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1. WiHTIRMNAR SR

EHE179 97.535 7T, AK3Z 6544 F, FF

© 16607 F, KEI—XZHAE 562 F; F 11 T1809 &AL H )y 94.595
JT, W32 30249 F, #r¢ 51667 F, REI—HEHHEE 161 F.

1: ERHAKRITIS

_ @# TF1809  TF1812  TF1903
T} 97.445 97.535 0.000
W 2 7 97.540 97.625 97.620
B iy 97.585 97.635 0.000
A 77 97.390 97.500 0.000
5 97.535 97.630 97.630
Wk 0.130 0.120 0.115
EEmE (%0 0.13 0.12 0.12
miZz 8 5,544 79 0
o 16,607 285 0
wE -BG62 54 0
_ &% T1809  T1812  T1903
FF & 94 470 94 585 0.000
L 5 7 94630 94695 94760
B 94650 94.720 0.000
B 1T 94420 94 500 0.000
25 i} 94 595 94 630 94 630
ik 0.230 0.200 0.275
BERIE (%0 0.24 0.21 0.29
Hizz 8 30.249 a0 0
o 51,667 393 0
e 167 12 0

BIRSKIR: Wind, SGEMRSHRE

EfEMSFE, 1Y HEKIKEEZRETR)-0.080p E 3.2406%, 3Y EfElgz R
T Rf-1.56bp ZE 3.4277%, 5Y HAERW R AL E-1.97bp ZE 3.5076%, 10Y
HAE R 8 R E Rf)-2.26bp E 3.6627%.
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HEsRIE: Wind, SERIERRR L AR

10 FHE AR mRER-4.250p E 4.4502%, EFFEFHRFZ%ELE-1.99bp

% 78.75bp.
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HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK@mEES) 2.00p = 2.98%, HEFEEE)-4.26bp E

68.27bp.
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BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHEMNEE) 0.35p F 6.4156, ETHARMUENEE) 0.1bp
% 6.4051,
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5: ARMILE
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITEIFHR A EWAIR 1D F5j 0.79p = 2.6427%, 7D FEj 15.2bp =
3.2081%, 14D ZF%f 5.7bp = 3.6566%, 1M ) 12.8bp & 5.5179%.
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6: FRXEBFER)

8.0000

7.0000

5.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
[43] [43] (i3] (i3] (i3] [43] (i3] [43] [43] [43] [43] [43] [43] [43] (i3] [43] (i3] [43]
] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
R T R e O O A - - - I
2 @ @ 9 © 9 9o 9 o =° o 4 9 99 9 9 9
ST 5 5 55555555593 33 993 9
H H R R R ER B R B BB B &8 B B B
RO01 ROO7 RO14 RO21 RIM RZM R3M

HHEsRIE: Wind, SIERIERRR L AR

EBRITEIELiREFIZE 1D T 0.50p F 2.589%, 7D Fxfj L.lbp &
2.800%, 14D 25%f-0.3bp = 3.656%, 1M 5%} 1.4bp ZF 4.1010%, 3M )
-0.1bp Z 4.351%.

7 EERETIE E LR fEFI 2 (shibor)
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HEkiR: Wind, JEHAGIH & &R
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15 Bl E 7
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BUERIR: Wind, MFHRESRFL BB

NYMEX EHEBRREALEEMN L) 0.16 2T E 66.52 =T, ICE FaifiiEEk
EANEENTE) 0.86 ETTE 76.74 7T, ICEWTI FHERSAEEMNT
5 0.34 =T & 65.50 =TT,

9: FMINRE
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 fRin=

5 FHAEMREASR T N A4 10 FHIE IR E LS ASEEN N ETE)-0.07
JTE 2.94 7r; 5 FHIEREARE AN ZE5)-0.00 ;tE-0.095 T, 10 FHIE
fRER R EHA M =% 5 0.00 7¢E-0.095 JT.

&1 BERMATERNERER

‘
Rt

848 | 5% | T% RE |22 1% T2RZ: |52 TF| T2k

nE 2.94 2.95 2.95 -0.095 0 -0.085 0
BilE 3.01 3.01 3.02 -0.095 0 -0.095 0.01

T | -0.070 -0.060 -0.070 0.000 0.000 0.010 -0.010

FEERIR: Wind, SIEHRESRIFA R

& 2: TF1809 FERRAI 2%

1 | 160006.18 | 3.6200 47616 | 0.9895 | 4.4948 | 3.845 | -0.2595 0.4
2 | 130018.1B | 3.5373 51945 | 1.049 | 4.6854 | 3.1527 | 0.2358 39.5
3 | 180009.1B | 3.5200 48521 | 1.0071 | 4.5512 | 2.3273 | 0.2305 1
4 | 17002118 | 3.2910 43534 | 1.0276 | 4.0103 | -1.8775 | 1511 15
5 | 180001.1B | 3.2300 4.6027 | 1.0323 | 4.254 | -2.6392 | 17416 1

%I?Eﬂé;ﬁ Wlnd /\'L[EHH E%tﬁlz

#& 3: T1809 YEBRAI3ZEI

1 | 170010.1B 3.7400 8.8959 | 1.0394 | 7.6766 | 3.4432 | 0.0245 0.5
2 | 170018.1B 3.7200 9.1452 | 1.0458 | 7.7715 | 3.3796 | 0.0699 4.2
3 | 170025.1B 3.7052 9.3945 | 1.0653 | 7.959 | 3.2647 | 0.1276 8.7
4 | 180004.1B 3.6800 9.6438 | 1.0693 | 8.0521 | 3.0168 | 0.2148 18.7
5 | 180011.1B 3.6575 9.9342 | 1.0575 | 83908 | 2.7719 | 0.2321 14.1

ﬁ*&*iﬁ Wmd, /\'L[EHH Ej}ﬁ'j:’:ﬁ
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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.



