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1. TWiHTENEREREIE

MENELNRE, £ TS1906 &ALEFEMH 100.265 T, M3z 32 F, #F

© 322 F, WA—XX 5 AEE 28 F; TF1906 54y

ZHMA 9953 T, B

3114 F, #¢ 14092 F, BAI—XHHME 33 F; £ T1906 SNEH
179 97.79 7T, BL3Z 35345 F, #FE 55746 F, WAEI—X 5 HIEE 661 F»

1: ERHAKRITIS

__ B TF1006  TF1909  TF1912 _
FEELN 99.535 0.000 0.000
X 99.515 98.890 99.325
wEi 99.605 0.000 0.000
BARM 99.500 0.000 0.000
g E AN 99.530 99.270 99.270
Tk Bk -0.035 -0.400 0.035

K ERIE (%) -0.04 -0.40 0.04
A = 3,114 0 0
o= 14,092 3 0
2= -33 0 0

__ &M [ 11006 71000 71012 |
FEAEA 97.770 97.450 0.000
A 97.805 97.465 97.170
e 97.880 97.575 0.000
AR 97.720 97.380 0.000
gEEM 97.790 97.465 97.185
ik ik 0.030 0.055 0.000

BRERTE (%) 0.03 0.06 0.00
A 35,345 107 0
o 55,746 780 12
% 661 57 0

__ Wify  TSI1906  TS1909  Ts1912
FEEA 100.290 0.000 0.000
A 100.270 100.300 100.865
BE 100.290 0.000 0.000
AR 100.260 0.000 0.000
ZEE A 100.265 100.260 100.790
Bk -0.010 0.025 0.060

Tk kR %) -0.01 0.02 0.06
A = 32 0 0
o= 322 1 0
aE 28 0 0

HEkiR: Wind, JIEHAGIH &R AR
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EfRIzszmmE, 1Y BERKWEZETE) 0.92bp F 2.4705%, 2Y HiE R
ZAFRf) 0.24bp ZFE 2.6247%, 3Y E Rz ZEE5-0.73bp F 2.8201%, 5Y Hj
E S E ) 0.030p £ 3.0539%, 10Y HiEf&EYks R4 5)-0.49p &
3.1375%.
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4.5000

4.0000

3.5000

3.0000

2.5000

2.0000

M N N 0N 0N N MO MO O O 0NN 0N N0 N O MO 0N 0N O MO OO oM
A - B B - B e B - B T
T NN < N O N 0 OO0 9@ N d N S N W N 0 O O
AR EEEEEEEE RS
NS NS IS IS IS IS IS IS IS IS IS ™S 0 60 60 0 0 o0 60 0 o0 o0
—l — - L —l — — — — - o — —
O O O O O O O O OO OO0 O oo oo o o o o o
AN AN AN AN AN AN AN AN NN AN NN NN N N NN N NN
e {5 1] 57 380 AL 25 40 14 e 5 [ 5 2 SR 25 2824

e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FHIEFGBm R ER)-0.25bp E 3.6131%, EFEFRFIZEZS 0.24bp

Z 47.56bp.
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

—XZHHAXE 10 FHERINEEEE-3.00p £ 2.61%, FEFZLE)
3.5bp Z 53.24bp.
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B4 EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

SRITE IR EM R 1D TE)-28.96bp F 2.12%, 7D E)-8.13bp E
2.4758%, 14D 25%)-2.18bp Z 2.5703%, 1M 355f) 3.91bp Z 3.0466%.
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B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEEIFEFZE 1D E5-28.6bp F 2.079%, 7D F5f-10.80p E
2.493%, 14D Z5xf) 0.30p F 2.461%, 1M 25Ef 2.2bp ZF 2.754%, 3M 25}
0.7bp Z 2.768%.

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 [FiHiEBR& AR N L5 1.39 £ITE 58.59 £IT.
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 5t

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

-0.035 JTE 1.74 7T; 5 FHIEGHALS

HE fREA SR B HA N Z£E5)-0.04 JTE 0.325 JTo

&1 BERMAERNERER

KRR Z%R) 0.00 JtE 0.26 T, 10 F

a2l e T% BE |ZETE| TERE |ZFETE| TERE
N 1.74 1805 | 2.085 | 0.26 0 0.325 0.28
i 1,775 1,88 2.12 0.26 0 0. 365 0.2
B | -0.05 | -0.075 | -0.035 | 0.000 | 0.000 | -0.040 | 0,040
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1906 jEERAI 328 %%

1 | 160015.18 | 2, 8300 2,339 | 0.993 | 2.2627 | 2,5147 | 0.027 0.5
2 | 180014.18 | 2. 7308 2.3181 | 1.0047 | 22225 | 1.7939 | 0.3793 fa.1
2 | 180007.18 | 2 6768 20849 | 1.0073 | 1.9878 | 1.8743 | 0.4B58 10
¢ | 180002, I8 - 1874 | 1.0084 | - - - -
5o | 160002, IR - 1.8438 | 09927 | — - - -

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

1 | 170008.IE [ 3.0800 9.0137 | 1.0086 | 4.59688 | Z.2204 | 0.2544 0.5
2 | 160025, 1B [ 3.0500 4,6849 | 0,9913 | 4.4188 | 20003 | 0. 2087 4,133
3 | 180016.1IB [ 3.0290 4, 3342 | 1.0113 | 4.0269 | 1.8683 | 0.4191 27
4 | 180020.1IB [ 3.0300 4,474 | 0.9501 | 4.2113 | 1.6498 | 0.2011 0.5
3 | 1800Z3.1IB [ 3.0100 4, 6027 | 1,0115 | 42964 | 1.3768 | 0.4993 9.8

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 160025, IE | 3. 2700 7.6493 | 0.9802 | 6.8784 | 1.5673 | 0.3189 9.5
2 | 180010,IE | 3.2800 7.1507 | 009938 | 6.4343 | 1.3%41 | 0.4113 15.8
3 | 170004, IE | 3.2190 7.9178 | 1.0Z72 | 6.9961 | 0.3933 | 0.8035 11.7
4 | 180004, IE | 3.1950 8.0909 | 1.0644 | 7.625% | 0.3183 | 0.9424 31
9 | 170025.IE | 3.189%4 0.6466 | 1.0606 | T7.384¢ | 0.0264 | 1.0032 B

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 . XEARATLREHEESARERBEART -
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

HEMERAT, RRERNEBRARRNERFFRERIEAT 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.



