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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEHEM A 97.705 7T, pL3Z 6777 F, #F
2 17181 F, BRI —XRZHEE 574 F; F /1 T1809 GALEHMN 7 94.945
TT, MR ALT27T F, F5¢ 53698 F, REI—EHHIEE 2031 F.

1: ERHAKRITIS

_ @ TF1809  TF1812  TF1903
F&h 97 545 97680 0.000
W 82 i 97.695 97.835 97620
B 97.800 97.835 0.000
B 97.530 97655 0.000
=R 97.705 97.805 97.800
o 0.160 0.205 -0.010

HEEIE (%) 0.16 0.21 -0.01
Rizz B 6,777 53 0
HoB 17,181 310 0
wE 574 25 0

_ G T1809  T1812  T1903
& 94 620 94700 0.000
W 22 i 94.930 95.040 94760
B 95.045 95.105 0.000
B 94 615 94700 0.000
e y= R 94 945 95.030 95.030
o 0.335 0.360 0.080

HEEIE (%) 0.35 0.38 0.08
[y} 41,727 167 0
HoB 53,698 440 0
wE 2,03 47 0

BIRSKIR: Wind, SGEMRSHRE

EEIELE, 1Y HEREERTE-1.97bp F 3.2209%, 3Y EHfRWEER
A5 5f1-2.33bp & 3.4044%, 5Y HAEfEUES R R)-3.00bp E 3.4776%, 10Y
HAE R Y 35 R A 5f-4.00bp & 3.6227%,
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HEsRIE: Wind, SERIERRR L AR

10 FHEFRKEEREE)-3.730p = 4.4129%, EIFFEGMZEZES) 0.27bp

Z 79.02bp.
3: 10 FHEFREEXRFMEFEFHZ=
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HEkiR: Wind, JIEHAGIH & &R
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1.2 = ES

x£E 10 FHERKEELRN-4.00p £ 2.94%, HEFZLE) 0.00bp =

68.27bp.
B4 RElRamRMhERE
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BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHIEMNEE)-1.94p F 6.3962, £TTH AR AN EZE-1.28bp
£ 6.3923,
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITEIRAXEEF R 1D F5)-0.87bp F 2.634%, 7D L E)-1.93bp F
3.1888%, 14D 3Fxf) 19.87bp & 3.8553%, 1M ZFRf-17.2bp = 5.3459%.
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HHEsRIE: Wind, SIERIERRR L AR

EEBRTERIFERE 1D &) 0.2bp F 2.591%, 7D Fx) 0.9bp =
2.809%, 14D Z5xf) 0.9bp & 3.665%, 1M 25Ef 0.6bp ZE 4.107%, 3M ZExE)
0.0bp = 4.351%.

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

NYMEX FUHEER & L4 H (13 5) 0.17 ST E 66.69 57T, ICE fhjMidEk
BAFEEMER-1.12 £ E 7562 £jT, ICEWTI FHERSAEHEMNE
51-0.21 3£ 65.29 37T,
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHIEFRHIBRENEAM 10 FHEFRBE N EAEENNZE%LE-0.18

(=

JTE 2.76 jT; 5 FHIE R

REA R EEHANT =35 RN 0.00 7£%E-0.085 IT.

&1 BERMATERNERER

HATRESHAMY =3 5-0.005 ;T E-0.10 7T, 10 FHE

17

Y EE TF WE | %% TF| T2RE | 4% TF | TERE
P 2.76 2.775 2.77 -0.1 0.005 -0. 085 0
B 2.94 2.95 2.95 -0. 095 0 -0. 085 0
27 | -0.180 -0.175 -0.180 | -0.005 0.005 0.000 0.000

HERIR: Wind, MXIERIEIR &R AR

& 2: TF1809 FERRAI 2%

#& 3: T1809 YEBRAI3ZEI 5

1 | 160006.1B | 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 | 1.511 15

5 | 180001.1B | 3.2300 46027 | 1.0323 | 4254 | -2.6392 | 1.7416 1
kiR Wind, JIEHAGIRA B

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

EIEEE SIS
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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.



