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ML TS5 F3023194 0 F. 5 FHIE fREAL T ) TF1812 A293% 98.00 7T, Bk

0.045 = 0.05%, FY3X 3895 F. EfRHALS T2 TF1903
H294 98.075 5T, 7K 0.02 5% 0.02%, 32 0 F. EFH

TRAN £eI52 TF1906 & #99R 97.54 T, Bk 0.485 5 0.49%, I

% 22 0 5. 10 FEHIE fEHIERE J) T1812 A9 94.995 5T,
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MitE 1T, MEARERITREEIEAFHIHRIE, $i%
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1. BTN AR S REE

MENELRE, £ TS1812 £AZEMNF 9951 jt, X 63 F, HFE
3080 F, REI—X 5 HEE 15 F; TF1812 EAZHEM K 98.01 T, MR
3895 F, G 17920 F, RAI—X 5 HEE 16 F; F/ T1812 5A%EHE

179 95.035 JT, BY3Z 23493 F, #FE 57763 F, &

A—X 5 HiEG 1396

Fo
B 1 BT

__ mAF  TF1812  TF1903  TF1906
FFEELAN 98.030 0.000 0.000
WAL 98.000 98.075 97.540
I Er 98.105 0.000 0.000
AR 97.970 0.000 0.000
SE5ANY 98.010 98.020 97.990
ik k -0.045 0.020 -0.485

ERERE (%) -0.05 0.02 -0.49
ARAZ B 3,895 0] 0
ERR ey 17,920 30 0
a2 16 0 0

__ @ [waede 008 I Tae06

FEAEAY 95.100 95.130 0.000
WA 94.995 95.000 94.290
B E 95.195 95.170 0.000
AR 94.965 94.990 0.000
ZE Ay 95.035 95.070 95.075
ik -0.110 -0.110 -0.855
VK ERIE (%D -0.12 -0.12 -0.90
FRAZ B 23,493 199 0
o 57,763 491 0
%= 1,396 145 0
__ A TsS1812  TS1903  TS1906 _
FEEEAN 99.520 0.000 0.000
WA 99.510 99.370 98.895
E 99.525 0.000 0.000
AL 99.505 0.000 0.000
ES - Ky 99.510 99.500 99.210
ik Bk -0.005 -0.135 -0.320
BRERIE (%) -0.01 -0.14 -0.32
)5 %% =<+ 63 0 0
Fr o= 3,080 44 8
Gz 15 0 0
FHAERIE: Wind, MIFHRERREZER
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HER &

EfRIzsnmE, 1Y SERKEETE)-1.04bp F 2.88%, 2Y HiEFRIEER
x5/ 0.00bp Z 3.0379%, 3Y E Rz FEEE)-0.13bp & 3.2068%, 5Y HiE
G R EE) 0.67bp E 3.4031%, 10Y HAE R R ER) 0.26bp =

3.5857%,
B 2: XRRE KSR
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HiEsRIR: Wind, SOEHASIRE & AR

10 FHAEF AR E L) 1.51bp = 4.1693%, EFEGFZ%EE) 1.250p

Z 58.36bp.
3: 10 FHIE F R RN E 7T E fGF =
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HEkiR: Wind, JEHAGIH & &R
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HER &

1.2 =% IES
TAAZE 10 FHEFRWmE L) 1.0bp £ 3.16%, HEF|ZZE)-0.74bp

Z 42.57bp.
. ==
B 4: EREEERNPERZE

3.3000 200
3.1000 180
2.5000 160
2.7000 140
2 5000

120
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1.7000 60
1.5000 40
1.3000 20
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— EEEEFEMEE 10— 10y
BUERIR: Wind, MIFHRESRFA BB

13 ARHILE
%£5THARBHRENEE 34bp F 6.9154, £33 ARFUAMN L 36bp

£ 6.927,
5. ARMILR
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HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

RITERFAEBWFR 1D 25)-5.65bp F 2.3989%, 7D Zxfy 0.1bp =
2.6085%, 14D ZFxf-4.71bp = 2.6194%, 1M 35} 15.65bp = 3.0234%.

