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1. WiHTIRMNAR SR

MENELRE, £ TS1903 5AZLE N 100.155 T, X 94 F, #F
© 1015 F, RAI—X S HEE 5 F; TFI903 SA%HE M~ 99.085 7T, B
X 5946 F, £ 14254 F, KHI—RX H HIE G 649 F; £ T1903 5445
Bk 97.20 7T, FLZZ 44069 F, G 62107 F, BEI—XHHEE 1327

Fo
1: EfRKRITS

__ @M TF1903  TF1906  TF1909 _
FEHEM 99.010 99.090 0.000
WA 99.160 99.135 98.760
SE 99.185 99.135 0.000
AR 98.960 99.090 0.000
EEAN 99.085 99.110 99.050
Tk 2k 0.140 0.020 -0.225

KRR (%) 0.14 0.02 -0.23
A 5,946 2 0
e 14,254 58 0
2 649 -1 0

__ @M T1003  T1906  T1909
FEHEM 97.000 96.910 0.000
& 97.295 97.255 96.890
SE 97.325 97.260 0.000
AR 96.935 96.910 0.000
LEE Ay 97.200 97.185 97.125
Tk 2k 0.265 0.245 -0.065

KRR (%) 0.27 0.25 -0.07
AT 44,069 26 0
e 62,107 1,138 0
3 1,327 7 0

__ @ TS1003  TS1906  TS1909 _
FHEM 100.085 0.000 0.000
WA 100.165 100.095 99.865
SE 100.165 0.000 0.000
A 100.070 0.000 0.000
LEE Ay 100.155 100.145 100.000
ik 2k 0.045 -0.015 -0.100

KRR (%) 0.04 -0.01 -0.10
R 94 0 0
& 1,015 15 0
2% 5 0 0

HEkiR: Wind, JIEHAGIH & AR
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EfRIlAEAE, 1Y HERKREEETE)-1.450p Z 2.7001%, 2Y BjE GRS
K HH-3.94p F 2.8018%, 3Y EfEU5 RN 0.30p = 2.9002%, 5Y HAE
EU R E)-0.21bp F 3.0644%, 10Y HAEfEUCzE R E)-1.02bp &
3.3011%.
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BUERIR: Wind, MFHRESRFL BB
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EskiE: Wind, MIFHAERRFA D
1.2 % ES
M—%HHEE 10 FHEFKSETE) 7.00p B 2.81%, thEFZTE
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-11.72bp Z 49.11bp.
H 4: EfRKERMHEFE
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¥eEskoR: Wind, SIEHASIH &R AT

1.4 FEF|R

RITEEH R EBFE 1D & E-0.38bp £ 2.0452%, 7D ZFxrfj 144.18bp
4.8384%, 14D 7% 86.3bp & 6.2505%, 1M 7 xf) 47.93bp = 4.8378%,
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kiR Wind, SIERSRTAL R
EBRITERIFERR 1D FEE) 01bp E 2.029%, 7D ZEE) 1.9bp =
2.672%, 14D 5 xf) 10.3bp = 3.233%, 1M 2 xf) 9.5bp & 3.397%, 3M ZExf
3.6bp = 3.309%.
7 _EERTTE R ki fEF 2 (shibor)
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IERIR: Wind, SEHRLHRT & D
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 5t

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

-0.105 5T & 1.885 5T; 5 FHIE EHI S

FHAE fRER SR s HR Y =25 50-0.005 JTE 0.015 L.

&1 BERMAERNERER

SRR ZZR) 0.07 JtE-0.025 T, 10

a2y e TE BE |ZFTE TERE |ZETE| TERE
WE | 1.9 1925 | 1925 | -0.025 | 0.06 0,015 0.06
i 1,99 2,105 203 | -0.095 | 0.13 0.02 0. 055
B | 0005 | -0.180 | -0.105 | 0.070 | -0.070 | -0.008 | 0,008
HERIE: Wind, XIEERERHTAED
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 16000T.TF | 2, 3800 2,3014 | 05916 | 2,226 | 3.4923 | -0.1%67 1.4

2 | 160002,18 | 2. 9441 20948 | 0,%917 | 1.9808 | 3. 2262 | -0.13%R 1B

2 | 150019.1F | 2. 8200 17041 | 1.0008 | 16737 | 2.2988 | 0.1682 11.4

¢ | 180022,18 | 2, 8223 18157 | 0,5988 | 17845 | 2,229 | 0.1372 11.8

o | 170023.18 | 2, 8200 18396 | 1,008 | 1,801 | 20747 | 0.30%1 i
FHESROR: Wind, SXIEHRSRER A BT
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7

#& 3: TF1903 FERRAI3ZH &

1 | 180023.18 | 3.0800 | 4.8137 | 10121 | 4.3069 | -0.1767 | 0.7225 4.1
2 | 180009.1F | 3.0805 | 4.31391 | 10064 | 4.0179 | -0.2214 | 0.7074 23,2
3 | 180016, 18 | 3.0262 | 4.5432 | 1.011% | 4,2379 | -0.8906 | 0,8639 18,9
¢ | 160014, I8 - ¢.47¢ | 0.998 - - - -
o | 160025, 18 - 4, 8999 | 0.9909 | - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1903 FBERRAIRZEIS

1 | 160017.IE | 3. 4400 T.611 | 0.9828 | 6.826 | 3.7977 | -0.1814 2.2

2 | 160023,IE | 3.4000 | 7.8603 | 0.979 | 7,085 | 28844 | -0.0073 b.2

3 | 160010,IE | 3.4200 | 7.3616 | 0.9936 | 6.6412 | 27023 | 0.0827 1.3

¢ | 180027,IE | 33100 | 9.8151 | 1.0208 | 8.5279 | 1.9697 | 0,273 2.6

5 | 1T0010,IE | 3.3400 | 8.3089 | 1.0374 | 7.2885 | 1.293% | 0. 4648 0.3
HERIE: Wind, MIERRERRTAED
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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.



