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BREMENREHZEM, WBEET
BELIFERFE

SRR R s

2019F1H89H EH=
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ok

M FE A2 5 F0286569

BF K5 20010856 ® 1TiE[E B

skl MEE 2 SFEIEREISE ) TS1903 &40 100.425 5T,
ML SEAS S5 : F3013528 9% 0.105 5 0.10%, A3 183 F. EEHIE T2 TS1906
BT %S : 20013058 A£#998 100.095 55, 2k 0.215 5 0.21%, F3z 0 Fo EfE
Bk B £5 55 2 TS1009 44038 99.865 5T, B 0.30 5% 0.30%,
AL T A% 5 : F3023194 M3 0 F. 5 FERE RIS TF1903 4 4598 99.855
BT E W% 2 20013780 52,9 0.33 5% 0.33%, i 25 6439 F . 5445 T 2= TF1906

B2 99.75 7T, 7K 0.19 8¢ 0.19%, M3z 22 F. EfH

iﬁi‘%‘/\ tpEZ TF1909 5294 98.76 JT, ®k 0.73 5 0.73%, FX
\n» %—‘
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32 0 F. 10 FHIE G5 E 11 T1903 & 299 98.455 It
7 0.54 3% 0.55%, {3z 45168 F. [ {EHALL T2 T1906
4443 98.385 7T, 7 0.51 5§ 0.52%, A2 205 F. EfR
HAERFRZ T1909 4 #03R% 98.20 7T, 7 0.31 5§ 0.32%, A
% 14 F,

® ETRELRIEEIN

REGRRFESAERZES, TEKET X, E
BHEESCFRNTS; HEmm, REEHRE R
mERBIRER—NTT, Hf 10 FHTIT 2.96bp =
3.1211%%, IRS 3 KR T1T - R ERITE (1 EIEIRIE,
AE% 200 27T, ASBHRASHETIT, ALmEF
BEL, EREEFEER, EBARRERRKERGMT
HERIEREBME N SRETHINF Z S mMEm T, 4
e ELFE, HIRESBTIHS. RIEFL, K
RABUZBEE, WHRAEMTEHEL (T = 2TF)
BREFANFEIARNKS, ESE.
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MENELRE, £ TS1903 5AZLEEMN 3 10041 T, B 183 F, #F
€928 F, REI—XZHEE 24 F; TF1903 GALEHE M 99.835 T, i
37 6439 F, #4 16099 F, BKEI—3x 5 HIEE 418 F; T T1903 544
i 98.41 jT, B3 45168 F, HFE 64343 F, KA —XFHHIEE 815
Fo

1. EfRHiRITIE

_ m@¥  TF1903  TF1906  TF1909

T4 99.595 99 560 0.000
W 4 99.855 99750 98_760
B=1 99_880 99_750 0.000
B4 99_555 99 550 0.000
sEE A 99.835 99_750 99_800
B 0.330 0.190 -0.730
SREENE (%0 0.33 0.19 -0.73
iz 8 6.439 22 0
HFoE 16.099 79 0
wE 418 15 0

__ G T1S03  T1906  T1909

FFEA 97.980 97920 98.000
W 4y 95.455 98.385 98.200
B=n 98_465 98.390 98.200
5 A 17 97_960 97.920 98.000
SN 98.410 98.330 98.200
gt 0.540 0.510 0.310

TREEME (%0 0.55 0.52 0.32
Rz 88 45 168 205 14
¥oBE 64,343 1,952 14
wE 815 89 g

_ dm#h  TS1903  TS1%06  TS1%08

FEAh 100.335 0.000 0.000
fog=gint 100425 100.095 95_865
B it 100.440 0.000 0.000
B A AT 100.325 0.000 0.000
HEAN 100.410 100.400 100.255
Bk 0.105 -0.215 -0.300
SeEkmRE (% 010 -0.21 -0.30
REZZ 8 183 0 0
HoB 928 15 0
o= 24 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfEIsAE, 1Y HEGRWEETE)-4.98bp = 2.3528%, 2Y HiE G
FRER)-4.5p & 2.5222%, 3Y ERWHEKLEI-3.87bp E 2.753%, 5Y HiE
EU S RAFEN-5.07bp E 2.8796%, 10Y HiE UK R T )-2.96bp &=
3.1211%.

