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1. WiHTIRMNAR SR

MENELRE, £ TFL809 EALEEMN T 97.815 JT, M 6136 F, #F
© 13788 F, KRET—x 5 HES 146 F; F 1 T1809 54L& #F 95.035
JC, 3L 33716 F, F{ 48456 F, Rl —F£EHHIE G 2749 F,

1. BfREARITIE

_ ¥ TF1806  TF1809  TF1812
F&h 97 585 97740 §97.790
W 82 i 97660 97.820 97865
BE i 97.745 97875 97.880
B 97.520 97.600 97.790
ErN= R} 97.695 97.815 97.875
pk -0.030 0.015 -0.010
HEEIE (%) -0.03 0.02 -0.01
miir e 209 6,136 11
g 1,811 13,788 70
G 78 146 10
_ @ T1806  T1809  T1812
F&h 94 _8R5 94 895 95.025
W 82 i 94980 95.060 95175
BE i 95.035 95.125 95225
B 94.780 94775 94.900
Erd=RT} 94 965 95.035 95165
pk 0.100 0.125 0.160
HEEIE (%) 011 0.13 0.17
miir e 987 33.716 97
HoB 4194 48 456 275
G 479 2,749 19

BIRSKIR: Wind, SGEMRSHRE

Ef¥lsAmE, 1Y HERKREEETE)-0.18bp Z 3.1397%, 3Y EfEm=E
T 5f1-0.09bp & 3.2864%, 5Y HAE RULEE X5 1.09bp = 3.4283%), 10Y Hf
EH &35 & 45 5-1.000p ZF 3.6001%.
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HaEsRIE: Wind, SXIERIESRF L AR

10 FHEFGRmERER)-2.51bp £ 4.3971%, EIFFEGHRAZEEE)-1.51bp

% 79.7bp.
3: 10 FHIEF RS EME FEFRNZE
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1.2 5 IES

XE 10 FHEGRKEmREE-16.0bp E 2.77%, REFZELH) 14.750p =

83.01bp.
B 4. SfRbmEnhEfE
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HERR: Wind, JOEHASIH & AR

13 ARMILCE

ETLHARTHEMNES) 0.5 = 6.4021, EITHARMUEN L) 2.5bp
% 6.4188,
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5: ARMILE
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BHESRIR: Wind, SOEHRESRI AR

1.4 FHFIR

RITE R EEFIZE 1D T 5 31.28bp = 2.8828%, 7D ZFxj 30.11bp &
4.004%, 14D Z¢Ef) 31.23bp F 4.3224%, 1M L 5f) 4.52bp = 3.9392%,
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6: FRXEBEFER)
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R R E AR BB RBRBRRRRRBRBRBR B R
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BERIE: Wind, SIERAEERT & #B

EBRITE R IFEFIR 1D 2Ry 20.9bp & 2.742%, 7D ZE) 4.20p
2.848%), 14D % xf) 2.5bp = 3.715%, 1M 2 5f) 1.0bp = 3.85%, 3M 35} 4.00p
F 4.282%.
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HRsRIg: Wind, SXIERIESRF & &R
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFUHEER & L4 H (12 5-1.15 ST E 66.73 55T, ICE fimidEk
BAZFEMER) 0.17 27TE 7549 £iT, ICEWTI [FRERENEHEN
51 0.05 S£TTE 65.21 7T,
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BEESRIR: Wind, SOESBEERI&

2. fr=RERF CTD &
2.1 EfREAANE

5 FHAERERSRE N EAH 10 FEAEREI SR E N & AEEN N Z=L5h-0.08
JTE 2.73 7t; 5 FHIEGHER SR BN = 5-0.005 7t E-0.12 7, 10 FHIE
REA R E M =2 E)-0.015 7t E-0.07 JTo
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® 1 BERMAERNEZREER

ox | mawnecorne s cone | seme oy
GRS =5F TF RE |3FTF| TERE |35 TF| TERE
N 2.73 2.78 2.71 -0.12 ~(. 0R -0.07 -0.13
BIfE 2.81 2. 87 2. 8 -0.115 -0, 07 ~0. 055 -0.08
B | -0.080 | -0.090 | -0.150 | -0.00% 0.010 -0, 015 ~0. 050

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FERRAI3ZHI

1 | 160006.IB | 3.5300 4.8027 | 0.9895 | 4.5366 | 3.4453 | -0.1832 0.4
2 | 130018.1B | 3.4190 5.2356 | 1.049 | 4.7282 | 2.3203 | 0.5299 30

3 | 180009.1B | 3.4300 4.8932 | 1.0071 | 4.593 | 2.1008 | 0.3333 3.2
4 | 180001.1B | 3.1600 4.6438 | 1.0323 | 4.2957 | -1.8946 | 1.7744 0.2
5 | 170021. 1B | 3.1600 4.3945 | 1.0276 | 4.0525 | -1.9574 | 1.7725 15.2

HIERIR: Wind,

AFHABTR & EB

& 3: T1809 FEBRAIZHIZF

1 170018. IB 3.6750 9.1863 | 1.0458 | 7.8155 3.804 | -0.0486 6.1

2 160017. IB 3.7106 8.189 0.9818 | 7.2907 3.333 | -0.1059 0.1

3 170010. IB 3. 6700 8. 937 1.0394 | 7.7216 3. 242 0. 0854 6.8

4 170025. IB 3.6300 9.4356 | 1.06563 | 8.0052 [ 2.8836 0. 262 4.4

5 180011. IB 3. 6000 9.9753 | 1.0575 | 8.4363 | 2.8293 | 0.2474 18.2
HaEsRIg: Wind, SXIERIESRF & &R
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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.



