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1. WiHTIRMNAR SR

MENEARE, £ TFI809 5&ALEEM N 98.115 T, M3 5238 F, #F
£ 19407 F, BAT—X 5 HMEE 131 F; /1 T1809 A LE M H 95.505
JT, A3Z 35403 F, #F 61692 F, RAT—HHHMEE 1467 F.

1 BfRMSRITIR

__ &P TF1809  TF1812  TF1903
FEAEAN 98.050 98.125 0.000
WA 98.125 98.140 97.620
BEN 98.175 98.210 0.000
B 98.030 98.120 0.000
iR 98.115 98.140 98.210

Tk -0.020 -0.065 -0.620

B ERIE (%) -0.02 -0.07 -0.63
A& 5,238 18 0
St =8 19,407 850 0
G 131 10 0

_Afh  TI809  Tisl2  TI003

FFEA 95.420 95.455 0.000
W EE 95.540 95.530 95.675
BEh 95.635 95.680 0.000
A 95.370 95.430 0.000
LEE Ay 95.505 95.565 95.565
Tk ik -0.005 -0.070 0.070
TEBmE (%) -0.01 -0.07 0.07
A & 35,403 81 0
FraE 61,692 889 7
BE 1,467 24 0

BRI Wind, SAEHIHT&

B E, 1Y HERKEETE) 1.99p = 3.0603%, 3Y EFImEER
) 0.78bp Z 3.2911%, 5Y HiE Uz R L x) 1.00bp Z 3.3442%, 10Y Hf
E &S &4 R 0.01bp F 3.5431%.
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HEsRIE: Wind, SERIERRR L AR

10 FHIEF AU m R EE-4.29p £ 4.1675%, EIFEfFZ=3850)-4.280p

% 62.44bp.
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HEkiR: Wind, JIEHAGIH & &R
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1.2

m 2

%E 10 FHERKEEER) 1.0bp E 2.87%, PEFEFXE)-1.01bp E
67.31bp.
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HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE
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ETXHRARMAEMNEE-1.34bp F 6.6259, ETHARTREMNLZDN
0.55bp Z 6.623,
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5: ARMILE
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BUERIR: Wind, MFHRESRFL BB

1.4 FHFIR

RITEFRFREEFIZE 1D &5 34.35bp & 2.3481%, 7D &) 10.92bp
2.732%, 14D &g 4.74bp = 2.854%, 1M ZEEf 8.62bp F 3.2056% .

6: B EBEFXR)
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HEsRIE: Wind, SERIERRR L AR

EBRITE R IFEFIR 1D &) 31.7bp & 2.308%, 7D ZEEj 5.50p &=
2.657%, 14D 35 5f)-3.6bp Z 3.068%, 1M 25 5f-5.5bp Z 3.285%, 3M 3£ 5f)-3.3bp

Z 3.649%.,
B 7: EHRTTIE F LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 BIE T
HAEETHIMNES 0.00 TTE 1991 7T, KAMEKHNER) 000 TE 1671

TCo
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BUERIR: Wind, MFHRESRFL BB
NYMEX FEHEBREAEEMNETE 0.26 £TE 7411 35T, ICE FaifiEER
EAEFEMNETE) 0.00 E£cE 78.07 5T, ICEWTI FHEREAEEMNET
%) 0.57 =& 69.32 ZE 5T,
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HaEsRIE: Wind, SXIERIESRF L AR

2. firZRERM CTD 35
2.1 ES

S FHEFHIGE NEAM 10 FHEGREKRE NENEENNZEEE) 0.01
JTE 261 5T; 5 FHEFHIGERNZERXE) 0.035 ;TE-0.025 7T, 10 FH]
[ R AR SR H N = & 50-0.005 7T E-0.06 JT.
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= 1. BERMABHRNERESR
T T T
a4 | uz | Tz BE | 4% 1| TR EE | 4% FF| R RE
ﬂ[ﬁ 2.61 2.575 2. 645 -0. 025 -0.07 -0. 06 0
HifE 2.6 2.605 2.635 -0. 06 -0. 035 -0. 055 -0. 005
%] 0.010 -0. 030 0.010 0.035 -0.035 -0. 005 0. 005

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZEI%F

1 | 160025. 1B | 3.3900 5.3580 | 0.99 | 4.9584 | 3.0186 | -0.0375 8

2 | 160014. 1B | 3.4200 4.937 | 0.9977 | 4.6549 | 2.9683 | 0.0074 0.4

3 | 160006. IB | 3.4200 4.6877 | 0.9895 | 4.4223 | 2.5256 | 0.0527 2

4 | 130018. 1B | 3.3421 5.1205 | 1.049 | 4.6143 | 1.3472 | 0.518 15.5

5 | 180009.IB | 3.3300 4.7781 | 1.0071 | 4.4788 | 0.6465 | 0.4839 45.4
BaEsRIR: Wind, SIERRSTH & &R

1 | 170010.IB | 3.6200 8.8219 | 1.0394 | 7.6094 | 3.6019 | -0.0205 6.3

2 | 160017.1B | 3.6300 8.074 | 0.9818 | 7.1789 | 2.6056 | 0.0564 1

3 | 170018.1B | 3.5793 9.0712 | 1.0458 [ 7.7067 | 2.5371 | 0.201 0.5

4 | 180011. 1B | 3.5400 9.8603 | 1.0575 | 8.3258 | 2.3746 | 0.2384 31.62
5 | 180004.1B | 3.5375 9.5699 | 1.0693 | 7.9893 | 1.7624 | 0.3905 20.2

EIEEE SIS

Wind, SIEHASIAR &L
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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 ERAMBWNHESE . XERAKRATLRHECSRRERBAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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
ZBile EEMBAT, KARRIMEMARERAREPREAARTHS
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.