2: KBHREGKEE
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e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FHE R ZEEN-0.00bp E 3.4703%, EFERFZEELSN 2.96bp
Z 34.92bp,
3: 10 FFHIE A RS RMNE FEHEHN =

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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

A—XZHHEE 10 FHERKZEEEE) 400p E 2.74%, FEFZLE)
-6.96bp = 38.11bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 10
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

GRS A 105 e HSE R ZE: 10V

HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE)-690p = 6.8517, ETHARMBEEMNEE) 62bp

% 6.8561,

5: ARMILE
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2018-07-03
2018-08-03
2018-09-03

2018-10-03

— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITERHREEFZE 1D TE)-0.79p F 1.4258%, 7D ZFxj-4.13bp &
2.2996%,

14D 255f-13.42bp Z 2.3678%, 1M 25Ef) 14.49bp = 2.9587%.
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B 6: BRFAEBEFIRR)
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HmskiR: Wind, SGERIERRR &0
EiERITEE L FEFR 1D 3£5-3.3bp £ 1.414%, 7D ZEE)-10.3bp =
2.372%,14D 2 5f)-5.4bp = 2.487%, IM 25 5f)-8.4bp = 2.825% , 3M 25 5f-4.8bp

£ 3.093%.,
7. _EERTTIE E LR EFIZE (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 ZMEIRIELR

BAEFHYNEER)0.00 ITE 23.7 T, AL EE) 0.00 TTE 19.24 7T,
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8: EAHE

33
31
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13

e VI A A e SR T- P PR (250

IERIR: Wind, SEHRLHRT & D
NYMEX FHTEBR & AEEMN TR 1.26 £ ZE 49.78 5T, ICE FiliERk
EAEREMNTE 1.39 E£TE 58.72 £, ICEWTI FREREASENT
5 1.27 325t E 52.75 £ JT.
9: BRI
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0{,’»“’ 0‘°®\, \:V%\, 0&\/ \?”w\, 0‘°”£\, \'}':i\, 0“’:9 \C"%\/ 0“’:»\, \')’y Qbﬁ:\, \:V%\/ QQ"P&
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

0.185 jTZE 1.425 jT; 5 FHIEGRHALS
FRAERART

&1 BERMAERNERER

RN ZLR) 0.12 ;tE 0.085 5T, 10
BREHAM ZZ 5 0.04 J7TZE 0.08 JTo

afl 5% TE RE |2ETE| TERE | ZFTF| TERE
N 1,425 1.42 1.6 0.085 | -0.08 0.08 0.13
A 1,61 1. 685 1.6 | -0.035 | 0.07 0. 04 -0,015
B | -0.185 | -0.265 | 0.000 | 0120 | -0.120 | 0.040 0.145
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 160007.T8 | 2, 7400 2,2698 | 0.9916 | 2.1907 | 2.0807 | 0,0806 L7

2 | 170023.1F | 2 6000 1.8 1.00% | 1.7655 | 1.1937 | 0.4102 0.1337

3 | 180002, 18 | 2. B400 20493 | 1.0098 | 1.9486 | 11577 | 0.411¢ 16. B3l

4 | 180022, 18 | 2. 5700 L7781 | 0.5999 | 1740 | 1077 | 0,3282 11.1

o | 180007.18 | 2, 6500 2,2603 | 1.0085 | 2.1632 | 0.9308 | 0.4121 15.4
FHESROR: Wind, SXIEHRSRER A BT
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HE#® &

#& 3: TF1903 FERRAI3ZH &

1 160020. IB 3.0100 4.6493 | 0.9895 | 4.3868 | 2.2165 | 0.0927 1
2 180016. 1B 2. 8950 4.5096 | 1.0119 | 4.2034 | -0.4661 | 0.6527 34.8
3 180009. IB 2. 8500 4.2795 | 1.0064 | 3.9839 | -1.3467 | 0.7879 16. 6
4 180023. 1B 2.8600 4.7781 | 1.0121 | 4.4729 | -1.5474| 0.842 11.7
5 160014. 1B - 4.4384 0.998 - - - -

KOESRIE: Wind, SEEIERRT & &

& 4: T1903 FBERRAIRZEIS

1 160023. 1B 3.2715 7.8247 | 0.9796 | 7.0537 | 4.7242 | -0.3176 23

2 160010. IB 3.2700 7.326 0. 9936 6.61 4.0147 | -0. 1752 1.1
3 160017. 1B 3. 2300 7.5753 | 0.9828 | 6.7975 [ 2.7597 | 0.0137 0.5
4 170010. IB 3.2000 8.3233 | 1.0374 | 7.2595 [ 2.1706 0.227 21.3
5 170025. 1B 3.1882 8.8219 | 1.0621 | 7.5594 | 2.0248 0. 296 10. 3

EIERIR: Wind, SFEERLRT & D
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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 ERFZBWNHESE . XERARALKEEESARERBEART -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. 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

HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
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.



