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1. BTN AR S REE

MENEARE, 5 TS1812 EALEEMN 7 99.605 Jt, 3L 249 F, #F
2907 F, KA —XHHME 65 F; TF1812 5AZEH N7 98.345 T, B
X 5532 F, F 18044 F, BRI —XHHEE 392 F; £/ T1812 54
HBMH 95.725 7T, AL 32337 F, B 66370 F, KE—xHHIES 163
Fo

M 1 BRI
__ft  TF1812  TF1803  TF1906 _

FEEEA 98.375 98.375 0.000
AR 98.350 98.280 97.540
BEE 98.410 98.395 0.000
AR 98.260 98.280 0.000
LER A 98.345 98.280 98.325
Tk ik -0.015 -0.060 -0.805
B ERTE (%) -0.02 -0.06 -0.82
FRAZ B 5,532 271 0
R E 18,044 365 0
%= -392 268 0

_ me [ aeia 008 N iae06

FEEEA 95.820 95.775 0.000
R 95.750 95.695 94.290
e 95.870 95.790 0.000
AR 95.595 95.550 0.000
CEA ARy 95.725 95.675 95.765
Bk ik -0.050 -0.045 -1.550
BRERTE (%) -0.05 -0.05 -1.62
] AE 32,337 189 0
s 66,370 1,710 0
% 163 85 0

__@hF  TS1812  TS1903  TS1906 _

FF#AN 99.650 0.000 0.000
R 99.610 99.505 98.895
B 99.650 0.000 0.000
AR 99.565 0.000 0.000
LA A 99.605 99.610 99.305
K R 0.005 -0.105 -0.410
BRERTE (%) 0.01 -0.11 -0.41
JRAZ B 249 0 0
Frae 2,907 44 8
o= -65 0 0

HEkiR: Wind, JIEHAGIH &R &R
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HER &

EfsmmE, 1Y SE GRS ZEE-1.49%p F 2.8054%, 2Y HIE MG
FAFRf-1.26bp Z 2.933%, 3Y EfRUEEZHEEN-0.94bp & 3.1385%, 5Y Hj
= Rl L 5)-0.46bp ZE 3.308%, 10Y HAERUKEH XL 0.50p &

3.5161%.
A 2: XEHRERKREE
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ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 FFHAE F it an R % 5f) 0.26bp = 4.0698%, EFEFFIZEE) 0.50p =

55.87bp.
3: 10 FHEFREEEMNE FFEFRZ=
5.3000 130
5.1000 120
4.9000 110
4.7000 100
4.5000 90
4.3000 80
4.1000 70
3.9000 60
3.7000 50
3.5000 40

e T {57 [ 5 21 U UAC B 5 105 e [ J]-10Y-H i 10Y (FH)
ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
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HER &

1.2 =% IES
B—3 5 HEE 10 FHEERSEEE) 3.8bp 2 3.123%, hEFZTH

-3.8bp Z 39.81bp.
B 4: EREEERNPERZE
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ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ
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HEkiR: Wind, JIEHASIH & &R
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HER &

1.4 FEFI=R

RITERIF X E AR 1D FE)-27.71bp E 1.5824%, 7D Zxf-3.59bp =
2.6163%, 14D 25 %f-35.52bp ZF 2.689%, 1M 2£xf-100.18bp = 2.9004%.

& 6: FrREmBEF R R)
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HAERIR: Wind, SGEFERERIFA R

EERITERLIFEFIR 1D 25)-28.6bp F 1.566%, 7D Zxf-1.1bp &
2.598%,14D 2 5f-1.1bp Z 2.64%, 1M f-0.9bp = 2.663%,3M 3£ 5f-0.1bp

Z 2.957%,
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HRsRIg: Wind, SXIERIESRF & &R
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oy O S H R A w]

15 Bl E 7

BREEFMER 0.00 TR 2354 5T, EAHLL N EE-0.22 JTE 19.68
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RskoR: Wind, SIEHASIH & ED
NYMEX FUHEBR &AL HENER)-0.86 £TE 66.18 £jT, ICE fiHEER
EAEREMNER)-1.42 £TE 75.95 T, ICEWTI FMERSNEHNTE
5-0.00 £TTE 67.04 ETT.
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD
5 FHIE T

0.055 L= 2.62 It;
FHIE AL

&1 BERMATERNERER

| man s o snp | o nn

FIEEA Z 255 0.04 STZE 0.065 5¢, 10
REHR N ZLE-0.01 JtE 0.05 J.

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

mE | 262 2, 05 2,56 0.065 | =0.045 0. 05 -0, 09

B | 2565 2.6 2,505 | 0.025 | -0.009 0. 06 -0.1

BE | 0,05 0. 005 0,085 | 0.040 | -0.040 | -0.010 0. 010
HHERIE: Wind, SOEHRERRIA R
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2.2 £ CTD

% 2: TSI812 FEERAIHI%
_

160002. 1B | 3.1500 2.211

0.9906 | 2.1367 | 2.3384 | 0.0236

180015. 1B | 3.0500 1. 7014

1.002 | 1.6709 | 0.6566 | 0.3324 13

180022. 1B | 3.0400 | 1.9699

0.9999 | 1.9406 | 0.5548 | 0.3283 0.3

180002. 1B | 3.0326 | 2.2411

10111 | 2.1398 | 0.5352 | 0.4033 9.6

Q1 = |0 DO | —

170016. 18 | 3.0351 1. 7425

1.0069 | 1.7091 | 0.4186 [ 0.4074 3

FHRRIR :

Wind, /\'L[EHH ﬁ%&ﬁﬁ

#& 31 TF1812 jEERAI 32 &S

160006. 1B | 3.4200 | 4.3808

0.9901 | 4.1154 | 3.2483 | -0.0627

160014. 1B | 3.3967 | 4.6301

0.9978 | 4.3483 | 3.1416 | -0.0224 4

180023. 1B | 3.3100 | 4.9699

10128 | 4.6611 | 1.0241 | 0.3042 33.1

180016. 1B | 3.3191 | 4.7014

10126 | 4.3917 | 0.8874 | 0.3229 9.3

o |~ | o | po

180009. 1B | 3.2861 | 4.4712

1.0067 | 4.1723 | -0.611 | 0.5085 3.0

SRR :

Wind , /\—LI—.EHH Eﬁk_'-lz

4 T1812 FEERAI RIS

180019.1B | 3.5200 | 9.8027

1.045 | 8.3137 | 2.5349 | 0.1281 o T

180011 IB | 3.5300 | 9.5b34

1.0562 | 8.0198 | 2.3237 | 0.1811 12.4

180004. IB | 3. 5300 9.263

1.0676 | 7.8316 | 1.4798 | 0.3071 0.3

170025. 1B | 3.5400 | 9.0137

1.0637 | 7.5894 | 1.432 | 0.3202 0.9

Ot | = | o | o

170018. 1B | 3.5450 | 8.7644

1.0447 | 7.5385 | 1.1013 | 0.3284 11.9

R RIR -

Wind, SIERRBTRAHD
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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.



