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1. WiHTENEREREIE

MENELRE, £ TS1903 £LZEH M7 100.075 5T, M3X 375 F, #F
B 750 F, BEl—R 5 HEE 9 F; TF1903 SLLH M/ 98.965 7T, MR
5640 F, 5 15288 F, WEI—RZHME 14 F; £ T1903 GHEH
19 97.06 7T, AR 48917 F, 5> 61678 F, BAT—x 5 HME 4203 F.

M 1 BT

_ M TF1812  TF1903  TF1906
TN 0.000 99.100 99.215
L 100.145 98.935 98.785
BEm 0.000 99.160 99.215
M 0.000 98.925 98.785
B AR 100.315 98.965 98.785
ik ik -0.170 -0.030 -0.185

K ERE %) -0.17 -0.03 -0.19
AL B 0 5,640 6
FoE 1,845 15,288 28
TE 0 -14 1

__ M T1812 71903  T1906 _
FEAN 0.000 97.295 97.295
&= 96.800 97.025 97.020
B 0.000 97.400 97.365
AR 0.000 96.970 97.000
B 97.095 97.060 97.025
Tk 2k -0.305 -0.045 -0.055

TRERTE %) -0.31 -0.05 -0.06
RAS B 0 48,917 76
FOaE 637 61,678 484
G E 0 -4,203 38

__MhFh TS1812  TS1903  TS1906
FFEAMN 0.000 100.145 100.405
&= 100.000 100.065 99.920
BEm 0.000 100.150 100.405
AR 0.000 100.055 99.920
ZH =g 100.125 100.075 99.920
Tk Bk -0.090 0.025 -0.145

R ERE %) -0.09 0.02 -0.14
AT 0 375 2
s 210 750 15
B2 0 9 1

HEkiR: Wind, JIEHAGIH & &R
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EfESELE, 1Y HEfRKEREE) 0.00bp = 2.4604%, 2Y HiE Filkam
RAFE]-4.25bp = 2.6534%, 3Y EfFULEE R 5-4.05bp F 2.9333%, 5Y HA
E 5 R A 5)-0.61bp E 3.0718%, 10V HIE il K& E)-3.0bp =
3.275%.
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HaEsRIE: Wind, SXIERIERRF L AR

10 FHEIE R ZEEN-1.44bp E 3.7454%, EFERFZEELSN 1.56bp
Z 47.04bp.

3: 10 FHEFHRERRNEFERFE
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BERIE: Wind, MIERIGIRT & ER
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HER S

B—XZZHEE 10 FHERKZEES) 0.0bp E 2.91%, HEFZEE)

-3.00bp Z= 36.50bp,
B 4: EREERMDERZE
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HHEsRIE: Wind, SIERIERRR L AR

1.3 ARRICE
ETHRARMHEMNEE-463bp E 6.8476, 5T 5H A RHIKEN TR 261bp

% 6.8662,
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HER S

RITEIFIHFAEEFF 1D 2ZEE)-19.20p = 2.266%, 7D Fxf-5.81bp =
2.5594%, 14D 25 5f-0.46bp Z 2.6144%, 1M 2Ex)-4.26bp = 3.323%.

B 6: RFAEBEFIRR)
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BiEsRIR: Wind, SIERRESRT A& AT
L RITERAREF R 1D FE)-17.80p E 2.267%, 7D FE)-4.0bp E

2.581%, 14D Tx-2.8bp ZE 2.613%, 1M &) 3.7bp ZE 2.782%, 3M Ef
0.7bp = 3.133%.

7 EBRETE E kiR fEFI 2R (shibor)
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HEkiR: Wind, JIEHAGIH & &R
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HER S

BAZETHN3E) 0.00 7TE 2349 T, HEA#LZHNES) 0.00 TE 18.92
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BURSIR: Wind, SEEMEEH A
NYMEX BUiERRA LS H N TE 0.00 £TTE 53.25 £5T, ICE Hl5EEk

EAEEMNTEN-052 £ 61.56 T, ICEWTI FHFEREAEENE
57-0.21 £t % 54.49 E T,

B 9: i
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
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2.1 )

ES

5 FHAEMRA S E A4 10 FHEFRIARE HENEENNMZELE) 0.01
TE L 905 7C; 5 FHIEFRHIRENZEZTSE) 0.00 TE 1.35 5T, 10 FHE
RER R EEHAIN =25 0.00 7t 0.035 L.

&1 BERMAERNERER

adl | HF TE BE |ZETE| TERE | 3FTF| TERE
nE | 2 1. 905 1.76 1.3 0.18 0. 035 0. 035
B | 32 1.895 1.B%5 | 1.38 -0.005 | 0.035 | -0.008
B | 0.000 | 0010 | -0.135 | 0.000 | 0.189 0. 000 0. 040

HHEkIR: Wind, 3X

LRGSR & BB
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2.2

£ CTD

% 20 TS1903 JERRTI X &35

% 3: TFL003 EERAT XH%
[FS] @ [smis WamRERE] 28 | | 22 [H5E () |

1 | 160007.1B 2.9500 2.3589 | 0.9916 | 2.2836 | 2.8327 | -0.0734

2 | 160002.1B 2.8900 21123 | 09917 | 2.0384 | 2.4555 | 0.0264 2.2

3 | 180007.1B 2.8433 2.3534 | 1.0083 | 2.2561 | 1.9389 | 0.3756 9

4 | 150019.1B 2.6600 1.7616 | 1.0019 | 1.7313 | 1.0896 | 0.5404 1

5 | 180022.I1B 2.6498 1.8712 | 0.9999 | 1.8421 | 0.8809 | 0.5608 6
BUBESRIE: Wind, MIEHATREFL SR

3 4: T1903 EERAIHI%
(#S] B [mmaEsmREeeET 28 | o [ B2 (MR (1) |

1 160025.1B 3.2949 4.9534 0.9909 4.6856 4.1522 -0.3384 9.135

2 160014.1B 3.2300 4.5315 0.998 4.2509 2.7203 0.0595 2

3 180009.1B 3.0500 4.3726 1.0064 4.0755 | -0.1164 | 0.8741 16

4 180016.1B 3.0300 4.6027 1.0119 4.2954 | -0.4081 0.9881 34.6

5 180023.1B 3.0300 4.8712 1.0121 4.5647 | -0.4352 | 0.9918 20.7
HIERIE: Wind, MIERRERATAED

1 180004.1B 3.4000 9.1644 1.0661 | 7.7417 | 3.6081 | 0.0348 0.4046

2 160017.1B 3.4456 7.6685 | 0.9828 | 6.8833 | 3.3262 | -0.1115 1

3 160023.1B 3.4026 7.9178 | 0.979 | 7.1424 | 2.5295 | 0.0821 29.6

4 170018.1B 3.3700 8.6658 | 1.0436 | 7.4497 | 2.2577 | 0.3459 2.5

5 170010.1B 3.3600 8.4164 | 1.0374 | 7.3451 | 1.7486 | 0.4718 3.5
BIESROR: Wind, SITHABSHI 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.



