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1. WiHTIRMNAR SR

MEHELRE, £ TF1809 A% E MR 97.375 7T, 3L 5822 F, &
© 11602 F, BAI—X 5 HIEE 364 F; 5 T1809 A ALLE M 94.04
7T, B 18621 F, #Ff 29587 F, KR —HHHIEE 2440 F,

1. EfREIRITE

@ TF1806  TFI1809  TFISL2

FEAEAN 97.365 97.440 97.400
B 97.360 97.350 97.430
BEh 97.470 97.440 97.450
AR 97.245 97.230 97.300
LEE Y 97.365 97.375 97.440
Tk -0.105 -0.110 0.150
B ERIE (%) -0.11 -0.11 0.15
A& 4,132 5,822 20
St =8 4,117 11,602 42
% 771 364 18
__ @b T1806  T1809  Ti8l2
TR 93.860 93.900 94.090
W EE 94.145 94.070 94.065
BEh 94.195 94.100 94.160
SR 93.835 93.865 94.025
LEE Yy 94.125 94.040 94.065
Tk 0.170 0.105 0.060
BEERE (%) 0.18 0.11 0.06
A & 14,734 18,621 10
ESREA 12,966 29,587 63
B2 -1,787 2,440 0

BRI Wind, SAEHIHT&

EEIELE, 1Y HERKREELS) 0.1bp & 3.0711%, 3Y ERKEET
5f-1.27bp = 3.228%, 5Y HAE USRI R) 2.09bp & 3.4793%, 10Y HAE
B R E)-0.21bp & 3.7099%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIEF AU mERAEE-1.150p £ 4.5431%, EIFEfFZ=3050-0.94bp

% 83.32bp.
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

%£E 10 FHERKEELRN-5.00p £ 3.06%, REFZLH) 4.7%p =

64.99bp.
B 4: ERKESEMPERZE
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

XTEARMAEMEE) 0.84bp = 6.3763, SiTHE AR KRN LD
0.89bp Z 6.376,
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B 5 ARMILE
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—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

RITEFRHREEFIZER 1D TE)-4.52bp F 2.5669%, 7D FTrf-18.37bp &
2.8141%, 14D 7&rf) 45.43bp F 3.9594%, 1M ZFEf-25.53bp £ 3.7009%.
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6: FRXEBEFER)
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HHEsRIE: Wind, SIERIERRR L AR

EBRTEEVIREFRZE 1D FE)-3.4bp E 2.563%, 7D FEj-3.5bp F
2.768%, 14D 355} 0.7bp = 3.656%, 1M 25xf 0.2bp & 3.833%, 3M %]
4.6bp F 4.147%.

B 7: LEReTE E RfEFZ(shibor)
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ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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1.5 BIE T
EAEETHINES 0.00 TTE 1962 7T, KAMEK ML) 0.00 TE 1639
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BUERIR: Wind, MFHRESRFL BB

NYMEX FilERENEHEMN L) 0.00 £TE 71.57 £IT, ICE FHMiEER
BAZHEMNER-0.76 LTE 7849 KT, ICEWTI FHERANERMN L
51-0.29 3£ 7T 69.11 7T,
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9: JRmHI%
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35
2.1 =

5 FHIE GG E NS A 10 FHEGHRRENESAEENNEEE)-0.25
TEE 3.24 5t; 5 FHIE GBI Z £ 5)-0.015 ;T2E-0.01 5T, 10 FHIE
R R =% 50 0.075 JT= 0.085 JT.
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® 1 BERMAERNEZREER

e [ mamvr [ o | v one
a4 EES M WE | 4% TF| TERE | 25 TF| T2REE
B 3.24 3.335 3.375 -0.01 ~0. 065 0. 085 -0. 025
A 3.49 3.495 3.275 0.005 0.18 0.01 0. 04
A | -0.250 | -0.160 0.100 | -0.015 | -0.245 0.075 0.015

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FERRAI3ZHI

1 | 130013.1B 3.4947 52653 | L0499 | 47573 | 21684 | 0.6378 30

2 | 130009.18 3.4700 49233 | L0071 | 4.6229 | 14181 | 0.5935 10

3 | 17002LIB 3.2423 44247 | 10276 | 4.0819 | -1.8292 | 1.8983 15

4 | 18000L.IB 3.2300 4.674 | 1.0323 | 43252 | -1.8778 | 1.9402 7.8

5 | 080002.1B - 47863 | 1.0476 - - - -
FHERIE: Wind, SXIERIESRI& B

#= 3: T1809 FEERAI 3RS

1 160023.18 3.7996 8.4685 | 0.9734 7.576 2.5664 | 0.1045 27
2 170025.18 3.7400 9.4658 | 1.0653 | 8.0279 | 2.4359 | 0.4454 2.7
3 170018.18 3.7500 9.2164 | 1.0458 | 7.8407 | 24201 | 0.4132 3.7
4 160017.18 3.8100 8.2192 | 09818 | 7.3167 | 2.3817 | 0.1876 1.3
5 180004.18 3.7100 9.7151 | 1.0693 8.121 21571 | 0.5705 28

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.



