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1. WiHITIENAER S REE

BN 9949 JT, X 27T F, HE
i 98.05 7T, B

MENELRE, £ TS1812 544
3103 F, WA —XZHRME 40 F; TF1812 5445
5986 F, € 17594 F, WAl —RZHREE 187 F; £7 TI812 GHEH
9 95.25 7T, AR 37817 F, 5> 61983 F, KAT—x 5 HME 1386 F

B 1 EERTE
__ m# | TFislz TFI1S03  TF1906

FEM 98.150 98.010 0.000
e 98.080 98.010 97.540
B 98.205 98.010 0.000
AR 98.010 98.010 0.000
LA 98.050 98.010 98.030
PIQIZR -0.070 -0.140 -0.590
B EkIE (%D -0.07 -0.14 -0.60
JNAZ B 5,986 1 0
ES e 17,954 33 0
22 -187 1 0

__eheh  [TI8I2 T T1005 71906

FEEEAN 95.550 95.495 0.000
K F A 95.320 95.290 94.290
e 95.565 95.520 0.000
AR 95.185 95.160 0.000
2y 95.250 95.215 95.290
ik ik -0.145 -0.160 -1.215
HRERE (%D -0.15 -0.17 -1.27
JRAZ 37,817 84 0
ES TNy 61,983 588 0
7 -1,386 33 0

__ GhFh  TS18l2  TS1903  TS1906

FFBEM 99.525 0.000 0.000
e 99.490 99.370 98.895
B 99.560 0.000 0.000
AR 99.470 0.000 0.000
SRR Ay 99.490 99.480 99.190
ik ik -0.055 -0.165 -0.350
kR (%D -0.06 -0.17 -0.35
AT 277 0 0
& 3,103 44 8
O 2= -40 o 0
FHRERIR: Wind, JIEERERRFAFD
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EfRIzszmmE, 1Y BERKEZETE) 0.000p F 2.9027%, 2Y HiE Rk
FAFRf-2.34bp Z 3.0328%, 3Y ERUAEE LE)-0.2bp & 3.1882%, 5Y Hj
E R m R L) 0.02bp F 3.3602%, 10Y HAERUW MK ER) 1.5bp &

3.5658%,
B 2: XRRE KSR
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HiEsRIR: Wind, SOEHASIRE & AR

10 SFHAE ARtz R &5 1.25bp E 4.127%, EFFEFFZ3EE)-0.250p =

56.12bp.
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HEkiR: Wind, JEHAGIH & &R
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1.2 =% 1ES
B— 5 HEE 10 FHEEKSREE) 3.00p T 3.20%, thEFZTH

-1.5bp & 36.58bp.
. =
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— EEEEFEMEE 10— 10y
BUERIR: Wind, MIFHRESRFA BB

13 ARHILE
%55 AR5 112bp 5 6.9387, %353 ARFUAHNEE)-88bp

£ 6.9321,
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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFIR

RITEFUR A EMEFIZR 1D 25 1.37p & 2.4596%, 7D Fxf) 0.450p =
2.6081%, 14D 255-0.16bp & 2.8495%, 1M 25 xf-26.15bp ZF 2.9263%.
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ﬁﬁ%?ﬁ Wind, /\—liEH\H Eﬁ&uﬂ

EERTEEIRERZE 1D o5 1.8bp F 2.445%, 7D TH) 11lbp &
2.622%, 14D 7&xf) 1.1bp F 2.648%, 1M Z5Ef) 0.4bp & 2.655%, 3M 5
1.0bp = 2.842%.
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HEkiR: Wind, JIEHASIH & &R
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1.5 BME R
EAEEFNEF 0.00 TTE 2354 5T, HAHLHNEE) 0.01 STE 19.90
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iRk Wind, SXIEERSSHT & #B
NYMEX FHEREAEEMN LR 0.57 £TE 69.28 £7T, ICE fiHIEER
BAEENELE) 051 £TE 79.26 £IT, ICEWTI FUHERENERENE
&) 0.57 £JTE 69.28 £ T,
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 BRin=

5 FHIEHRMRENSGAMN 10 FHEGHMKRENSAEENNEZELD
0.115 5T %E 2.80 7t; 5 FHIEFHAGEHAMN Z% 5 0.04 ;TE 0.04 7T, 10 F
HAE REA SRS BN Z 3 R) 0.02 7T 0.035 JTo

&1 BERMAERNERER

e | samnerownn)[vomse am) | e omn)
88 | =5F = BE |2 TF| T=RE |35 TF| T=RE
mE 2.8 2.795 2.74 0.04 -0.02 0.035 -0.075
BIfE | 2685 2.7 2.625 0 0.02 0.015 -0.055
TE | 0115 0.095 0.115 0.040 -0.040 0.020 -0.020

kiR Wind, JOEHAGIRRR B
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2.2 £ CTD

%2 TS1812 ERRA M
_

1 | 160002.1B | 3.2500 22411 | 09906 | 2.1667 | 3.0473 | -0.0871

2 | 180002.1B | 3.1320 22712 | 10111 | 2.1698 | 15862 | 0.3153 16
3 | 180015.B | 3.1212 17315 | 1002 | 1701 | 1.1084 | 03323 12
4 | 170016.1B | 3.1006 1.7726 | 1.0069 | 1.7392 | 0.8862 | 0.421 24
5 | 170023.1B -- 20219 | 10105 -- -- -- --

BHESRIR: Wind, MIEHRESHI &

% 3: TF1812 EERATXH%
P Ot e e e, R N [ U7

1 160014.1B 3.4290 4.6603 | 0.9978 | 4.3782 | 2.1968 | 0.1275

2 180016.1B 3.4138 4.7315 1.0126 | 4.4211 | 1.9869 | 0.2146 5.2
3 160020.1B 3.4000 4.8712 0.989 4.606 1.8495 | 0.1557 3.9
4 160006.1B 3.4300 4.411 0.9901 | 4.1455 | 1.7307 | 0.1708 12
5 180009.1B 3.3297 4.5014 | 1.0067 4.202 -0.6215 | 0.6243 37.5

BHERIR: Wind, MIFHRESRFL BB

& 4: T1812 FEERA XH%
[FS] @ [smices MRERERET X8 [ | 8% [ (1g) |

1 180019.1B 3.5650 9.8329 1.045 8.3405 | 1.9545 | 0.2546 35.104
2 170018.1B 3.6200 8.7945 1.0447 | 7.5644 1.942 0.2644 7.9
3 180004.1B 3.5850 9.2932 1.0676 7.858 1.4484 | 0.3827 10.3
4 170010.18 3.6150 8.5452 1.0384 | 7.3329 | 1.1154 0.399 2.3
5 180011.1B 3.5600 9.5836 1.0562 | 8.0476 | 0.9974 | 0.4416 39.9

FEERIR: Wind, SIFHRSRIFA SR
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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.



