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1. WiHTIRNERS

MENELNRE, £ TS1906 &ALEFE M T 100.325 T, M3z 37 F, #F

© 255 F, BRAI—XRHHEE 27 F; TF1906 54945

LN 99.21 7T, AT

6261 F, #F¢ 12842 F, BREI—RHHEE 58 F; £/ T1906 SAEH
i 97.15 5T, BLAZ 48717 F, #F 45788 F, RAI—RXH HIEE 155 F-

1. BfRMRITIR

_ BF  TF1903  TF1906  TF1909
T84 99 485 99.100 0.000
L £ 4y 99 665 99175 98.685
B 99.730 99 245 0.000
A 99460 99.095 0.000
SR iy 99.635 99.210 99.090
B Bk 0.180 0.135 -0.255
TREENE (% 0.18 0.14 -0.26
miZ 8 973 5,261 0
HFoE 215 12,842 1
aE -836 58 0
_ RAB T1903  T1906  T1909
T i 97.885 97.020 96.580
W iy 98.170 97.105 96.680
e i 95.220 97.190 96.710
B 97.830 96.915 96.505
sSHEA 95.145 97.150 96.670
o 0.370 0.240 0.145
BEEHE (% 0.38 0.25 0.15
mizr 8 9,586 48 717 55
BoE 1,475 45788 398
ToE -9.018 155 14
__ BFh  TS1903  TS1906  TS1909
T8 100.510 100.255 0.000
L £ 47 100.730 100.325 99 865
B 100.850 100.375 0.000
jieq ] 100.495 100.255 0.000
$EE i 100.730 100.325 100.675
ok 0.175 0.110 -0.535
TREENE (% 017 0.11 -0.83
miZ 8 144 37 0
FoE 214 255 0
aE -81 27 0

HEkiR: Wind, JIEHAGIH &R AR
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HER S

EfRIzszmmE, 1Y BERKEZETE) 3.540p F 2.39%, 2Y HEGIIEER

5/ 0.55bp Z 2.5783%, 3Y E Rz E L E)-0.21bp ZFE 2.7687%, 5Y HiE

R3S Z A Ef-1.3bp Z 3.0343%, 10Y HAE & UL 25 KA 50-1.89bp Z 3.1689%.
2: KRHARE G E

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO O O 0NN 0N 0N N0 O MO 0N 0N O O OO oM
@ PIYIIPIQPPIPIIIIYYIIOEIIQL QY II
g NN SN O N0 DO H AN A NMm SN O N 0 O
O OO0 © 0 00 0 6 d +d+dH0 00 0o oo o o o
I L R T e o O e T T T e TR R )
- — - — - - - — - — ™ = e — - -
O OO0 OO0 OO0 0O OO0 OO0 O OO0 OO o0 o o O O
AN AN AN AN AN AN AN AN NN AN NN NN NN NN N NN
e 11 £ [ 57 2 A 25 50 14F e 1157 [ 57 2 S 2 24
e 11 £ [ 57 21 A 25 5223 4F o fot [ for 2193 R 5 48
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EIERIR: Wind, SFEERLHT & D

10 FHIE F R EEE)-0.5bp = 3.6677%, EFEGEMNZELEH) 1.39%0p =

49.88bp.
B 3: 10 fFHIE FF s SR AR T E R 2
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 P57 LT £ BN 25 56 104

[ JF10v-[Ef710Y (£

EskiE: Wind, MIFHAERRFA D
1.2 % ES

A—XZHHEXE 10 FHERKZEEEE) 5.00p E 2.69%, FEFZLE)
-6.89bp ZF 47.89bp.
B 4: ElmEmhEFE
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BHERIR: Wind, MFHRESRFA BB

13 ANRHILE
%7T 5 AR a1 251-95bp X 6.6857, 35T 5 AR KA H1285h-126bp

% 6.6835,
B5: ARMILE
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

RITEFHREEFIZER 1D T 5) 19.74bp & 2.7264%, 7D L xf) 64.74bp &
3.2988%, 14D ¢ xf) 84.36bp F 3.3047%, 1M L Ef-0.41bp F 3.1264%.

B 6: R EBEFIRR)
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HER S

e P I G PR A e S AT P PRI (250

HaEsRIE: Wind, SXIERIESRF L &R
NYMEX [FHiEBR & A &R N L5 1.44 £ITE 56.94 5T,

9: R

140.0000
120.0000
100.0000
80.0000
60.0000

40.0000

20.0000

0.0000

—— NYMEXJ5 T  —— ICEfiW  ——— ICE WTIJE

HEkiR: Wind, JIEHAGIH &R AR
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2. =R CTD 25

2.1 BRiHh=
5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

-0.195 5T &E 1.49 5¢; 5 FHIE{EHI

FHRIE RN AN Z 4 E) 0.06 JTZE 0.995 TT.

&1 BERMAERNERER

REHAIM Z T E-0.02 JTE 0.425 T, 10

a2y ek TE ¥ |3ETE| TERE | Z3ETE| TERE
N 1.49 2. 06 242 | 0.428 0.12 0.995 0.48
i 1. 683 2175 | 2405 | 0.445 0.1 0.935 0.33
B | -0 | -0105 | 0015 | -0.020 | 0.020 | 0080 | 0,180
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jEER AT 328 %%

1 | 160015.18 | 2, 7500 2, 3781 | 0,883 | 23011 | 21522 | 01422 4.4
2 | 180014.1F | 2 6800 2.3034 | 1.0047 | 2,261 | 1.6974 | 0.4518 B0, &
3 | 160007, IE | 2. B400 2.1288 | 0.8926 | 2,093 | 1.6252 | 0,281¢ 1
4 | 180002, 18 | 2. B0AG 19123 | 1.008¢ | 1.8782 | 16117 | 0, 5023 18
0 | 16000218 | 2, 5400 1, 8822 | 0.9927 | 1.8574 | 1.2375 | 0.3859 1

HEskiIR: Wind, JXIEH]

BIRt A& D
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HE# &

& 3: TF1906 FERRAI3ZHIZ

1 160023, 1B | 3. 0400 4.7233 | 0.9813 | 4.4373 | 0.9477 | 0.5611 4.5
2 | 170006.1B | 4.0300 5.0521 | 1.0086 | 4.6076 | 0.3231 | 0,719 4.8
3 | 180016.IE | 3. 0000 4, 3726 | 1.0113 | 4.0653 | 0,4295 | 0.8636 23.3
4 | 180023 IE | 2. 9830 4. 6411 | 1.0115 | 4.334% | 0,1932 | 0.9403 3.2
2 | 180020.IE - 4,0123 | 0,9901 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1906 FERRAIRZEIS

180011, 1B | 3. 2450 92247 | 1,036 | 7.8547 | -0.1083 | 1. 1601 0.8
160017, 1B | 3. 2800 T.4384 | 0,90833 | 6.7541 | -0,3208 | 0,934 Z

160023, 1B | 3. 2700 T.BRTT | 0,90802 | 6.9168 | -0.3664 | 0. 9289 10.5
160010.18 | 3. 2800 7,189 | 0,5938 | 6.4727 | -0.510 | 1,0354 16.5
170018, 18 | 3. 2300 B.4356 | 1,042¢ | 7.3547 | -0.8528 | 1. 3676 0.3

| W= | 2 |3 |

HERIR: Wind, JOEHASIH & AR
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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.



