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MEREFRRRFE/NEEAERZES, TERIHKE
¥R, BEERKREY. B550HE, 5 FHREETT
3.21bp F 3.2249%, 10 FHIW I E 1T 40lbp =
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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEFE M 9845 T, M3z 7865 F, #F
17179 F, RET—XHHBME 642 F; £ T1809 ALLHMNH 95.83
JT, P32 32863 F, #F¢r 59336 F, REI—HEHHME 869 F-.

1: ERHAKRITIS

_ @ TF1809  TF1812  TF1903
F&h 98 460 98575 0.000
W 82 i 98.510 98.650 97620
B 98.520 98.670 0.000
B 98.315 98.460 0.000
=R 98.450 98.590 98.545
o 0.130 0.125 -0.855

HEEIE (%) 0.13 0.13 -0.87
Rizz B 7.865 700 0
HoB 17179 3,340 0
wE -642 440 0

_ W@ T1809  TI812  T1903
F&h 95680 95.720 0.000
W 82 i 95.900 95.940 95.550
B 95.935 95.975 0.000
B 95.615 95_6R5 0.000
e y= R 95.830 95860 95.840
o 0.335 0.320 -0.025

HEEIE (%) 0.35 0.33 -0.03
[y} 32,863 2,164 0
HoB 59,336 7.304 10
wE -B69 1,065 0

BIRSKIR: Wind, SGEMRSHRE

EEIELE, 1Y SRR EREE)-4.06bp F 2.841%), 3Y ERKHEEET
51-2.93bp & 3.0578%), 5Y HiE{&EU 5 RAEE-3.21bp F 3.2249%, 10Y £f
E &35 KA R-4.01bp ZF 3.4812%.
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B 2: XRHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIEF AU m R AL E-4.4%p £ 4.1002%, EIFE f57F]2=3850-0.48bp

% 61.9bp.
3: 10 FHEF R @R E T EfRAZE

5.3000 130
5.1000 120
4.5000 110
47000 100
4.5000 80
4.53000 80
4.1000 70
3.5000 &0
37000 S0
3.5000 a0

m M M M M M oMm M oMmom o MmoMmoMmoMm Mmoo oMmom oM m

o o o o o o o o o o o o o o o o O o O

e B R T T R R = S s T T T B SR ST R

2 8228888 iddiegegesgege o9

g e R R R -

RRERRRRARRRRARRRRAR/IAIR

——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEFK@mEES) 2.00p = 2.98%, FEFEEE)-1.99p =

54.13bp.
. ==
B 4: EREESEERMDEFRZE

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0

[22] o [22] [22] o o [22] o o [32) [22] o o [42) o o [22] [22] o
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HaEsRIE: Wind, SXIERIERRF L AR

13 ARMILCE

£ ARTHENLE) 34bp E 6.8165, ETHARBUEMNE-1bp =
6.8255.,
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5: ARMILE

7.0000
6.9000
&6.8000
&6.7000
6.6000
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6.4000
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PR I I AR B A N L ':'3” el

& A A AT AT AT AT AT AT e
S e U U .
U S S S S S A S S

AU
S
PP PP

—EmRAEMREN —ERRAEMHED  — E=REAETEE
BUERIR: Wind, MFHRESRFL BB

1.4 FEF|ZR

RITEI B E WA 1D F5)-9.86bp = 2.1073%, 7D ZHf)-2.21bp =
2.7497%, 14D 75 19.95bp Z 3.1462%, 1M ZEEf-10.64bp Z 3.2585%.

6: A EBEFIRR)
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B.0DO0
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HEsRIE: Wind, SERIERRR L AR

EERITERLIFEFIR 1D 25)-13.2bp F 2.066%, 7D ZExf-0.3bp =
2.648%),14D 2 5f)-1.9bp = 2.812%, IM 2 Ef)-2.9bp = 2.965% , 3M ZE5f-5.9bp

Z 3.174%.
B 7: EHRTTIE F LR fEF R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZWE R

BEAEEFIHNEE) 0.00 TE 205 7T, AL M EE) 0.00 ITE 17.9 JT.
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BHNLE

&7-1.17

8: R

e &
v
Al

— iR EE ——{ETEHER B

i&?&%;}? Wind, /\'L[EHH Eﬁkxﬁ

HINTEP-1.37 £ E 68.76 =T, ICE FiliEEk
JUE 7421 E5T, ICEWTI FHEREAEENT
EE 66 97 7:71_—,0

9: FMINRE
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ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. firZRERM CTD 35

2.1 =

5 FHIEMRHIGE HE&4% 10 $HH ERRENESALEENNELH
-0.195 JTZE 2.62 jt; 5 FHIEGEAKRERMHZ=ZE) 0.005 ;t£-0.14 T, 10
FHAE RER R HR 1 =250 0.025 x§-0.03 TCo
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® 1 BERMABRNEZRRER

R e T LT
g | u3 | TR | WE O |4ETR| TREE |45 TF| TR ES
PE 2.62 2,73 2.705 -0. 14 0.045 -0.03 0.02
HifE 2.815 2.905 2.9 -0. 145 0.05 -0. 055 0. 045
AE) -0.19 -0.175 -0. 195 0.005 -0. 005 0.025 -0. 025

HIERIR: Wind, SIERERAF & AR

& 2: TF1809 FERRAI3ZHI

& 3: T1809 FEBRAIZZHIZF

1 | 160014.1IB | 3.3500 4.8795 | 0.9977 | 4.5979 | 2.9959 [ -0.0005 0.5

2 | 080023.1B | 3.2976 5.3288 | 1.0294 | 4.8694 | 1.9549 | 0.2138 0.4

3 | 160006.IB | 3.3300 4.6301 | 0.9895 | 4.3654 | 1.847 | 0.1247 2.6

4 | 130018.1B | 3.2627 5.063 | 1.049 | 4.558 | 0.2928 | 0.5067 16.2

5 | 180016.IB | 3.2450 4.9507 | 1.0132 | 4.6416 | -0.3902 | 0.4956 4.8
BaEsRIR: Wind, SIERRSTH & &R

1 | 080013.1IB | 3.5440 10.0384 | 1.1653 | 7.9999 | 4.2499 | 0.0238 2

2 | 170018.IB | 3.5350 9.0137 | 1.0458 | 7.6521 | 2.0531 | 0.2019 0.6
3 | 170010. 1B | 3.5450 8.7644 | 1.0394 [ 7.556 | 1.962 | 0.2036 6.3
4 | 180011. 1B | 3.4750 9.8027 | 1.0575 | 8.2733 | 0.4621 | 0.4278 33.9
5 | 180004.1B | 3.4850 9.5123 | 1.0693 | 7.9359 | 0.3814 | 0.4601 6.3

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 . XERARATLREHEESARERFEABT -
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

AEMERAT, RRERNEBIARRNERHFREREIEA 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
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



