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1. WiHTIRMNAR SR

MENEANRE, £H TS1812 EALEHEMMN 9934 T, B 163 F, HFE
3118 F, WEI—XXZ HIEE 38 F; TF1812 SLYLEHJy 97.645 7T, AL
4294 F, FFE 18470 F, BEI—XRHHIEE 328 F; £/ T1812 SALEH
9 94.545 Jt, RR3Z 21642 F, #52 53546 F, KWEI—X 5 HEE 80 F.
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i
TR 1 97_705 97575 0.000
W 25 7 97 GBS 97.570 97.540
B4 97.735 97.580 0.000
B 0 1 97.610 97.570 0.000
7R 97 645 97.570 97625
Bk 0.105 0.030 0.000
BREEDE (%0 0.11 0.03 0.00
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Bk 0.090 0.120 0.070
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Wi £ 1 99.345 99.250 94.500
B 99_405 0.000 94500
=1 41 99_325 0.000 94500
SEET 99340 99.295 94500
Bk 0.045 -0.005 0.070
BRBEDE (%0 0.05 -0.01 0.07
Rz e 163 0 1
#HoE 3.118 27 1
= 38 ] 1
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EISTTE, 1Y SEMRK RS 0.130p = 2.8636%, 2Y HIE MR
E A E)-1.06bp & 3.1016%, 3Y HEWHEZERLTEI-1.09bp ZF 3.3569%, 5Y Hj
E S A E]-1.980p & 3.4779%, 10Y HIE s R EH-024bp &=

3.6327%,
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HiEsRIR: Wind, SOEHASIRE & AR

10 FHAEF RN R T E)-1.34bp F 4.221%, EFERFZELE-1.1bp =

58.83bp.
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1.2 5 IES

XE 10 FHERK @KL, 0.0bp = 2.99%, HEFEEE)-0.24bp =

64.27bp.
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HaEsRIE: Wind, SXIERIESRF L AR
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ETXHRARMHENES) 147bp = 6.8509, T H AR EMNZE SN 169bp
% 6.869,
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HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFI=R

RITEFUR X EMEFIZR 1D 2F5)-2.290p & 2.4851%, 7D ZEEf 2.98bp &
2.6206%, 14D 255-0.69bp & 2.9372%, 1M 25 xf 23.4bp = 3.4203%.
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HAERIR: Wind, SGEFERERIFA R

EiRITEIRLFEFRER 1D EE)-2.30p = 2.466%, 7D ZE)-0.6bp =
2.639%, 14D 25 5))-0.8bp Z 2.706% , 1M 25 5f-0.7bp Z 2.749% , 3M 35 5f1-0.80p

ZF 2.822%,
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HRsRIg: Wind, SXIERIESRF & &R
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HHESROR: Wind, SOEHAESHT &R
NYMEX FUHEER &AL RN ER)-0.09 £TE 68.68 £7T, ICE fiHEER
BAEENELEN-0.02 £TE 77.59 £T, ICEWTI FUHERSNEENE
5f]-0.08 £JTZE 68.59 T,
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HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

2.1 Rin=

5 FHAERHAER E 1 &M 10 FEIEFHIRE A& NEEN N =T 5)-0.02
T ZF 3.1 5t; 5 FHEIEGHRERMNZETE) 0.00 ;tE-0.015 T, 10 FHIE
REARESHANT =3 RN 0.00 7 E-0.325 JT.

&1 BERMATERNERER

EO e T e

CE) EES M BE |5 F| MERE | 53| TERE

HE 3.41 3.1 3.11 -0.015 0.02 -0.325 0.03

HifE 3.43 3. 12 3.025 -0.015 0.02 -0.325 -0.075

g | -0.020 -0. 020 0.085 0.000 0.000 0. 000 0. 105

FAERIR: Wind, MIFHREREFE SR
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2.2 £ CTD

F 2: TF1812 FERRAI3ZH &=

1 160014.1B 3.5800 4.7479 | 0.9978 | 4.4647 | 3.5911 | -0.1438

2 180016.1B 3.5331 48192 | 1.0126 | 4.5078 | 2.9143 | 0.1003 167.5
3 180009.1B 3.4600 4.589 1.0067 | 4.2887 | 1.2764 | 0.4771 60.6
4 180001.1B 3.4135 4.3397 | 1.0307 | 3.9893 | 0.16%9 [ 0.9158 15
5 160025.1B - 5.1699 | 0.9905 - - -- --

HaERIE: Wind, JMIERIETRER AR

%3: T1812 BIRAIXZHS
P Ot e e, R N [ U7

1 170018.1B 3.7100 8.8822 | 1.0447 7.647 2.2815 | 0.3251

2 180019.1B 3.6325 9.9205 1.045 8.4231 | 1.7975 | 0.4341 13.4
3 170010.1B 3.7013 8.6329 | 1.0384 | 7.4158 | 1.5937 | 0.4925 3
4 180011.1B 3.6350 9.6712 | 1.0562 | 8.1295 | 1.3711 | 0.5827 8.6
5 170025.1B 3.6601 9.1315 | 1.0637 | 7.6991 1.194 0.6597 9

ﬁ?&*;ﬁ Wind, /\'L[EHH Eﬁkhﬂ

& 41 TS1812 JEERT] X &5
[FS] R$ [Emsees WRmERSRET] X8 | R | H= [mRE (2) ]

1 180015.1B 3.2100 1.8192 1.002 1.7886 | 1.8133 | 0.3323 185.1
2 170016.1B 3.1939 1.8603 1.0069 | 1.8268 [ 1.6992 | 0.4398 33
3 180002.1B -- 2.3589 1.0111 -- -- -- --
4 170023.1B -- 2.1096 1.0105 -- -- -- --
5 150019.1B - 1.9781 1.0023 - - - --

@TE*;}? Wind, /\'liEHH Eﬂlk_‘ﬁ
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
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BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
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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.



