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1. TWiHTENEREREIE
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4965 F, #9464 F, BEI—RX S HREE 1243 F; F 1 T1903 FALEH
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EfESLE, 1Y MEfRKEREE-4.980p = 2.5092%, 2Y HEFlkEm
RAFE)-2.81bp F 2.7051%, 3Y E Kz KL 0.06bp Z 2.9897%, 5Y HA
E iz R & %-0.08bp = 3.1359%, 10Y HAE i R & )-3.03bp =
3.3915%.

B 2: XERRE kR

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N NN 0N 0N N MO MO MO O 0O 0N 0N N H MO 0N 0N O MO MO oM
O O O O O OO O O o oo o oo oo o o o o o
O T G G A S G SV (s g
S92 929993 T T8 03939 90 QS -
N N IS IS IS IS IS IS IS IS IS N 00 60 60 60 60 o0 60 0 o0 o0
R — - — —l — — R — — — i —
O O O O O O O O O O O O O OO0 OO0 o o o o o
N &N AN AN AN AN AN AN ANAN AN NN NN AN N NN N NN
e {5 1] 57 80 AL 25 0 14 e T i [ f57 I AU 25 3 245
e L {5 [ 57 80 AL 25 235 Hh 5t 1 o7 BB 25 A5 4
e {5 [ 57 B A 2 %6 1045

HaEsRIE: Wind, SXIERIERRF L AR

10 FHIE AR R L E)-4.61bp = 3.9495%, EHFEHEFZEZLH-1.58bp
% 55.8bp.
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HER &

BI—XZ 7 HEE 10 FHERKEREE-0.50p E 3.115%, HEFZEE)

-2.53bp & 27.65bp,
B 4: EREERMDERZE
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HHEsRIE: Wind, SIERIERRR L AR

13 ANRHILE
2257 55 AR R 1841 6 5-10bp F 6.9392, 35T 5 A R K 11 25)-1500p
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HER &

RITEFIFREMFIR 1D %x) 224bp F 2.3793%, 7D %E)-348bp =
2.5947%, 14D 5f-4.82bp % 2.6597%, 1M ZF)-11.75bp & 2.7577%.

B 6: RFAEBEFIRR)
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HaEsRIE: Wind, SXIERIESRF L AR

EERITEIEAFEFIR 1D ZER) 1.4bp & 2.339%, 7D ZH)-0.3bp =
2.629%, 14D Z5xf) 0.0bp = 2.638%, 1M Z5xf 0.0bp ZF 2.685%, 3M Fxf

0.2bp Z 3.01%.
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HEkiR: Wind, JIEHAGIH & &R
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BAEETHN3E) 0.00 7TE 2359 T, HEA#LZHNLES) 0.00 TTE 19.54
jTl:o

B 8: R

— TR —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX Fil7ER &5 H MR 0.6 52T E 56.44 557T, ICE lERE

YR E NI 0.65 £5T% 66.12 25T, ICEWTI EHSEIRA L4 E N
0.6 =5 %& 58.13 E7¢,
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HEkiR: Wind, JIEHAGIH & &R
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2.1 Rin=

5 FHAERER R F N A LF 10 FEAEREI SR E H & AEEN N ZL5)-0.04
JCE 216 jT; 5 FHIEFHARE AN ZLE)-0.01 ;tE 0.0 jt, 10 FHAE R
HAtR B ERY =735 0.005 o= 0.02 JTo

&1 BERMATERNERER

& .16 .18 225 0 =0,018 0.0z 0, 085

) 2.2 2,215 2,29 0,01 -0,025 0,025 0,05

B | -0.040 | 0,035 =0,040 | -0,010 0,010 =0, 003 0,003

HEskiR: Wind, JIEHAGIRA B

2.2 EfRHAtR CTD 25
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P23 Wil

% 20 TS1812 JEBRTI X &S5

#& 31 TF1812 jEERAI 32 &S

1 | 180002, 18 | 2. 8300 21973 | 10111 | 2,092 | 0.1293 | 0, 3038 0.8

2 | 180015, 18 | 2. 7900 1BoTS | 1,002 | 1.8271 | -0.0392 | 0,2676 4.1

3 | 170016.18 | 2, 7762 1. 6936 | 1.006% | 1.6653 | -0.4801 | 0, 3554 b

¢ | 180022.1F | 2. 7700 1,926 | 0.5959 ) 1,899 [ -1.1011 | 0,3713 2.9

3 | 170023, IR - 19479 | 10108 ) — - - -
HaEskiR: Wind, JOIEHAGIR& B

1 | 160025, 1B | 3. 2300 5.0082 | 0.9905 | 4.6081 | 28512 | 0,000z 2.6
2 | 160014, 1B | 3. 3000 49863 | 0.9978 | 4.3001 | Z.6268 | 00298 4.3
3 | 160006, IB | 3. 3000 4,337 | 0.9901 | 40725 | 1.9738 | 0.0708 1
¢ | 180008, IB | 3.1300 4.427¢ | 1.006T | 4.1293 | -3.1431 | 0.5758 24.3
o | 180016, 1B | 3.1650 4.6070 | 1.0126 | 4. 3481 | -3.3909 | 0.610Z o4

HHESRIR: Wind, SIEHREIRES 2

&4 T1903 FEERAI 32 RIS

1 | 170004,IB | 3.4800 | B.2411 | 1.0Z8 | V.19 | 3.0427 | 0.1247 7.8
2 | 160017.IB | 3.5100 | 7.7233 | 0.9828 | 6.9359 | 3,0827 | -0.0404 2.8
3| 180019,IB | 3.41%9 | 57089 | 1.044 | 82774 | 2,8627 | 0.2108 48,4
¢ | 17001016 | 3.4700 | 8.4712 | 1.0374 | 7.3047 | 2.8402 | 0,223 0.2
0 | 160023.16 | 3.4850 | 7.9726 | 0.57%6 | T.1544 | Z2.8082 | 0,0201 23.9

$EESRIR: Wind, SOESEHE
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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.



