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1. WiHTIRMNAR SR

MENEANRE, £H TS1812 EALEHEMA 9931 T, M 210 F, HFE
3525 F, RAI—XHHBE 12 F; TF1812 AR/ 97.765 T, AL
4364 F, 5 15263 F, REI—RXHHEE 75 F; £H TI812 5ALEH
f17994.80 7T, BY3Z 26741 F, #FE 51184 F, WAEI—XXHHBEE 576 F»

M 1 BRI
__ Mt TF1800  TF18l2  TF1903

FEAEAN 97.750 97.785 97.695
KL 97.715 97.795 97.695
BEm 97.760 97.815 97.695
AR 97.665 97.690 97.695
Lh AR 97.710 97.765 97.695
ik ik -0.020 0.035 0.000
RERE (%) -0.02 0.04 0.00
A B 79 4,364 1
ESREw =S 3,378 15,263 5
2 -43 75 0

__ & [WI800 I aeto I Ta008

FEEEAN 94.890 94.780 0.000
WA 95.020 94.840 94.800
e 95.035 94.880 0.000
AR 94.835 94.690 0.000
ZEE AN 94.975 94.800 94.845
Tk ik 0.090 0.055 0.000
TRERIE (%) 0.09 0.06 0.00
R 510 26,741 0
Fr s 7,675 51,184 38
oE -303 -576 0

__ % TSIslz  TS1903  T1906

FEEEA 99.270 0.000 0.000

S EE A 99.310 99.200 0.000

i 99.320 0.000 0.000

AR 99.225 0.000 0.000

AN 99.310 99.220 0.000

Bk B 0.020 0.000 0.000

B ERIE (%) 0.02 0.00 0.00
A = 210 0 0
ERREN 3,525 15 0
%= -12 0 0
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EfISETE, 1Y MERKEREE-0.770p = 2.8593%, 2Y HEFilkam
RAFE)-0.07bp = 3.1084%, 3Y EfFULzE R -0.87bp Z 3.3028%, 5Y HA
E il am R 5)-0.44bp = 3.4022%, 10Y HiEfKam RS 0.000p =

3.6101%,
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1.2 5 IES

XE 10 FHEGK @KL, 3.00p = 2.88%, HIFEEE)-5.02bp E

73.01bp.
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1.4 FEFI=R

RITEFR A EMEFIZR 1D 5)-2.69p F 2.4036%, 7D ZEx) 1.22bp &
2.7629%, 14D 25 5f-2.50bp & 2.8815%, 1M 2Exf-7.77bp ZE 2.8737%.
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EERITE R IFEFIR 1D ) 3.60p &= 2.3895%, 7D ZEE)-0.1bp =
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1.5 EME T
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2. =R CTD 25

2.1 Rin=

5 FHAERHAER E 1 &AM 10 FEIEFHI R E W& NEEN N =T 5)-0.07
JTE 2.735 7r; 5 FHAEMREAIEHI =2 50-0.03 7t E-0.055 T, 10 FHH
E EHE S B AN Z R 0.03 7TZE 0.175 TTo

&1 BERMATERNERER

E T Y

a4 % M WE | B ME| MERE | A NF | PERE
BE | 2.73% 2.965 2.85 | -0.055 0.07 0.175 ~0. 045
i | 2.805 2.975 2.895 | -0.025 | 0.065 0. 145 -0.015
Za | -0.070 [ -0.010 | -0.045 | -0.030 | 0.005 0.030 ~0.030

FAERIR: Wind, MIFHREREFE SR
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2.2 £ CTD

& 2: TF1812 FERRAI3ZHI 5

1 | 160014.IB | 3.5300 0.9978 | 4.5171 | 3.2665 | -0.0771

2 | 180016.1B | 3.4000 4.8712 | 1.0126 | 4.5609 | 1.4747 | 0.5552 12.2
3 | 180001.1B | 3.2970 4.3918 | 1.0307 | 4.0424 |-0.3906 | 1.2826 15
4 | 180009.1B | 3.2800 4.6411 | 1.0067 | 4.3422 | -0.4511 | 1.1022 36.1
5 | 160025. 1B - 5.2219 | 0.9905 - - - -

HaEskiR: Wind, JOEHAGIRRR B

%3: T1812 FEERAI HI%
_

1 170018. IB | 3.6800 8.9342 | 1.0447 | 7.7008 | 2.6489 | 0.2808

2 | 180019.1B | 3.6100 9.9726 | 1.045 | 8.4769 | 2.3659 | 0.3515 7.1
3 | 180011.1B | 3.6100 9.7233 | 1.0562 | 8.1835 | 1.9741 | 0.5188 19.5
4 | 170025. IB | 3.6300 9.1836 | 1.0637 | 7.7532 | 1.734 | 0.6286 0.5
5 | 180004.1B | 3.6100 9.4329 | 1.0676 | 7.996 | 1.5114 | 0.6916 9.4

ﬁ(:ﬁ%;ﬁfﬁ . W|nd /\—LI—.EHH Eﬁk_'-lz

&’ 4: TS1812 FEERT] X EF
_

1 | 180002.1IB | 3.2548 2.411 | 1.0111 | 2.3093 | 2.6025 | 0.2692

2 | 170016.1B | 3.1761 1.9123 | 1.0069 | 1.8789 | 1.7439 | 0.5176 15
3 | 180015.1B | 3.1200 1.8712 | 1.002 | 1.8407 | 1.4192 | 0.5215 18
4 | 170023. 1B - 2.1616 | 1.0105 - - - -
5 | 150019. 1B - 2.0301 | 1.0023 - - - -

sk Wind, SOEHASTHE &R 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.



