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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SALEHEMN T 98.02 jT, M3z 6528 F, ¥
13 18459 F, REI—X 5 HIEE 780 F; F 11 T1809 &AL HMN A 95.47
JT, M3 43234 F, FF¢ 56145 F, REI—EHHE G 1978 F.

1: ERHAKRITIS

_ @ TF1809  TF1812  TF1903
F&h 97.850 §97.900 0.000
W 82 i 98.020 98.200 97620
B 98.070 98.200 0.000
B 97.790 97.895 0.000
=R 98.020 98.110 98.115
o 0.255 0.390 -0.240
HEEIE (%) 0.26 0.40 -0.25
Rizz B 6.528 18 0
g 18,459 343 0
G 780 1 0
_ G T1809  TI812  T1903
F&h 95.200 95.290 0.000
W 22 i 95.470 95.540 94760
B 95.590 95_6B5 0.000
B 95.085 95.185 0.000
e y= R 95.495 95 570 95580
o 0.390 0.395 -0.405
HEEIE (%) 0.41 042 -0.43
Rizz B 43,234 180 0
g 56,145 495 0
wE 1,978 47 0

BIRSKIR: Wind, SGEMRSHRE

EEIELE, 1Y BHERIEERETE-0.15bp F 3.2168%, 3Y EHfRWEER
45 5f-1.43bp & 3.3809%, 5Y HAEfEUZSERIER)-2.51bp F 3.4314%, 10Y
HAE R 35 R A 5f-4.25bp & 3.5603%,
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2: REHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
3.0000
2 8000
2.6000
O T T T N N s N . N . N e o N e o Y < T T B - B =
o o o o o o o o o o oo o OO OO O
Arﬁrﬁ&ﬁ-ﬁﬁicéulug'lér\'lérﬁrﬁd-ﬁﬁ
2 22 292 2 %9 % 7 747 9 99 39 2 9
i Qo v e e R = = = -
R RR RRRERRABERERERRAEBRE RBR R
—— LFEE R E — R E
— S HE S E — 10 E R E

HEsRIE: Wind, SERIERRR L AR

10 FHE T FR AER)-4.75bp E 4.3434%, EIFEGRAZEZEE)-0.50p =

78.31bp.
3: 10 FHIRFH R R M E I E fEF =

5.3000 130
5.1000 120
4.5000 110
47000 100
4.5000 80
4.53000 80
4.1000 70
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37000 S0
3.5000 a0
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HEkiR: Wind, JIEHAGIH & &R
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1.2

il ES

%E 10 FHERUEEEN-3.00p E 2.80%, REF|ZEE)-1.250p =
67.03bp.
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BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

A18-05-03

A18-06-03

EITHARTHREMERN-0.71p F 6.4235, £ 5T 5 A R FIKAMNZE 5.75bp

£ 6.4743,
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5: ARMILE
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITEIFHR A EMWAIR 1D F5f 2.250p = 2.6475%, 7D FEj 4.070p =
3.0737%, 14D 3% 93.56bp & 4.68733%, 1M ZEEf) 8.82bp F 5.3399%.
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6: FRXEBFER)
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HHEsRIE: Wind, SIERIERRR L AR

3E4R4718) B W R £ ) % 1D 25 50-0.2bp Z 2.59% , 7D 25 5-0.1bp Z 2.809%),
14D 255 2.7bp Z 3.69% , 1M 255 1.8bp Z 4.144% , 3M 255)-0.6bp Z 4.346%
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HEkiR: Wind, JIEHAGIH & &R
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1.5 ZME i
EAEEFNEF 0.00 TTE 19.67 7T, HAHLL M%) 0.00 STE 16.76
jTl:o
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BUERIR: Wind, MFHRESRFL BB

NYMEX FHEBR & N EHENEE) 0.05 £TE 64.9 £T, ICE HMERRE
’] RN 1.56 £ITE 74.64 £5T, ICEWTI FUHERRS AEEN L)
EITE 63.72 ET.

9: FMINRE
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 Rin=

5 FHAEMRIASRE NS4 10 FHIE R E L& AEENNELE)-0.16
JTE 2525 7t; 5 FHIEMRIASRERMNZEE)-0.045 ;tE-0.09 jT, 10 FH
E R SR EHA M Z £ 5-0.01 7t E-0.075 JT.

&1 BERMATERNERER

R e T
&Y EE LE: WE | 4F-TF| T2RE | 2% TF | &R
BE | 252 2. 54 2.535 -0.09 -0.005 | -0.075 -0.01
B | 2685 2. 665 2.695 | -0.045 -0.05 -0. 065 -0.02
7 | -0.160 -0.125 -0.160 | -0.045 0.045 0.010 0.010

HEsRIE: Wind, SCOERERAR L A

& 2: TF1809 FERRAI 2%

1 | 130011.IB [ 3.5100 4.9288 | 1.0164 | 4.5701 | 4.2193 | -0.2126 4

2 | 160014.1B | 3.4900 4.9945 | 0.9977 | 4.7119 | 3.9646 | -0.2291 1.3
3 | 130018.1B | 3. 4684 5.1781 | 1.049 4.67 3.823 | 0.047 15

4 | 160006.IB | 3.5000 4.7452 | 0.9895 | 4.4793 | 3.7425 | -0.2239 1

5 | 180009.1B | 3.4200 4.8356 | 1.0071 | 4.5356 | 2.4596 | 0.1807 391. 12

HEskiR: Wind, JIEHAGIRA B

#& 3: T1809 yEBRAI3ZEIZF

1 170010. IB | 3.6500 8.8795 | 1.0394 | 7.6652 | 4.4712 | -0.2383 35

2 170018. IB | 3.6200 9.1288 | 1.0458 | 7.7616 | 4.0304 | -0.103 10. 7
3 160017. IB | 3.6700 8.1315 | 0.9818 | 7.2348 | 3.9818 | -0.2417 3.4
4 170025. IB | 3.5950 9.3781 | 1.0653 7.95 3.5403 | 0.0419 8.4
5 160010. IB | 3.6700 7.8822 | 0.9932 [ 7.0528 | 3.3318 | -0.073 4.5

ﬁ?&*iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬂ
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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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



