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1. WiHITIENAER S REE

MENEARE, T TS1906 5A%5E M 100235 &, X 12 F, #F

€323 F, KA —XHHEE 1 F; TF1906 5&A%EFE M 99.445 7T, EJzﬁ—C

4199 F, ¥4 14499 F, wai—x 5 HIEG 407 F; F 5 T1906 524945

179 97.64 5T, A3Z 39060 F, £ 57144 F, &KEI—3 5 HiZ G 1398 %
1. BfREARITIE

_ WF  TFI006  TF1909  TF1912

FFAEA 99.520 0.000 0.000
& 99.375 98.890 99.325
B 99.535 0.000 0.000
BARM 99.375 0.000 0.000
g E AN 99.445 99.185 99.185
Tk 2k -0.155 -0.380 0.055
K ERIE (%) -0.16 -0.38 0.06
A = 4,199 0 0
o= 14,499 3 0
2= 407 0 0

__ ft  T1906  T1009  Tiol2

FEAEA 97.780 97.370 97.115
S EE AR 97.550 97.200 97.005
e 97.795 97.380 97.130
BAEM 97.535 97.200 97.005
gEEM 97.640 97.245 97.050

Tk -0.240 -0.265 -0.180

BRERTE (%) -0.25 -0.27 -0.19

e 39,060 155 15
o 57,144 875 16

£ % 1,398 95 4

_ WkPh  TS1906  TS1909  TS1912

FFELM 100.265 0.000 0.000
& 100.240 100.300 100.865
BE 100.265 0.000 0.000
AR 100.230 0.000 0.000
gEE AN 100.235 100.230 100.760
Tk & -0.025 0.040 0.075
R (%) -0.02 0.04 0.07
A = 12 0 0
o= 323 1 0
aE 1 0 0

HEkiR: Wind, JIEHAGIH &R AR
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HER S

EfIlAEAE, 1Y HEGREEERETE) 0.14bp F 2.4719%, 2Y HjE GRS
ZAFRf) 1.51bp ZF 2.6398%, 3Y E Rz Z AN 0.79bp ZF 2.828%, 5Y HiE
EUE R 1.02bp E 3.0641%, 10Y HiEfEUWZEXE TR 1.00bp E
3.1475%.

B 2: XEHRERREE
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HERR: Wind, JOEHASIH & AR

10 FHAE FHEU S ZE ) 2.50p F 3.6381%, EAEEFIZEH) 1.50p &

49.06bp,
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—XZHHEE 10 FHERKZEEEE) 2.00p E 2.63%, FEFZLE)
-1.0bp % 51.75bp.
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B 4: EHRlEENPERE
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BUERIR: Wind, MUFHRESRFA BB
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1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

ST R EMFIZE 1D TF) 24.96bp F 2.3696%, 7D Hf) 5.66bp =
2.5324%,

14D 355 5.11bp F 2.6214%, 1M ZEEf-5.26bp = 3.354%.
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HER S

B 6: RFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEEIFEFRZE 1D 5 23.1bp F 2.31%, 7D TEj 10.50p &
2.598%, 14D 25 %] 1.9bp Z 2.48%), 1M 25 5] 2.0bp F 2.774%, 3M 255f 0.9bp

T 2.777%.,
7. _EERITIE E LR EFIZE (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
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TCo
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8: EAME

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

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [imiER& AR L5 0.00 £ITE 58.59 7T,
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1

4
£S5

=

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

0.065 JTZE 1.805 T; 5 FHIEMHTIEH
FRAERART

&1 BERMAERNERER

A{y=2r5 0.00 5¢ZE 0.26 ¢, 10
ERIEHRYZEZEE) 0.07 ¢ & 0.395 TT.

a2l e T% BE |ZETE| TERE |ZFETE| TERE
WE | 1808 1.94 2135 | 0.2 0 0.395 | 0.195
i 174 1,605 | 2085 | 0.2 0 0.325 0.28
T | 0,065 0.135 | 0.080 | 0.000 | 0.000 | 0.070 | -0.083
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1906 jEER AT 328 %%

1 | 160015.18 | 2, 8200 2,337 | 0.993 | 2,289 | 2,314 | 0.08 .3
2 | 180014.18 | 27371 23123 | 1.0047 | 22198 | 1.6803 | 0.3955 ¢6. 5
2 | 160007.18 | 2 6350 20877 | 0.9926 | 20126 | 1.939 | 0.2754 1
¢ | 180007.18 | 26773 20822 | 1.0073 | 1.9851 | 1.4527 | 0.8111 10
o | 180002, IR - 18712 | 1.008¢ | — - - -

ERIR: Wind, XIFHABRRA &R
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HE# &

& 3: TF1906 FERRAI3ZHI &

1 | 180025.1E [ 3.0800 46822 | 0.9913 | 4.416 | 1.8415 | 0.2509 1.4
2 | 180016, 1B [ 3.0400 4,3315 | 1,0113 | 40241 | 1.3033 | 0. 4597 3l
3 | 180020.1IB [ 3.0300 4, 4712 | 0,9901 | 4.2086 | 1.3165 | 0.376 0.5
4 | 1800Z3. 1B [ 3.0100 4.6 1.0115 | 4.2936 | 1.0388 | 0.9853 8.6
3 | 170006, IB - 3.011 | 1.0086 - - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 160025, IE | 3. 2700 7.6466 | 0.9802 | 6.8757 | 0.965Z | 0.4872 10.9
2 | 180010,IE | 3.2700 T.1479 | 0.9938 | 6.431% | 0.5466 | 0.6236 1.3
3 | 170010.IE | 3. 2400 B.1492 | 1.0364 | 7.0795 | 0.5031 | 0.792 0.8
4 | 170018, IE | 3.2300 8.3945 | 1.0424 | 7.3136 | 0.3957 | 0.5d448 0.9
9 | 180011.IE | 3.2000 9.1836 | 1.0536 | 7.8165 | -0.0693| 0.9921 3

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.



