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1. WiHTIRMNAR SR

MENBLHRE, ) TFLB00 SLIEHA Y 98,545 7T, Bz 7402 F,
© 13575 F, REI—XHHRBE 668 F; £ T1809 5L945H 1y 95.98
JT, BY3Z 42846 F, #FE 42753 F, KAl —4HHRRME 4270 F.

1 ERAERATE

&R TFIB09  TFIBl2  TF1903

FEEAN 98.560 98.610 0.000
W 98.515 98.605 97.620
BEm 98.685 98.725 0.000
AR 98.465 98.520 0.000
LEE AR 98.545 98.565 98.640
Tk -0.065 -0.030 -1.055
TEEE 0 -0.07 -0.03 -1.07
AT 7,402 2,356 0
SO 13,575 8,114 0
B -668 1,333 0
_ P T1B09  Tigl2  T1903
FEELAN 96.030 96.045 96.645
W 95.895 95.850 95.965
BEm 96.200 96.145 96.645
AR 95.880 95.840 95.760
LE AR 95.980 95.925 95.930
Tk -0.185 -0.195 -0.225
TkEkIE %) -0.19 -0.20 -0.23
AL & 42,846 12,758 12
ES e 42,753 20,985 18
B -4,270 3,574 0

HEBRIR: Wind, SCEMIETA R
EENSHE, 1Y BEFEKEEEE-5.97bp F 2.603%, 3Y EEKEELE
%1-0.84bp Z 3.017%, 5Y HiE I3 K2 E]-1.00bp X 3.1455%, 10V HiE
fEl R 2] 3.08bp & 3.4876%.
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3: 10 FHIEAFRKEERFEFEFMNZE

56.44bp.
5.3000
5.1000
4.9000
4.7000
45000
4.3000
4.1000
3.9000
3.7000
3.5000
m M M M Mmoo oMmom Mmomm
= Lo T e [ T = L} = [ T
I T T R =
- 22 2 2 92 2 o o=
iy ~ I~ e i e, P iy e i
— 4 4 4 4 4 =4 - — -
R EERERREHERRBRRRBR
— R T A EE 10

2171103

L T I T T o
o o oo o o
oo oh o=y
4 2 29 99
483 3933 33
R R RRRR

—E T 107-EE 10T (350

HEkiR: Wind, JEHAGIH & &R

1.2 EfRias A F =

r"u
<
[fa]
<

3
&

2180703



U m LAd
=] )ij:[i{__';— @ ﬁusfnﬁﬁrﬁlﬁﬁx.ﬂ

XE 10 FHEFK @KL, 4.00p = 2.98%, FEFEEE)-0.92bp E

50.76bp.
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HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ETXRARTAEMNEE-82bp = 6.8431, ETTiH ARMUKEMNZE-80bp &
6.834,
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HaEsRIE: Wind, SXIERIESRF L AR

1.4 FEF|ZR

RITEEHRXEMEFZER 1D F5j-20.03bp £ 1.6295%, 7D FTxrfj-2.46bp &
2.3226%, 14D ¢ xf) 2.11bp F 2.5195%, 1M ZFEf)-3.22bp F 2.6157%.,
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HEsRIE: Wind, SERIERRR L AR

EERITERLIFEFIR 1D 25)-20.6bp = 1.613%, 7D %Zxf-8.3bp &
2.386%, 14D 25 5))-8.7bp Z 2.519% , 1M 25 5f1-6.3bp = 2.728%, 3M 3£ 5f)-5.9bp

Z 2.895%,
7: _EERATIE E AR EFIZ (shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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HEERIR: Wind, SIERREREFA R

NYMEX FUHEER & L4 H (13 5) 0.16 ST E 69.17 557T, ICE fiMidEk
BAZEHEMNER) 0.90 27TE 74.65 XjT, ICEWTI [FRERENEHN
51 0.52 S£TTE 67.62 7T,
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HaEsRIE: Wind, SXIERIERRF L AR

2. YYEREEM CTD &
2.1 ES

5 FHERREEHEAM 10 FHEGRMEENSALEENNEXD
0.065 JT= 2.565 7T; 5 FHIEFRAAEHNZ%E) 0.035 ;TE-0.02 5T, 10
FHE FEI ST HAMN £ ) 0.02 JTT=E 0.055 T
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® 1 BERMABRNEZRRER

T R N e X KL SO
&4 EES TE (e HF-TF | FERE | 4 TF | FTERE
B 2.565 2.64 2.71 -0. 02 -0.075 0. 055 -0. 005
A& 2.5 2.59 2.485 -0. 055 -0. 04 0. 035 -0. 145
B3 0. 065 0. 050 0.225 0.035 -0. 035 0.020 0. 140

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FARRAI 32 EI%

1 160014. IB 3. 2980 4.8603 | 0.9977 | 4.5791 [ 1.7701 | 0.1381 4
2 130018. IB 3. 1500 5. 0438 1. 049 4.5405 | -3.8439 [ 0.9291 15.5
3 180016. IB 3. 1400 4.9315 | 1.0132 | 4.6233 | -4.2259 | 0.8706 18. 4
4 180009. IB 3. 1400 4.7014 | 1.0071 | 4.4035 [ -4.379 | 0.8741 95.3
5 170021. IB 3. 1300 4.2027 | 1.0276 3.861 | -5.1408 | 1.0521 16

FAERIR: Wind, MIFHREREFE SR

& 3: T1809 FEBRAIZZHIZF

1 170004. 1B 3. 5400 8.5151 | 1.0295 | 7.336 1.9364 | 0.1679 0.4
2 180004. 1B 3. 4900 9.4932 | 1.0693 | 8.0644 | 1.5761 | 0.2527 3.1
3 170018. 1B 3.5100 8.9945 | 1.0458 | 7.7706 | 1.5024 | 0.2357 3.6
4 170010. IB 3.5100 8.7452 | 1.0394 | 7.5388 | 0.7952 | 0.3093 2.1
5 180011. IB 3. 4650 9.7836 | 1.0575 | 8.2548 | 0.6077 | 0.3494 40. 1

HEfoR: Wind, JOEHASIH & AR
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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.



