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1. WiHTIRMNAR SR

MENELRE, £ TS1903 ELEEH M A 100505 T, B 32 F, FF
© 500 F, BHI—XX 5 HEE 20 F; TF1903 5L H M7 99.995 7T, A
% 3426 F, H 11992 F, BEi—325 FRE 844 F; £ T1903 4414
Bty 98.15 7T, L3z 38048 F, F512 43836 F, EAHI—32% HEE 4060
Fo

1. BRMRITIR

G TF1903  TF1906  TF1909

&= A 100.000 99.800 0.000
Wi 25 41 99.995 99.835 98.760
B i 100.044 99.905 0.000
AT 99.955 99.790 0.000
HEAN 99.995 958.830 99.960
Bk -0.035 0.000 -1.235
SeEkmE (%0 -0.03 0.00 -1.24
sz 8 3.426 1.241 0
HoE 11,992 4412 0
o= -844 671 0

__ G T1903  T1906  T1909

FF &} 98.170 97_945 97.810
Lpr 22 7 98.150 97.885 97.810
B 98_280 98_055 97_820
B 7T 95.100 97_850 97.810
NN 958.150 97.900 97.815
Bk -0.115 -0.125 -0.130
TRPEOE (%0 -0.12 013 013
[roeeges] 358.048 9.149 3
o 43,836 15.808 34
e 4,060 3,491 0
fmFh
FFEA 100.515 100475 0.000
L 5 7 100.505 100.480 99.865
B=1i 100.530 100.480 0.000
B4 100.500 100.475 0.000
SEE AN 100.505 100.475 100.350
FHEk 0.000 0.010 -0.485
SEEmE (%0 0.00 0.01 -0.48
[roegs, 32 4 0
o 500 30 0
e 20 4 0

HEkiR: Wind, JIEHAGIH &R AR
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EfISLE, 1Y HEfRKEREE) 1.98bp = 2.3251%, 2Y HE Gk
RAFE)-0.82bp = 2.5461%, 3Y EfFUZERE-0.69bp F 2.6424%, 5Y HA
E iU 3 1.03bp = 2.8746%, 10Y HE itz F & 5)-0.290p =
3.0719%.
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HERR: Wind, JOEHASIH & AR

10 FHIEFRIERETE) 1.750p = 3.5552%, [EFFE &M ZEE) 2.04bp

Z 48.33bp,
B 3: 10 fEHAR FF RN s R FF B )
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 11 {57 [ 57 21 A IR 25 26 104F [ JF10v-[E {710y (£

EskiE: Wind, MIFHRERRFA D
1.2 % ES

A—XZHHEE 10 FHERKWZERELE) 1.5bp F 2.706%, FEFZLE)
-3.29bp ZF 36.19bp.
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B4 EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE)-90bp = 6.7675, E£TTHARDBUKEMNELE-214bp
% 6.7596,

5: ARMILE
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SR1TE IR EWFIER 1D Eh-29.500p F 1.7584%, 7D AE)-13.06bp &=
2.391%, 14D 35%}-8.29bp = 3.3827%, 1M 25xf) 17.25bp = 2.8241%.
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B 6: BRFAEBEFIRR)
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SRR : Wind, SERRESHT & AT
EERITEEIFEFRZE 1D FE5-29.5bp 5 1.722%, 7D & 5f-15.1bp &
2.362%,14D 25 5)-5.5bp F 2.442% , 1M 25 5f-2.8bp & 2.732%,3M 25 Ef-2.0bp

F 2.852%,
7. _EERTTIE E LR EFIZE (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 EIE SR
W& EFIH ) 0.00 L5 2278 5T, HEAHLL H2EE 0.00 T 18.83

TCo
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8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [RGB & A &R N L) 1.32 £ITE 5331 E£JT.
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HEkiR: Wind, JIEHAGIH &R AR
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2. =R CTD 25

2.1 5t

=

5 FHIEMRAGIE &AM 10 FHERAEE HEN%

JTE 1.845 7t; 5 FHIEFHIEY

E RH R E MM =2 5-0.005 7= 0.25 JT.

&1 BERMAERNERER

HHE =35 0.08
[ 22 50-0.03 JTE 0.165 7T, 10 FH

L) 4% T% R | E3E-TE | TE-RE | 3FTF | TERE
N 1. 845 1.93 2,145 | 0,165 -0.13 0,25 0. 045
piE 1,765 1,825 2,085 | 0.195 -0.16 0, 255 0,07
o) 0. 080 0,105 0,090 | -0.080 | 0,030 | -0.005 0,015
HERIR: Wind, SOEHREREFAHD
2.2 CTD

£ 2: TS1903 jEER AT 38 %%

1 | 160007, IF | 2,6400 2. 1671 | 0.9916 | 2,0822 | -0.257 | 0.2102 0.22
2 | 180022 IF | Z.4500 16795 | 0.9999 | 1.6904 | -1.34%4 | 0. 3232 g1
2 | 170025 IF | 2.4981 17004 | 1,009 | 1.6669 |-1.6083 | 0. 3330 B
¢ | 180007, IF | 2.5B00 21616 | 1.0083 | 2. 0647 | -1.835 | 0.399 B0
o | 180002, IE - 1. 9907 | 1.009% - - - -

ERIR: Wind, XIFHABAR & &R
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#& 3: TF1903 FERRAI3ZH &

160014.18 | 2. 9016 4,3397 | 0,998 | 4.0812 | 0.3872 | 0,188 12
180009.18 | 28350 41808 | 1.0064 | 58894 | -5, 5427 | 0. 6804 33,6
180016. 18 | 28330 4411 | 10119 | 41082 | -5.7927 | 0.689 19.6
180023. 18 | 2. 8339 46790 | 10121 | 4.374D | -6. 7209 | 0.7356 17.4
160025, 1B - 47616 | 0.890% | - - - -

| W= | C2 |2 |

FHERIR: Wind, SXIFHREHT A&

& 4: T1903 SEBRATEIS

160023. 1B | 3. 2300 T.726 | 0,9796 | 69269 | -0,7555 | 0,257 12
160017, 18 | & 2150 T4TET | 0.5028 | B.7943 | -2.7790 | 0.4087 0.6
170018. 18 | 3. 1500 B.4T4 | 10436 | 7.3969 | -7.2048 | 0,8186 1.5
17001018 | 5. 1185 B. 2247 | 10474 | 7.1643 |-10,6538| 1,0813 20
170025, 18 | 3.1081 B.7233 | 1.0BZl | 7.4633 |-10.8696 1,141 ,

| |2 |2 |

¥eEsoR: Wind, JIEHASIH &R &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 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.



