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1. BTN AR S REE

MENEARE, £ TS1903 544
320 F, KR —X S HREE 37 F;TF1906 547
F, H6 10435 F, BKE—RXHHBEE 354 F; F /1 T1906 5ALEEMN N
97.535 5T, FR3Z 31686 F, #FE 39961 F, KAT—i 5 HIEES 2018 F.

1. BfREARITIE

"R 10052 JT, B3 56 F, #HE
== H 99.57 IT, FRAT 4329

_fF  TFI903  TF1906  TF1909

FEAEA 99.890 99.665 0.000
g N 99.745 99.570 98.760
i 99.915 99.730 0.000
BAEAN 99.720 99.550 0.000
R 99.750 99.570 99.715
Tk ik -0.115 -0.060 -1.065
KRR (%) -0.12 -0.06 -1.07
BB 2,430 4,329 0
e 1,691 10,435 0
% -1,198 354 0
__ #h  T1003  T1906  T1909
FEAEA 98.060 97.695 97.305
KL 98.095 97.550 97.380
B 98.195 97.700 97.460
AEAT 98.045 97.465 97.285
LA 98.080 97.535 97.365
Tk ik -0.035 -0.070 0.085
REkmE (%) -0.04 -0.07 0.09
A B 6,934 31,686 122
Fr i 14,587 39,961 320
%= -2,207 2,018 84

W  TS1903  TS1906  TS1909

FEA
WA
B
AR
A
o Bk
R ERIE (%)
}52/ =N
e
B

100.500
100.520
100.540
100.500
100.520
0.005
0.00
56
320
-37

100.480
100.510
100.515
100.480
100.505
0.020
0.02
156
221
149

0.000
99.865
0.000
0.000
100.365
-0.495
-0.49
0
0
0

HHERIE: Wind,

SOLHATR A& BB
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HER &

EfESLE, 1Y HEfRKEREE) 2.36bp = 2.3502%, 2Y HE Gk
RAFE)-0.75bp = 2.5256%, 3Y E Kz R ) 1.18bp & 2.7013%, 5Y HA
E R R EE) 0.63bp = 2.9253%, 10Y HjE iz R E ) 0.9bp =
3.1451%.

2: RBHIREfK@mE
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HERR: Wind, JOEHASIH & AR

10 FHIEF AU mEEE-0.01bp £ 3.6102%, EIFFE fF]2=3850-0.91bp

Z 46.51bp.
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—XZHHAXE 10 FHERIEEEE-4.0bp £ 2.65%, FEFZLE)
4.9bp F 49.51bp.
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B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHEMNEE-69p = 6.7151, ETHARBUEEMNEE) 85bp

% 6.7186,

5: ARMILE
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

RITE PR A EMWFIR 1D 35 42.42bp %= 2.5067%, 7D Fxf 35.9bp =
2.6796%,

14D 255} 19.89bp Z 2.7015%, 1M 255-14.22bp = 3.3064%.
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HER &

B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEEIFEFRZE 1D &£x) 40.1bp & 2.431%, 7D &) 20.1bp &
2.60%, 14D 255 10.90p F 2.518%, 1M 25Ef 0.5bp ZE 2.656%, 3M %)
0.0bp Z 2.749%.

71 _EBRETIE E R fEFI 2 (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 ZMEIRIELR

HALEFINE) 0.00 JTE 22.65 5T, HEAHLLMNEE-0.35 ;TE 18.23
jTl:o
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8: EAHE

I RE A A e SR T-P H  PA (250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [FimiEBR& AR M L5 0.30 £ITE 57.26 £7T.
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHIE IR E NS 10 FHEFRUBE N EAEEN N ZE%EE-0.06

JTE 1.67 jt; 5 FHIEMR

17

RER R EHA N =250 0.035 JTZE 0.545 JT.

&1 BERMAERNERER

ARG HAT £ 5)-0.05 JTE 0.18 7T, 10 FHIE

ad] 3% TE RE |3ETE| TERE |35 TE| TERE
N 1,67 2,035 235 | 018 | -0.145 | 0.545 0.17
) 1.73 2.01 2.53 .23 | -0.195 | 0.5 0.325
B | -0.060 0.025 | -0.180 | -0.080 | 0,080 | 0,035 | -0.155
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1 | 180007.1B | 2.6000 2137 | 1.0083 | 2.04 | -2.8508 [ 0.3158 15.5
2 | 180022.1B | 2.4700 1.6548 | 0.9999 | 1.6257 | -3.5289 | 0.3253 6
3 | 170023.1B | 2.4700 16767 | 1009 | 1.6422 | -4.1388 | 0.3877 6.5
4 | 180002.1B 1.926 | 1.0098
5 | 150019.1B 1.5452 | 1.0019

FHESROR: Wind, SXIEHRSRER A BT
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HE#® &

F& 3: TF1906 jERRAI3ZHIZ

1 180016.1B 2.9300 4.3863 1.0113 | 4.0798 0.779 0.7926 24.9
2 180023.1B 2.8900 4.6548 1.0115 | 4.3494 | 0.1719 | 0.98%4 11.4
3 170006.1B - 5.0658 1.0086 - - - -
4 160025.18 - 4.737 0.9913 - - - -
5 160020.1B - 4.526 0.9901 - - - -

IERIR: Wind, SFERLRHT A D

41 T1906 FERRAI 28|35

1 160023.1B 3.2476 7.7014 | 0.9802 | 6.9312 | 0.5385 | 0.6957 11.2
2 160017.1B 3.2400 7.4521 | 0.9833 | 6.7689 | 0.2216 | 0.8098 0.5
3 160010.1B 3.2400 7.2027 | 0.9938 | 6.4876 | 0.0709 | 0.9016 0.98
4 170004.1B 3.2000 7.9699 | 1.0272 | 7.04838 | -0.3608 | 1.2059 9.6
5 180019.1B 3.1625 9.4877 1.043 8.163 -0.6285 | 1.3403 22.7

HaEsRIE: Wind, SXIERIESRF & &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 . XEARATLREHEESARERBEART -
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

HEMERAT, RRERNEBRARRNERFFRERIEAT 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.



