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1. WiHTIRMNAR SR

MEHNELRE, £ TS1906 5AZE N 100.305 7T, K2 19 F, #F

€264 F, RI—XR S HEE 4 F; TFI906 GALEEM M 99.15 T, Eiﬁ—i

6408 3, #FG¢ 13456 F, ®HI—32 5 HiE 357 F; £ T1906 54975

1179 97.055 T, B 3L 53760 3F, FG 48377 F, &aI—x 5 HIE G 936 %
1. BfREARITIE

_ BF  TF1903  TF1906  TF1909
F& i 0.000 95.945 95.890
L £ 4y 99 665 99140 98.890
B 0.000 99.200 98.890
B8 A 0.000 958.910 98.890
SR iy 99575 99150 98.890
B Bk 0.195 0.095 -0.120
TREENE (% 0.20 0.10 012
miZ 8 0 5,408 1
HFoE 95 13,456
oz 0 357 -1
_ MW T1903  T1906  T1909
T i 0.000 96.730 96.395
W iy 97.900 97.045 96.650
e i 0.000 97.145 96.675
B 0.000 96.630 96.300
sSHEA 98.135 97.055 96.655
o 0.000 0.225 0.175
BEEHE (% 0.00 0.23 0.18
iz 8 0 53,760 175
BoE 1,349 48377 512
ToE 0 936 49
__ BFh  TS1903  TS1906  TS1909
FF& i 0.000 100.220 0.000
L £ 47 101.000 100.325 99 865
B 0.000 100.325 0.000
jieq ] 0.000 100.220 0.000
$EE i 100.985 100.305 100.830
Bk 0.010 0.015 -0.970
TREENE (% 0.01 0.01 -0.96
miZ 8 0 19 0
FoE 158 264 0
o 30 4 0

HEkiR: Wind, JIEHAGIH &R AR
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EfISLE, 1Y HEfRKEREE) 1.04bp = 2.4442%, 2Y HE Gk
RAE-2.31bp = 2.5804%, 3Y E Kz R 2.36bp & 2.8132%, 5Y Hi
E s R EE) 0.02p = 3.0691%, 10Y HIE UM X4 x) 1.53bp =
3.2023%.

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

10 FFHAE i R & E-1.37bp £ 3.6915%, EAFEGAZEEE-2.90p F

48.92bp.
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

AI—XHHEE 10 FEEMGKEEER) 3.00p & 2.76%, HEFZETE]
-1.61bp = 42.7bp.
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B4 EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNES) 92bp = 6.7049, ETHARTEREZMNESRN-87bp

% 6.6991,
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HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITE PR X EEF R 1D F5h-22.22bp F 1.9732%, 7D Fx)-9.24bp =
2.3427%,

14D 25 5f-10.36bp ZF 2.4709%, 1M 255)-15.69bp = 2.8652%.
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B 6: BRFAEBEFIRR)
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BHRSRIR: Wind, SIEHRESHT &R
EERITEIE VR EFIZE 1D L 5-22.2bp E 1.933%, 7D F&5f-13.1bp =
2.38%, 14D ZFE-14.1bp & 2.424%, 1M 2550-0.4bp & 2.696%, 3M 35x)
0.0bp = 2.75%.

71 _EBRETIE E R fEFI 2 (shibor)
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¥eEskoR: Wind, SIEHASIH &R AT

1.5 EIE SR
W& ETIH ) 0.00 L5 2255 5T, HEAHLL MR 0.00 T 17.91
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HER &

8: EAHE

P I RGBSR T I TR (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FiHiEBR & AR N L5 0.79 £ITE 56.59 £IT.
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1 5t

=

5 FHERERR T A AR 10 FHEERRE T &A%
RN ZZEN 0.00 Tt ZE 0.425 ¢, 10 FHIE
REARERRMN Z25) 0.00 STE 1.08 JT.

JTTE 144 5¢; 5 FHIEGRERE

® 1 BERMNERNERERR

HiinE%5-0.13

ad] EE TE BE |ZETE TERT |HETE| TERE
N 1. 44 2008 | 2235 | 0.425 | 0.26 1,08 0.4
i 1,57 2205 | 2535 | 0.425 | 0.03% 1,08 0.345
B | 0130 | -0.130 | -0.300 | 0.000 | 0225 | 0.000 | 0,058
BEHESRIR: Wind, SFHRERRFA R
2.2 CTD

£ 2: TS1906 jEER AT 328 %%

1 | 1580014.18 | 2,7200 | 2, 3387 | 1.0047 | 2.2472 | 1,887 | 0.3748 B7.6
2 | 180002, I8 - 1.B986 | 1.008¢ | — - - —
3| 180007, I8 - 2109 | 1.0073 | - - - —
¢ | 160015, I8 - Z.3644 | 0,593 - - - —
0 | 160002, I8 - 1,867 | 09927 | — - - —

ERIR: Wind, XIFHABRRA &R
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& 3: TF1906 FERRAI3ZHIZ

1 | 160025, 1B | 3.0300 4, 7006 | 0.9913 | 44435 | 0,7938 | 0.5804 1.2
2 | 180016.IB | 3.0800 4, 3989 | 1.0113 | 4.0814 | 0.7881 | 0.7Z3Z 6l.2
3 | 180023.IB | 3.0350 4. 827¢ | 1.0115 | 4.3208 | 0.9816 | 0.7827 30.8
4 | 170006, IB - 2.038¢ | 1.0086 - - - -
9 | 180020, 1B - 4. ¢986 | 0.9%01 - - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 180023 IB | 3. 2934 T.87¢ | 0.9802 | 6.9023 | -0.3221 | 0.874¢ 8.2
2 | 180019, 1B | 3. 2200 89,4603 | 1,043 | 8.131% | -1.0885 | 1.3613 14
3 | 180011, 1B | 5 2241 9,211 | 10936 | T.5423 | -1.164% | 1.4234 30,01
4 | 180004, IB | 3. 2200 8.9200 | 1.0644 | T.6481 | -1.3492 | 1.5390 0.1
9 | 170025, 1B | 3. 2237 8.8712 | 1.0608 | T7.4087 | -1.4062 | 1.5346 8

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.



