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1. TWiHTENEREREIE

MENEARE, T TS1906 59458 1 100.305 T, AL 23 F, #F

€297 F, BKAI—XHHBEE 2 F; TF1906 &A%%HE M 99.525 7T, EEI

4803 F, #{ 14063 F, RHT—X 5 AME 33 F; T 5 T1906 4445

#r3 97.715 I, A3z 36158 F, 54 54108 F, BRET—3 5 g4 708 EJEO
1. EfRHARITIE

_ W% TFI006  TF1909  TF1912

FEEA 99.620 0.000 0.000
KL 99.500 98.890 99.325
B 99.650 0.000 0.000
BARM 99.485 0.000 0.000
LhEE A 99.525 99.265 99.265
ik ik -0.085 -0.435 0.000
Tk kR %) -0.09 -0.44 0.00
A B 4,803 0 0
o 14,063 3 0
7%= 33 0 0

_ ff  T1906  T1909  Tiol2

FEEEM 97.860 97.590 97.155
B 97.670 97.360 97.120
BEm 97.945 97.590 97.155
BARM 97.650 97.330 97.120
LEEL 97.715 97.380 97.120
ik -0.150 -0.105 -0.345
BRERTE (%) -0.15 -0.11 -0.35
s 36,158 110 2
Fe= 54,108 729 2
% 708 31 2

Wk TS1906  TS1909  TS1912

FEEA 100.355 100.300 0.000
& N 100.300 100.300 100.865
BEr 100.355 100.300 0.000
AR 100.300 100.300 0.000
gE BN 100.305 100.300 100.830
Tk ik -0.040 -0.565 0.000
Tk kR %) -0.04 -0.56 0.00
ARAE B 23 1 0
HeE 297 1 0
aE -2 1 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfRIzsmmE, 1Y BERKREETE-0.32bp F 2.4471%, 2Y HiEfGRE
ZAFRf) 0.63bp Z 2.6124%, 3Y EFWHZELE) 1.950p & 2.8226%, 5Y Hj
E EU 2 5-0.09bp F 3.0275%, 10Y HAE f&Uss L& 50-0.490p &
3.1374%.

2: KERHIBRE R
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HERR: Wind, JOEHASIH & AR

10 FHE AU m RS 2.0bp = 3.613%, EHFEGFZXT) 2.4%p =

47.56bp,
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

[ 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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HER &

B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHEMNEE-330p = 6.7202, ETHARTEEN LE)-180p
% 6.7251,

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

RITEFRFXEBFZER 1D Tr) 49p F 2.1343%, 7D TEj 3.27hp &
2.3616%, 14D Zxf 2.48bp £ 2.5087%, 1M 3 Ef 3.42bp &= 3.2124%,
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HER &

B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITERIFEFIZE 1D T 450p F 2.092%, 7D FE) 0.7bp FE
2.395%, 14D Fxh-1.52bp Z 2.4328%, 1M 255 0.52bp = 2.7172%, 3M 35
%4 0.15bp = 2.7565%.

71 _EBRETIE E R fEFI 2 (shibor)
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HEkiR: Wind, JIEHAGIH & AR

1.5 ZMEIRIELR

HALEFNT) 0.00 TE 22.36 7T, HEAHLLZMN L) 0.00 TE 17.95
jTl:o
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8: EAHE

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX iR & A &R N L5 0.72 £ITE 56.79 £IT.

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

2.1 5t

ES

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

0.045 TE 1.81 JT; 5 FHIEFUHAL

HE fREA SR B HA M Z£E5)-0.02 JTE 0.335 JTo

&1 BERMAERNERER

CESHRINZ 5 0.00 7TZE 0.26 ¢, 10 &

frE
&4 EES T WE (4% TF| T2RE | 4% 7% | T2RE
B 1.81 1. 885 - 0.26 - 0. 335 -
LS 1. 765 1.86 - 0. 26 - 0.355 -
A 0.045 0.025 - 0. 000 - ~0. 020 -
FHAERIE: Wind, MFHRERREAZEB
2.2 CTD

3’ 2: TS1906 FERR I 2RI 3%

1 | 160015.18 | 2, 7300 23432 | 0.993 | 2.2682 | 2,3363 | 0.076 2.0
2 | 160007.18 | 2. 6300 20959 ) 0.9920 | 20209 | 1.7%42 | 0.2141 1

2 | 180014,18 | 27100 2.3200 ) 1.0047 | 2,228 | 1.7497 | 0.3BR2 10¢
¢ | 180002, I8 - 18795 ) 1.0084 | — - - -
5 | 180007, I8 - 20904 | 1,0073 | — - - -

ERIR: Wind, XIFHABRRA &R
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HE#® &

& 3: TF1906 FERRAI3ZHIZ

1 | 180025.1E [ 3.0500 46904 | 0,9913 | 4.4243 | Z.0116 | 0. 2126 0.5
2 | 180016, 1B [ 3.0000 4,3397 | 1,0113 | 40327 | 1.2393 | 0.942 147
3 | 1800Z3.1IB [ Z.9800 46082 | 1.0115 | 4.3021 | 0.9282 | 0.8341 0.6
4 | 170006, IR - 9.0192 | 1.00886 -- - - -
3 | 160020, 1B - 4, 4795 | 0,9901 - - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 160025, IE | 5.2525 7.6548 | 0.980Z | 6.8845 | 0.875% | 0.505 13
2 | 180017, IE | 3. 26800 7.4005 | 009833 | 6.T218 | 0,872 | 0.5202 1.2
3 | 160010.IE | 3. 2600 7.1562 | 09938 | 6.4404 | 0.6758 | 0,609 1.3
4 | 170025.IE | 3.1872 8.6521 | 1.0606 | 7.3896 | -0.250Z| 1.1073 g

9 | 180011.IE | 3.1800 91913 | 1.0536 | 7.826 |-0.2636| 1.0770 0.9

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 ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER 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
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