& 6: PR EmBEF R R)
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ﬁﬁ%?ﬁ Wind, /\—liEH\H Eﬁ&uﬂ

RTINS R 1D TRh-6.20p & 2.377%, 7D E-0.3bp E
2.612%, 14D T&-0.7bp ZE 2.637%, 1M TE-1.4bp ZF 2.668%, 3M Ef
0.1bp Z 2.801%.
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HEkiR: Wind, JIEHASIH & &R
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HER &

1.5 ZME R
EAEEFNEF 0.00 TTE 23.61 7T, HAHLHNEE) 0.00 STE 19.89

TCo

& 8: AN

JC- I
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G
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— iR EE —ftEESiERREE)

iRk Wind, SXIEERSSHT & #B
NYMEX FHEREAEEMN L) 043 £TE 7161 £, ICE fHEER
EAEFEMNEE) 0.35 E£TE 80.78 £jT, ICEWTI FMERENERMNE
&) 043 £ E 71.61 =T,
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HEkiR: Wind, JIEHASIH & &R
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HE#® &

2. =R CTD 25

2.1 Rin=

5 FHIEfREARE &4 10 fﬁHﬁIﬁ%H BRENBEAEENNELD
0.035 jt = 2. 975 Jt; 5 FRIERER BRI =25 0.00 ;tE-0.01 T, 10
FHAE fREA S s HA1 =% 50-0.03 71:5 -0.035 ¢,

&1 BERMATERNERER

E T Y

a4 % M WE | B ME| MERE | A NF | PERE
BE | 2.975 2.95 2.915 | -0.01 0.03 -0.035 | -0.005
M | 294 2.945 2.88 -0.01 0.03 =0.005 | -0.035
g | 0.035 0. 005 0.035 | 0.000 0.000 | -0.030 0.030

HEsRIE: Wind, SCOERERAR L A
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2.2 £ CTD

&’ 2: TS1812 FEBRTI &S
[FE] RB [smpcik [MARBERET] AN | RR | #2 [R%E (L) |

1 | 180002.1B [ 3.1200 2.2822 | 1.0111 | 2.1807 | 1.6359 | 0.3272 10.6
2 | 180015.1B | 3.0900 1.7425 | 1.002 | 1.712 | 1.0486 | 0.3651 19.5
3 [ 170016.1B | 3.0700 1.7836 | 1.0069 [ 1.7501 | 0.8284 | 0.45%4 12.6
4 [ 170023. 1B - 2.0329 | 1.0105 - - - 0.0084
5 | 150019. 1B — 1.9014 | 1.0023 — - - -

BHERIE: Wind, SFHRERHE & &)

#& 31 TF1812 jEERAI 32 &S

1 160014. 1B 3. 4603 4.6712 | 0.9978 | 4.3889 | 2.8111 | 0.0303

2 180016. 1B 3. 3750 4.7425 | 1.0126 | 4.4323 | 0.8936 | 0.4212 5.5
3 180009. IB 3.3700 4.5123 | 1.0067 | 4.2127 | 0.3347 | 0.4967 17.6
4 180001. 1B - 4. 263 1. 0307 - - - —

5 160025. IB — 5.0932 | 0.9905 - - - —

ﬁ(:ﬁ%;ﬁfﬁ : Wind , /\—LI—.EHH Eﬁk_'-lz

k4 T1812 FHRERTI RIS
_

1 170018. IB 3.6500 8.8055 | 1.0447 | 7.5737 2.045 0. 2649

2 180019. 1B 3. 5800 9. 8438 1. 045 8.3503 | 1.4781 | 0.3558 16

3 180011. IB 3. 5900 9.5945 | 1.0562 | 8.0563 | 1.2499 | 0.4267 39.8
4 160023. 1B 3.6600 8. 0575 0.979 7.1707 0.955 0.3189 2.1
5 160017. 1B 3.6700 7.8082 | 0.9823 | 7.0153 [ 0.5578 | 0.3843 31.3

HEfR: Wind, JIEHAGIH & 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 ERFZBWNHESE . XERARALKEEESARERBEART -
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

HEEMERAT, RREPNEBIARENERFFREEISEAT 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.



