JEERAI3ZRIZF

FAEHATRE & EB

1| 170018. 1B | 3.7550 | 9.2356 | 1.0469 | 7.8596 | 1.4509 | 0.1905 6.1

9 | 170010.TB | 3.7600 | 8.9863 | 1.0404 | 7.7659 | 0.4377 | 0.2684 0.4

3| 170025.1B | 3.7100 | 9.4849 | 1.0668 | 8.0491 | -1.5398 | 0.4685 3.5

4 | 160010.TB | 3.7900 | 7.989 | 0.993 | 7.1553 | -2.6012 | 0.4665 |  2.9599

5 | 180004.1B | 3.6700 | 9.7342 | 1.0708 | 8.1433 | -3.7521 | 0.6776 71.54
FEERIR: Wind, SIFHRSRIFA SR
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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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



