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1. WiHTENEREREIE

MENEANRE, £ TS1812 ALEFEMH 100.075 T, M3z 23 F, #F

€ 11983 F, REI—XHHBEE 5 F;

TF1903 &4Y

55179 98.765 7T, M

22 2858 F, £ 13182 F, REI—XRF HEE 233 F; F£ /3 T1903 & 445
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HERIR: Wind,

SULHATRA & BB
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EEI%SE, 1Y ME K REE)-150p X 2.48%, 2Y HIE L
5f-2.3bp & 2.6781%, 3Y E{EUEE X E)-0.93bp £ 3.0015%, 5Y HIE{H
Wz R 5 1.04bp ZF 3.1894%, 10Y HAE{EULzE X 5)-3.00bp & 3.37%.
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BHERIR: Wind, MIFHRESRFL BB

10 FHIEFGKm R ER)-2.00bp E 3.8794%, EFFEfFRFIZ%sN 1.00bp

% 50.94bp.
3: 10 FHEARKEENEFERRZE
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 H i [ 5 2 AU 25 28 104F
%ITE;E;E Wind, /\'LIEHH E%&ﬁlg
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HER &

BI—XZZHEE 10 FHERK@EE) 1.00p E 3.06%, HEFZEE)

-0.51bp Z= 34.00bp,
B 4: EREERMDERZE
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HER &

WITEFUR A EMEFIR 1D 25)-3.96bp = 2.5526%, 7D ZEEf 2.43bp &
2.8632%, 14D %A 1.57bp = 2.9194%, 1M ZE%f-24.27bp & 2.558%.

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

BAEEFHN3E) 0.00 ;TR 2352 T, HEA#L ML) 0.00 TE 19.18
jTl:o

B 8: R
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I NS

Q
Q NTOXNY WY
> > > £
S R

O S
— TR A —R T (1 )
iR Wind, SGIERBSHT &2 B
NYMEX JRiHEER & L4 H 12 50-0.07 ST E 51.56 55T, ICE fimidEk

BHEENELE)-0.16 £TE 60.4 £7T, ICEWTI FHERENEEN L)
0.08 Z£JTE 52.79 E7t.

9: JRimHTH%

140.0000
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100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

——NYMEXJEJ  —— ICEAiill  —— ICE WTIE i
HHAERIE: Wind, MIFHRERREZER
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HE# &

2.1 BRin=

5 FHIERER SR E H A& AR 10 FHIE GHAIRF hEAEENNZEL5)-0.03
TTE 21 5; 5 FEAREGHESEERRNZELSH) 0.02 ;£ E-0.03 5T, 10 FHER
BAES IS HAY Z 50 0.035 7TE 0.07 TTo

&1 BERMATERNERER

ad | 2% TE BE | ZETE| TERE | 25TF| TERE
4] 2 2.1 206 | -0.03 0.03 0.07 -0,01
Bl | 2045 2.13 207 | -0.05 0. 05 0. 035 -0.01
Bl | -0.045 | -0.030 | -0.010 | 0.020 | -0.020 | 0.035 0, 000

kiR Wind, JIEHAGIRA B
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2.2 £ CTD

k2 TS1812 FEERAIZEIZF

1 | 180002.1B | 2.8302 21644 | 10111 | 2.0634 | -2.6782 | 0.3658 18.6
2 | 170016.1B | 2.7800 1.6658 | 1.0069 | 1.6324 | -2.7845 | 0.3628 19.9
3 | 180015.1B | 2.7682 16247 | 1.002 | 15942 | -2.82 | 0.3458 51
4 | 170023.1B | 2.8000 1.9151 | 10105 | 1.8805 | -3.1302 | 0.3904 1
5

180022.1B | 2.7600 1.8932 | 09999 | 1.864 | -4.2089 | 0.4166 10.8

HiEskiR: Wind, JOEHAGIRRR B

#& 3: TF1903 JEERAI 32 &S

1 160014.1B 3.3258 4.5534 0.998 4.2721 | 3.3284 | -0.1065 49.2
2 180016.1B 3.1800 4.6247 1.0119 | 4.3161 | 1.2242 0.591 36.9
3 180023.1B 3.1600 4.8932 | 1.0121 | 4.5856 | 1.0191 | 0.6506 4.9
4 180009.1B 3.1180 4.3945 1.0064 | 4.0969 | 0.2553 | 0.8368 24.9
5 160025.1B - 4.9753 [ 0.9909 - - - -

%‘(?EEE/J? : Wind, MIFEAESREA R

& 4: T1903 FERRAT X H%
e =l e R R T A )

1 170018.1B 3.4500 8.6877 | 1.0436 | 7.4672 | 2.7795 | 0.2277

2 160023.1B 3.4749 7.9397 | 0.979% | 7.1619 | 2.7312 | 0.0379 28.2
3 170025.1B 3.4400 8.937 1.0621 | 7.6599 2.726 0.299 14.5
4 180019.1B 3.3970 9.726 1.044 8.2462 | 2.3996 | 0.3209 25.1
5 160010.1B 3.4900 7.4411 | 0.9936 | 6.7186 | 2.3796 | 0.1817 0.3

BUERIR: Wind, MIFHRESRFL BB
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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.



