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HE# &

1. WiHTIRMNAR SR

MENEARE, £H TS1812 EAZEHEM N 99.52 v, X 114 F, HE
3006 F, RAI—RXZHHRE 14 F; TF1812 5ALEHEM A 98.165 JT, M
4081 F, #H€ 18725 F, KAl —RXHHEE 363 F; F 71 T1812 5A%EH
179 95.51 7, HKZ 30383 F, 54 63476 F, KRI—3 5 HIEE 38 F.

B 1 EREETE

__ W#r  TF1812  TF1903  TF1906
FEEA 98.250 0.000 0.000
e 98.190 98.080 97.540
BEN 98.285 0.000 0.000
AR 98.135 0.000 0.000
gEEAN 98.165 98.125 98.145
Kk 0.040 -0.030 -0.590

KRR (%) 0.04 -0.03 -0.60
A 4,081 0 0
o 18,725 36 0
B 363 0 0

_ @fF  T1812 71903  T1906
FEEA 95.625 95.540 0.000
e 95.535 95.460 94.290
BE 95.695 95.630 0.000
AR 95.470 95.430 0.000
LEE A 95.510 95.460 95.550
Tk Bk 0.085 0.045 -1.200

BRERTE (%) 0.09 0.05 -1.26
A 30,383 255 0
Fa&E 63,476 1,098 0
B 38 160 0

__ @fF  TS1812  TS1903  TS1006 _
FEEAN 99.550 0.000 0.000
B 99.530 99.505 98.895
BE 99.600 0.000 0.000
AR 99.520 0.000 0.000
gEEA 99.520 99.525 99.220
Tk Bk 0.030 0.000 -0.305

BRERTE (%) 0.03 0.00 -0.31
%% == 114 0 0
Fra&E 3,006 44 8
B -14 0 0

HEkiR: Wind, JIEHASIH & AR
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HER &

EfESELE, 1Y HEfKEmREE) 0.00bp = 2.8562%, 2Y HE Gk
RAFE-0.22bp = 2.9837%, 3Y EfEULEEEREF-0.47bp F 3.1913%, 5Y Hi
E i R 2 Rf-1.480p F 3.3516%, 10Y HIE R 0.000p =

3.5409%,
A 2: XEHRERKREE
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HER &

1.2 5 IES

BI—x 7 HXE 10 FHERK@mEER) 1.30p E 3.117%, HEFZEE)

-1.70bp Z 42.39bp.
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HER &

1.4 FEFI=R

WRITE B EEAIZR 1D 25f-18.69bp & 2.2202%, 7D ) 10.19p =
2.7173%, 14D 35 30.58bp & 3.1906%, 1M ZEEf-16.12bp Z 2.9796%.
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HaEsRIE: Wind, SXIERIESRF L &R
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oy O S H R A w]

1.5 EME T
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RskoR: Wind, SIEHASIH & ED
NYMEX FUHEBR & AEFEMN L) 0.39 £ITE 66.82 £, ICE #HiHIERR
EAERMNTE 002 £TE 76.17 E£5T, ICEWTI [RBEREASHEN T
&) 0.39 ZEJTE 66.82 £ 7T
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¥R Wind, JOEHASIH & &R
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2. =R CTD 25

2.1

4
(5

ES

5 FHIERRBEENAAM 10 FHEGRMBRENSALEENNEXD
REEHAM 2250 0.00 STTE 0.04 7T, 10

-0.045 JTZ 2.655 jT;

F A A 55

ﬂEHE.1J\/
SR Z2 R 0.015 ;¢ = 0.05 JT.

&1 BERMATERNERER

| namncorsnn o onm | maen exe)

a8 ks TE RE |SFTZ| TERE |2E5TE| TERE

mE | 265 7, 65 7, 505 0,04 -0, 02 0. 05 -0, 09

Al 2.7 2. 695 2. bd 0, 04 -0.02 0,035 -0, 075

B | -0.045 | -0.030 | -0.045 | 0.000 0,000 0,015 -0, 015
HHERIE: Wind, SOEHRERIIA R
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2.2 £ CTD

% 2: TSI812 FEERAIHI%
_

180022.1B | 3.1100 1.9836 | 09999 | 1.9543 | 1.1021 | 0.2811
180002.1B |  3.0805 22548 | 10111 | 2.1534 | 0.8769 | 0.3921 28.8
180015.1B |  3.0900 17151 | 1.002 | 1.6846 | 0.7457 | 0.3532 11.5
170016.1B | 3.0200 17562 | 1.0069 | 1.7228 | -0.0759 | 0.5232 63.5
170023.18 - 2.0055 | 1.0105 -- -- -- 0.0066

kiR Wind, JIEHAGIRA B

i lw|IN |-

% 3: TFI812 EERATXH
[FS] f© [mmissRaeReeET] 20 | w [ 22 [EeE () |

1 160014.1B 3.4398 4.6438 | 0.9978 | 4.3616 | 3.1686 | -0.0276 16.6
2 160025.1B 3.3800 5.0658 | 0.9905 | 4.6654 | 2.4387 | 0.0624 8.3
3 180016.1B 3.3800 4.7151 | 1.0126 | 4.4049 | 1.6429 | 0.2437 35.1
4 160020.1B 3.3547 4.8548 0.989 4.5899 | 1.1391 | 0.2422 4.3
5 180023.1B 3.3400 4.9836 | 1.0128 | 4.6745 | 0.9154 | 0.3515 11.9

BUERIR: Wind, MFHRESRFL BB

% 4: T1812 EERAIXHS
(FS] f© [mmssRamReeET] 20 | w [ 22 (@R () |

1 180019.1B 3.5400 9.8164 1.045 8.3259 | 2.2231 | 0.1884 39.8
2 170018.1B 3.5898 8.7781 | 1.0447 | 7.5497 | 2.0712 | 0.2179 7.4
3 180011.1B 3.5450 9.5671 | 1.0562 | 8.0323 | 1.7344 | 0.2876 235
4 170025.18 3.5650 9.0274 | 1.0637 | 7.6014 14 0.3574 9.3
5 180004.1B 3.5498 9.2767 | 1.0676 | 7.8439 | 1.1936 | 0.3826 9.1

BUESRIR: Wind, MFHRESRFL SR
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



