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1. WiHTIRMNAR SR

MENEARE, T TS1906 5A%5HE M 100.295 jT, ALIZ 65 F, #F
2297 F, REI—XHHIEE 45 F; TF1906 GALEHEM A 99.415 T, B
325964 F, #4 13781 F, KEI—X HHIEE 249 F; £ T1906 544
HEH 97.635 7T, AUZ 46308 F, 4 50411 F, KET—x 5 HME 758
Fo

1. BEfREIRITE

__ GAFh  TF1903  TF1906  TF1909
FF& A 0.000 99_250 0.000
W 4 99_G65 99470 98.890
B 0.000 99470 0.000
BN 0.000 99_250 0.000
N 99840 99.415 99155
e 0.055 0.285 -0.035

TREAE (% 0.06 0.29 -0.04
m:Zz 8 0 5.964 0
Ho8E 15 13,781 3

wE 0 249 0

__ &% T1903  T1906  T1909
FHE AN 0.000 97.315 97.045
W 4 98.600 97.730 97.300
=Rl 0.000 97.735 97.300
B 0.000 97.315 96.995
£ T 99.035 97.635 97.200

i 0.000 0.530 0.475

BpEmE (%0 0.00 0.55 0.49
sz 8 0 46,308 53
HoE 770 50,411 614

wE 0 758 -19

_ RF TS1903  TS1906  TS1909
FFEA 0.000 100.270 0.000
W 4y 101.000 100.295 99_865
BT 0.000 100.300 0.000
B 1T 0.000 100.270 0.000
5 100.975 100.295 100.820

ik 0.050 0.025 -0.930

TEEmE (%0 0.05 0.02 -0.92
mEz 8 0 65 0
¥oE 108 297 0

TE 0 45 0

HEkiR: Wind, JIEHAGIH &R AR
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EfiEmmE, 1Y SEGKEZEE ) 0.46bp ZF 2.4532%, 2Y HIE R
ZAF R 0.02bp ZF 2.6059%, 3Y ERUa K L x)-0.89bp Z 2.843%, 5Y HiE
B A KT 5)-4.390p F 3.0454%, 10Y HAE UL S KT EH-4.4%p F
3.1572%.
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HERR: Wind, JOEHASIH & AR

10 FEAE AR ELE)-6.74bp Z 3.6154%, EFEH=FIZE5-2.250p
Z 45.82bp.
3: 10 FHIE A HEUBEENE FEFHE

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—XZHHEEE 10 FHERUKZERER)-5.4bp E 2.646%, FEFZLE)
-0.09bp ZF 51.12bp.
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B4 EHRlEENPERE
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HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

LR ARTHENEE) 57bp E 6.711, EtH ARMKEMNTR)-320p =
6.7074.
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— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

SRITERMEEMFIR 1D FE1-1.59%p F 2.1009%, 7D FE-4.9bp =
2.3691%, 14D 35%f-8.32bp F 2.4268%, 1M 25Ef) 3.59bp & 3.153%.
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B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
LERITE R IFEF R 1D T5)-1.4bp E 2. 06% 7D 3£ 5f1 2.9bp 2 2.517%,
14D 2E-0.1bp = 2.487%, 1M ZEEf) 0.2bp = 2.705%, 3M ZEEf 0.1bp =

2.751%,
7. _EERTTIE E LR EFIZE (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

TCo
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HER &

8: EAHE

P I RGBSR T I TR (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiEER & A H i L 5-0.03 S2ITE 56.56 £t
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HEkiR: Wind, JEHAGIH &R AR
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2. =R CTD 25

2.1 fRin=

5 FHEMRMRENEAM 10 FHEMRREE HEANEENNEZXE
-0.205 TE 1.78 jr; 5 FHIE GBI Z%5) 0.00 ;TE 0425 5T, 10
FHE ISR MN £ 0.00 TTE 1.4 5T,

® 1 BERMNERNERERR

ad] EE TE BE |ZETE TERT |HETE| TERE

WE | 0508 1.78 1955 | 0.425 | 0.2 1.4 0. 435

i 1,01 1. 985 2.1 0. 425 0.26 1.4 0.375

B | -0.208 | -0.208 | -0.145 | 0.000 | 0,000 | 0.000 | 0.060
BEHESRIR: Wind, SFHRERRFA R

2.2

CTD

£ 2: TS1906 jEER AT 328 %%

1 | 160015.18 | 2 8300 2,306 | 0,983 | 2.2791 | 2,6345 | -0,0052 1.3
2 | 180014.1F | 2 7439 23319 | 1.0047 | 2,233 | 20147 | 0,372 103, 5
3 | 180002, 18 | 2. 68400 1.8904 | 1.008¢ | 1.8962 | 1.6544 | 0.75281 1

¢ | 180007,18 | % 6600 21004 | 1.0073 | 2.0043 | 1.6278 | 0,498% 1.3
0 | 16000218 | 25870 18604 | 09927 | 1,830 | 13927 | 0, 3313 4.9

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

160025, 1B | 3. 0700 4, 7014 | 0.9913 | 44351 | 1,9692 | 0.2337 1.4
170006. 1B | 3. 0600 9.0301 | 1.0088 | 4.5853 | 1.8645 | 0.35716 1.5
180016.IE | 3. 0500 4, 3307 | 1.0113 | 4.0432 | 1.641Z2 | 0.4535 70.3
180023, 1B | 2. 9900 4,619 | 10115 | 4.313 | 0.7708 | 0.7004 12,32
160020, IB - 4. ¢804 | 0.5%01 - - - -

(k3 I I o L B

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 180023 IB | 3.2893 7.6858 | 0.9802 | 6.8%4Z | 1.58 | 0.3363 ]
2 | 180004.1B | 3.2818 9.9123 | 1.0844 | 7.6391 | 1.4397 | 0.669 32,6
3 | 180017, IE | 3. 2800 7.4164 | 0.9833 | 6. 7322 | 1.1017 | 0.4653 1
4 | 170025, IB | 3. 2429 8.663 | 1.0806 | 7.3974 | 1.059% | 0.7687 ]
9 | 180010.IB | 3.2803 7.1871 | 0.9938 | 6.4508 | 0.9597 | 0.5564 1.08

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.



