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1. WiHTIRMNAR SR

MENEARE, £ TS1906 GAZLHEM A 10031 T, KK 12 F, HE
260 3, &K H—3 5 HES 0 F; TF1906 & A4 E 43 99.045 I¢, K3 4767
F, HE 183099 F, BRF—XFHHIEE 492 F; £ T1906 5HNLEHM A
96.82 5T, FR3X 40388 F, i 47441 F, BEI— 5 HIEE 173 F.

1: EfRHKRITS

G TF1903  TF1906  TF1809

F& i 0.000 99.090 98.700
L £ 4y 99 665 99.010 99.010
B 0.000 99150 99.010
A 0.000 95.995 98.700
SR iy 99470 99.045 99.010
ok 0.110 -0.120 0.000
TREENE (% 0.11 -0.12 0.00
[neades) 0 4767 3
HFoE 95 13,099 4
oz 120 492 3
_ RAB T1903  T1906  T1909
F& i 97.900 96.940 96.500
W iy 97.900 96.755 96.455
BE 97.900 96.990 96.640
B i 97.900 96.740 96.455
SEE A 97.900 96.820 96.475
o -0.155 -0.215 -0.0945
BEEHE (% -0.16 -0.22 -0.10
iz 8 50 40,388 172
Ha 8 1,349 47 441 563
ToE -108 173 125

G TS1903  TS1906  TS1909

FF& i 0.000 100.280 0.000
L £ 47 101.000 100.310 99 865
B 0.000 100.325 0.000
jieq ] 0.000 100265 0.000
$EE i 100.990 100.310 100.835
Bk 0.000 -0.010 -0.980
TREENE (% 0.00 -0.01 -0.97
miZ 8 0 12 0
FoE 188 260 0
aE -25 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfESLE, 1Y HEfRKEmREE) 2.850p = 2.4338%, 2Y HiE Gk

K455 0.0bp Z 2.6035%, 3Y EfFULZE RN 2.99p F 2.7896%, 5Y HiE

Tl a5 R A &N 2.23bp = 3.0689%, 10Y HAE izt R 4E ) 1.3%bp = 3.187%.
B 2: KRARE R
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O O O O O OO O 0O «+ +4 +« O O O O O O o o o -
FA L AL A AR il b chch b b b b
i — - L i — — i — — L i —
O O O O O O O O O 0O OO O OO0 oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN NN NN N NN
e H {5 1] 57 80 AL 25 450 14 e i 5 B SIS 25 58 24
e H {5 1] 57 8 AL 25 45235 Hh 5t 1 57 B B 2R 54
e H {5 1] 57 B S 25 5 1048

¥R Wind, SIEHASSH & AT

10 FHAE AR am R 3w 2.5bp = 3.7052%, EFFEfFIZZS 1.11bp =

51.82bp.
3: 10 4EHIE FF BRI SR 7F B R 22
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

= i 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

B—X5H%EE 10 FHEGKRZEETE) 3.00p £ 2.76%, HEFZETE)
-1.61bp Z 42.7bp.
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B4 EHRlEENPERE
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180
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— [ R I A 104 e S 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHIEMNELE) 56bp E 6.6957, ETHARMUENER) 2100p

% 6.7078,

5: ARMILE
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1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

SRATIE IR T @G FIZ= 1D FE)-44.06bp & 2.1954%, 7D 3FE)-35.72bp &
2.4351%,

14D % 5fj-22.65bp F 2.5745%, 1M ZFE)-50.16bp F 3.0221%.
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HER &

B 6: BRFAEBEFIRR)
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HmskiR: Wind, SGIERIERRR &0
EERITEE LR EFIR 1D ER)-42.90p £ 2.155%, 7D FEf-14.70p =
2.511%, 14D 25 5f-16.5bp = 2.565%, 1M 355 0.6bp Z 2.70%,3M 2E5f-0.1bp

F 2.75%.
7. _EERTTIE E LR EFIZE (shibor)
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S PP P99 P Q9 I QPP PIO QYOO PO S
T NN < N O N0 OO0 AN NN S N O N0 O O
O O O O O O O O O+ « «« O OO O O O o o o -«
FRARA AL AL ARA il d b dddddaod
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e SHIBORO/N e SHIBOR 1 W == SHIBOR2W SHIBOR1M emm==SH|BOR3M

HEkiR: Wind, JIEHAGIH & AR

1.5 ZMEIRIELR

BAEFHYNER) 0.00 TE 22.55 jT, BARLLNELE-0.32 TE 17.91
jTl:o
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8: EAHE

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

HHEsRIE: Wind, SERIERRR L AR
NYMEX JFifiEBR & A EE ML E)-1.42 £TE 55.8 E£TT.

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

2.1 fRin=

5 FHIERER SR = N & AF 10 FHIE RS E W& AEE NN ELE) 0.07
JTE 157 jr; 5 FRAE AR =35y 0.00 st E 0.425 7¢, 10 FFHIE
REA R RR N =2 5)-0.005 JTE 1.08 JT.

&1 BERMAERNERER

o | mamncrn) [ o | e o)

a4 EES = BE |2FTF| TF=RE |25 TF| T=RE
e 157 2.225 2.535 0.425 0.035 1.08 0.345
BilE 15 2.16 2.46 0.425 0.12 1.085 0.42
T 0.070 0.065 0.075 0.000 -0.085 -0.005 -0.075

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1906 jEERAI 328 %%

1 | 180002.1B | 2.6400 1.9068 | 1.0084 | 1.8727 | 1.7735 | 0.5228 35
2 | 180014.1B | 2.6857 2.3479 | 1.0047 | 2.2555 | 1.6819 | 0.4485 65
3 | 160002.1B | 2.5800 1.8767 | 09927 | 1852 | 1.4267 | 0.3286 17
4 | 180007.1B - 21178 | 1.0073
5 | 160015.1B -- 23726 | 0.993

BERIE: Wind, SXIERETREAED
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P23 Wil

F& 3: TF1906 jERRAI3ZHIZ

1 180016.1B 3.0400 4.3671 1.0113 | 4.0597 | 0.3734 | 0.8705 23.7
2 180023.1B 3.0200 4.6356 1.0115 | 4.3292 | 0.0939 | 0.9538 7.6
3 170006.1B - 5.0466 1.0086 - - - -
4 160025.18 - 4.7178 | 0.9913 - - - -
5 160020.1B - 4.5068 | 0.9901 - - - -

IERIR: Wind, SFERLRHT A D

41 T1906 FERRAI 28|35

1 160023.1B 3.2900 7.6822 | 0.9802 | 6.9106 | -1.1154 | 1.1257 8.4
2 160017.1B 3.2900 7.4329 | 0.9833 | 6.7484 | -1.2973 | 1.1993 1

3 180019.1B 3.2200 9.4685 1.043 8.1402 | -1.7621 | 1.6064 4.8
4 170018.1B 3.2400 8.4301 | 1.0424 | 7.3487 | -1.7988 | 1.6333 0.4
5 170025.18 3.2300 8.6795 | 1.0606 | 7.4145 | -1.9188 | 1.7368 9.2

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 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.



