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EHEGRRREERTEASO%E, FEMKESHRY
Ko MEFHmE, 5 FHIE R 17 0.63bp & 3.2959%),
10 FHA # 3R 17 0.51bp = 3.5186%, IRS /g E1T,
BEFIITRAIERA 5020 {27t MLF F| 2 &0 F1_£F
BERAHMEEBRRMATEN, HIREFASE%E, R
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1. WiHTIRNAER SR

MENEARE, 5 TF1809 A4 %E M 98.285 7T, Hi3Z 7685 F, #F
© 19195 F, BRET—XFHME 844 F; £ T1809 AALHE M 95.64
JC, B 42289 F, #6278l F, KR —EHHRE G 382 F.

1: EfRHAKRITIS

__ &P TF1809  TF1812  TF1903
FEAEAN 98.140 98.330 0.000
B 98.260 98.405 97.620
BEh 98.370 98.470 0.000
IR 98.140 98.330 0.000
iR 98.285 98.405 98.380

Tk -0.025 -0.040 -0.760
TREEE ) -0.03 -0.04 -0.77
A& 7,685 196 0
St =8 19,195 1,773 0

% -844 55 0

__ Rfb  T1809  Ti8l2  T1903
TR 95.700 95.820 96.215
W EE 95.650 95.690 95.365
BEh 95.850 95.935 96.215
SR 95.575 95.660 95.365
LEEAN 95.640 95.700 95.365
Tk -0.075 -0.090 0.295

BEERE (%) -0.08 -0.09 0.31
A & 42,289 1,462 4
ESREA 62,781 3,288 9
B2 -382 558 -1

BRI Wind, SAEHIHT&

EEWMEsAmE, 1Y BE AWK R 0.01bp F 3.0508%, 3Y EEUER
L 50-0.39bp = 3.2391%, 5Y HAE Uz K E 5 0.63bp =F 3.2959%, 10Y Hf
E &S & 4R 0.51bp Z 3.5186%.
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HEsRIE: Wind, SERIERRR L AR

10 FHIE R Mm KAL) 1.250p = 4.0976%, EIFFEfFIZ%ES) 0.74bp

% 57.9bp.
3: 10 FHEF R @R E T EfRANZE
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HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IE=

XE 10 FHEGN@mEES) 7.00p E 2.96%, FXFEEE)-6.49p E

55.86bp.
. ==
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

ETXRARTAEMNEE-780p F 6.7593, ETHARTUEMNZE 3%bp &
6.7834.
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B 5 ARMILE
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—EnRAETREl  —ERRAEMAESN  — ExRARTED
i&?&%;}? : Wind , /\'L[EHH Eﬁkxﬁ

1.4 FEF|ZR

RITEIFHFXEBFZFR 1D &E) 3.86bp £ 2.394%, 7D R 4.35bp &=
2.6995%, 14D 7&rf) 2.03bp F 3.1249%, 1M ZFEf-81.24bp F 3.0587%.

B 6: PR EBEFRR)
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HEsRIE: Wind, SERIERRR L AR

ERRITEIEAFEFIR 1D %) 1.6bp £ 2.362%, 7D ZH)-1.7bp &
2.658%, 14D 25 5f)-2.5bp Z 2.936% , 1M 25 5f-2.1bp Z 3.162%, 3M 35 5f)-3.3bp

2 3.503%.,
B 7 E#RTTIE E LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 BME i
EAEEFNEF 0.00 TTE 20.28 7T, HAHLN L) 0.28 STE 17.42
jTl:o

8: R

— TR EE ——iE TR E R
HEERIR: Wind, SIERREREFA R
NYMEX EHEBRREALEENL)-0.37 £t E 67.89 =T, ICE filiEEk

BAZEHEMER) 0.24 27TE 7338 £iT, ICEWTI [FRERENEHENE
51 0.27 S£TTE 66.14 7T,

9: FHMIMNME
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. #irZ=RERM CTD 35

2.1 =

5 FHERREEHEAM 10 FHEGRMEENSAEENNEEXD
0.085 JTE 2.645 7T; 5 FHIE AN =% 5h 0.04 ;TE-0.12 7T, 10
FHE I ST HA 1 2% 50-0.005 STE-0.06 TTo
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® 1 ERMAERNEZREER

T T T
a4 | 43 | FE | WE | N%FTE| VEWE | 47| RN
IUE 2. 645 2.705 3.015 -0.12 0.025 -0. 06 0.335
HiE 2.56 2. 665 3.31 -0. 16 0. 065 -0. 055 0.71
k37| 0.085 0. 040 -0.295 0. 040 -0. 040 -0. 005 -0. 375

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI &

& 3: T1809 FEBRAIZZEIZF

1 | 130018.1B | 3.2915 5.0849 | 1.049 | 4.5795 | 0.4921 | 0.558 15

2 | 180016.1B | 3.2950 4.9726 | 1.0132 | 4.6631 | 0.4912 | 0.4385 4.7

3 | 180009.1IB | 3.2550 4.7425 | 1.0071 | 4.4437 [-0.9231] 0.6398 64. 1

4 | 170021. 1B | 3.2450 4.2438 | 1.0276 | 3.9011 [ -1.8407| 0.8835 15

5 | 180001.1IB | 3.1900 4.4932 | 1.0323 | 4.1448 | -2.9731 | 1.0801 15
BaEsRIR: Wind, SIERRSTH & &R

1 | 180004. 1B | 3.5488 9.5342 | 1.0693 | 7.9528 | 2.82 | 0.1472 19. 4
2 | 160023. 1B | 3.6000 8.2877 | 0.9784 | 7.4033 | 2.6389 [ 0.03 0.2
3 | 170025. IB | 3.5500 9.2849 | 1.0653 | 7.8599 | 2.26 | 0.2283 0.5
4 | 170010.IB | 3.5695 8.7863 | 1.0394 | 7.5766 | 2.0883 | 0.2179 0.7
5 | 160017.IB | 3.6000 8.0384 [ 0.9818 | 7.1445 | 1.8899 | 0.1485 1.3

EIEEE SIS

Wind,

SUEHA SR & BT
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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.



