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1. WiHTIRMNAR SR

MENEARE, £ TS1812 EAZLE M 99.88 Jr, XX 656 F, HE
1949 F, BET—X 5 HME 430 F; TF1812 544E 7 98.455 &, X
X 5927 F, FE 14339 F, RAI—XFHHHEE 1053 F; F /1 T1812 549
Z5E 19 95.955 JT, A 3% 33942 F, #52 52060 F, KEI—3X 5 HE € 3697
F.

M 1 BRI
__ #hFr TFI812  TF1903  TF1906

FF M 98.330 98.360 0.000
=R 98.465 98.465 98.960
e E 98.510 98.485 0.000
AR 98.325 98.320 0.000
LEEANY 98.455 98.445 98.470
Tk Bk 0.125 0.165 0.605
Bk EETE (%) 0.13 0.17 0.62
F%AT B 5,927 1,340 0
Fr e 14,339 3,089 1
2 -1,053 1,124 0

__fhFf_ TiBl2  T1903  T1906 _

FF M 95.810 95.875 0.000
S A 95.985 96.000 95.205
SEWN 96.040 96.070 0.000
AR 95.760 95.765 0.000
LR Ay 95.955 95.970 95.875
ok ik 0.185 0.200 -0.515
ik ERE (%) 0.19 0.21 -0.54
ARAZ 33,942 12,059 0
ER RN 52,060 22,601 4
Gz -3,697 5,258 0

__fmff_ TS1812  TS1003  TS1906

FFEAM 99.755 99.740 0.000
=R 99.885 99.810 98.895
e E 99.900 99.810 0.000
AR 99.715 99.740 0.000
LEEANY 99.880 99.800 99.580
Tk Bk 0.130 0.080 -0.560
BRERIE (%) 0.13 0.08 -0.56
AT B 656 56 0
o 1,949 580 8
7= -430 17 0

HEkiR: Wind, JIEHAGIH &R &R
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EfISLE, 1Y MERKERER-2.470p F 2.7269%, 2Y HE G
RAFE-3.32bp = 2.8807%, 3Y EfEUES R E-5.02bp F 3.1139%, 5Y HA
E i R & E)-1.8%0p = 3.2954%, 10Y HE R R & )-3.00bp =

3.4813%,
A 2: XEHRERKREE
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et {5 [ 457 B A 2 56:34F rh 52 [ 457 B A 2 25 4F
e {5 [ 57 B A 26 %6 1045

ﬁﬁ*iﬁ Wind, /\—liEH\H Eﬁ&nﬁ

10 FHE AR EEEE)-2.190p E 4.0569%, EFEGFIZ%E) 0.81bp

Z 57.56bp,
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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1.2 =% IES
B— 5 HEE 10 FHEEKSREE) 200p T 3.24%, thEFZTH

-5.00bp Z 24.13bp.
B 4: EREEERNPERZE
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IR 25 R 105F e HEFI 2 10V

ﬁﬁ%?ﬁ Wind, /\'liEHH Eﬁkzﬁ

13 ARHILE
%50 5 AR T 1 2E50-100p % 6.9065, 27T AR B4 25 112bp
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5 ARMILCR
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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITEPIF X E AR 1D FE)-18.190p = 2.1089%, 7D Zxf-2.48bp =
2.5626%, 14D 255f-1.97bp & 2.6052%, 1M 25 xf 5.03bp = 2.7816%.

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

EiERITE R IFEFIR 1D 2ZExf-17.94bp = 2.0906%, 7D ZE)-1.80p &
2.595%, 14D 25 5f-2.0bp = 2.626%, 1M 5 5f1-0.4bp Z 2.68%,3M £ xf) 0.6bp

Z 2.997%,
71 _EBERTTE F LR &R Z(shibor)
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 EME T
A EFII3EE 0.00 TTE 23.47 JT, AR L5 0.00 TTE 19.6 TT.

B 8: FERMNE

33
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23
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13

e SE LA FE R AT ] e SR SIS A A (11 25 5E)
EHIERIE: Wind, SOEEATRIAED
NYMEX FHERREAEEMNLE-0.54 £ E 61.67 5T, ICE FailiEER

EANLEENTE-0.06 ETE 73.07 E5T, ICEWTI BEHEHRSALEENTT
5)-0.54 £ E 61.67 T,
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 Rin=

S FHIE MK ENALM 10 FHE GG E NGNS FM 11 =3E)-0.04
TTE257T; 5 FHERHBEEHNNEL5-0.03 7TE 001 5T, 10 FHER
EHAA £ E-0.015 FLE-0.015 TT.

&1 BERMATERNERER

P e e ey

a4 | =% TZ RE |2ETE| TERE |3FTF| TERE

W& 4.9 2473 2,993 0,01 -0, 025 =0, 015 0,093

Al 2, 54 2.5 2,635 0, 04 -0, 055 0 0,08

By | -0.040 | -0.025 =0,040 | -0.030 0,030 0,015 0,013

FEERIR: Wind, MIEHRESRIFA R
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P23 Wil

N

2

£ CTD

% 20 TS1812 JEBRTI X &35

#& 31 TF1812 jEERAI 32 &S

1 | 160002 IE | 3,0300 2189 | 0.9906 | 2,114% | 2.76R | -0.029¢ b. 5

2 | 180002 IE | 3.0000 22192 | 10111 | 21179 | 1.8411 | 0.1848 2.6

2 | 180015 IE | 2,9400 16799 | 1.002 | 1.64% | 1.0978 | 0.2323 20,2

¢ | 180024 IF | 2, 9300 19479 | 0,9999 | 1,9188 | 1.0827 | 0.2207 15,3

o | 170016, IE | 2, 9275 17205 | 1.0069 | 1.6872 | 0.7841 | 0.2583 16
BERIR: Wind, MXIEEIEIR & AR

4 T1812 FEERAI RIS

1 | 160014, 18 | 3.4008 ¢. 6082 | 0.9978 | 4.3263 | 42341 | -0.1407 ¢

2 | 160025, 18 | 3.3300 5.0301 | 0.9903 | 463001 | 3.5181 | -0.0715 1.9

3 | 18001618 | 3.3300 46799 | 10126 | 4.3657 | 1.B171 | 0.1648 23,4

¢ | 180023, 18 | 3.3000 4.9479 | 10128 | 4.8382 | 11789 | 0,237 4.2

0| 180009.1B | 3.2833 4.4493 | 1.0087 | 4.1304 | -0.4843| 0.411Z 345
HERIE: Wind, MIERRERRTAED

1 | 16001018 | 3.6400 7.4999 | 0.993¢ | 6763 | 4.3386 | -0.1376 0.1
2 | 160023, 18 | 3.5700 7.9949 | 0.979 | 72135 | Z2.3224 | 0. 0606 1.2
3 | 18001118 | 3. 8000 5,931 | 1.0962 | 80001 | 2,0811 | 0.1792 45,9
¢ | 17001018 | 3.59400 B.4932 | 1.033¢ | 7.4133 | L6417 | 0. 2144 3

0| 180019.1B | 3.4800 57803 | 1.040 | B.2%48 | 1.5627 | 0.2166 44,2

R RIR -

Wind, XUFERERAFA &R
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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.



