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SHTITERMR - Bfi

SERE B = R . . -
1 e EHEETR, BfREHRE

SLESE . K b 201943810 B#E
£ g % H A W g&%g

2 %k

M G442 5 F0286569

BF K5 20010856 ® 1TiE [ B

ki M E 2 fFEAEREE ) TS1906 A409% 100.325 7T,
AL A% 5 : F3013528 7 0.00 5 0.00%, M 27 F. 5 FEHEGEHEETH
BITEW %S : 20013058 TF1906 &%93% 99.12 T, Bk 0.09 5 0.09%, Ff3z 5028
=8k F. 10 FHIE LT ) T1906 AL 96.945 7T, B
ML TEAB S5 : F3023194 0.205 5 0.21%, F3z 42701 F.

A FR %k 5 20013780

® ETRELRIEEI

KAA
e FEHEGERES S ERAEES, IRIF2BkKEK
021-20370946 N, BEWE; TEFE, KZEHIRE RS Rk

BAN—, Hrh 10 8 97 0.42bp = 3.1731%, IRS /]
1B L1T. FRERTEHIEAFTIHERE, BRM0ZT,
REHHRASFIRTT, RE@EDREEN, AF
M PMIFELRE5 %, BT FRIBHEINER, BKER.
MERHIRINE LA 3. R L, KIAREZENZREFR,
AR EEMTmE (2 T2 2TF) REFERNRECS
TE=T, MfHS=,
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1. WiHTIRMNAR SR

MEHNELRE, T/ TS1906 GALEEM A 10032 5T, KX 27 F, HE
260 F, ZRET— 5 G 5 F; TF1906 544581 99.13 5T, A3 5028
F, 412607 F, RE—XHHME 235 F; 5 T1906 AAEEMNH
96.97 7T, X 42701 F, 56 47268 F, ®WEI— 5 HiEE 1480 F,

1. EfRHARITIE

_ BF  TF1903  TF1906  TF1909
F& i 0.000 99 205 0.000
L £ 4y 99 665 99.120 98.685
B 0.000 99 275 0.000
A 0.000 99.060 0.000
SR iy 99555 99.130 99.010
B Bk 0.030 -0.090 -0.405

TREENE (% 0.03 -0.09 -0.41
miZ 8 0 5,028 0
Ho 8 215 12,607 1
oz 0 235 0

_ RAB T1903  T1906  T1909
T i 97.625 97.180 96.730
W iy 98.050 96.945 96.535
BE 95.885 97.260 96.730
B i 97.625 96.865 96.485
sSHEA 95.055 96.970 96.550
o -0.095 -0.204 -0.135

BEEHE (% -0.10 -0.21 -0.14
iz 8 24 42 701 108
BoE 1,457 47,2683 438
ToE -18 1,480 40

__ BFh  TS1903  TS1906  TS1909
FF& i 101.000 100.350 0.000
L £ 47 101.000 100.325 99 865
B 101.000 100.375 0.000
jieq ] 101.000 100.305 0.000
$EE i 101.000 100.320 100.845
Bk 0.270 0.000 -0.710

TREENE (% 027 0.00 -0.71
[l 1 27 0
FoE 213 260 0
aE -1 g 0

HEkiR: Wind, JIEHAGIH &R AR
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EfsmmE, 1Y fERKEZEE ) 1.530p F 2.4053%, 2Y HIE R
KA Ef) 2.52bp F 2.6035%), 3Y EH UK R-0.9bp & 2.7597%, 5Y HiE
EUE R E) 1.23bp E 3.0466%, 10Y HiEfEUWZEXRETR) 042bp &
3.1731%.

B 2: XBHREGREE
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HERR: Wind, JOEHASIH & AR

10 FEAEF R R T 1.250p E 3.6802%, EFAFEMGFIZZELEN 0.83bp
% 50.71bp.
3: 10 FHIE F RS ENE FFE fFF =

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—XHHEE 10 FEEMGKZEER) 4.00p & 2.73%, HEFZETE]
-3.58bp = 44.31bp,
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B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHEMNEE) 44bp E 6.6901, ETHARFTEMNEE) 33bp

% 6.6868,

5: ARMILE
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1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

SRITERAMXEBAIR 1D 5)-9.04bp E 2.636%, 7D FEH-50.650p &
2.7923%,

14D B5}-50.37bp Z 2.801%, 1M 255) 39.73bp Z 3.5237%.
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B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EBERTERLIFEFRZE 1D TE)-7.00p F 2.584%, 7D TEj-9.2bp F
2.658%, 14D 25 E)-15.7bp Z 2.73%, 1M 25 5f) 0.8bp = 2.694% , 3M 355}H-0.5bp

ZF 2.751%,
7. _EERTTIE E LR EFIZE (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EIE SR
W& AT 0.00 L5 22,65 7T, FEAHLL MR 0.00 T 18.23

TCo
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8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [FiHiEBR& A& R N L5 0.28 £ITE 57.22 KT,

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

2.1 5t

=

5 FHIEMRAGIE &AM 10 FHERAEE HEN%

JTE 1.50 jt; 5 FHIEfR

17

RER R EHA N =25 0.09 St E 1.085 T,

&1 BERMAERNERER

EEM N E%5) 0.01
BB HAT £ 3R 0.00 ST 0.425 7T, 10 FHAE

a2y ek TE ¥ |3ETE| TERE | Z3ETE| TERE
N 1.5 2.16 246 | 0.428 0.12 1.085 0.42
i 1,49 2. 06 242 | 0.428 0.12 0.995 0.48
T | 0.00 0.100 | 0.040 | 0.000 | 0000 | 0.09 | -0.080
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1903 jERR AT 38 %%

1| 18001418 | 2.6600 | 2.3807 | 1.0047 | 2.2583 | 15262 | 0.5008 |  45.4

2 | 180002.18 | — [ 19096 | 1.0084 | -- — - -

3 lgooor. 18| -~ [ zapes | voor3| - - = -

4 [1p005.08]  —  [oomms| 093 | - _ = -

5 116000218 | — [ nEmem | o.o827 | - — = -
HAERIE: Wind, MFHRERIFA SR
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& 3: TF1906 FERRAI3ZHIZ

1 160023, 1B | 3. 0400 4.7205 | 0.9813 | 4.4345 | 0.663 0. 641 0T
2 | 180016.IB | 4.0000 4.3699 | 1.0113 | 4.0628 | 0.1468 | 0.943% 2l 4
3 | 180023 IE | 2. 98300 4,6384¢ | 1.0115 | 4.3322 | -0.024 | 0,593% 13.1
4 | 170006, IE - 5.04%3 | 1.0086 - - - -
2 | 180020.IE - 4,009 | 0,9901 - - - -

HEkoR: Wind, JIEHAGIH &R &R

& 4: T1906 FBERRAIRZEIS

160017, 1B | 3. 2800 7.4356 | 0,90833 | 6.7514 | -0.961 | 11125 22
170018, 18 | 3. 2500 B.4329 | 1,042¢ | 7.351 | -1.0187 | 1. 4066 0.3
160010.18 | 3. 2700 T.1863 | 0.9938 | 6.4702 | -1,3782 | 1. 2779 19

180011, 18 | 3. 2100 B.2219 | 1,0536 | 7.8542 | -1.6616 | 1.6318 0.¢
170010.18 | 3. 2227 B.1836 | 1.036¢ | T.1187 | -1.8198| 1.619 20.5

| 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.



