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MR EFHARFERAEKRREREZ, TEKEKER
RigY K. BE5HHE, 5 FHK@mE LT 257bp =
3.4571%, 10 FHAY X 17 4.51bp F 3.6054%, IRS
NEETT, FIRABRESSRIZRYPLEEENK
R, BN—RKHZBFREEN 2 FERERT KK,
PREZRESEBEER, HARAFEIK, #®KFEELE—H
AkiE, SRATHEFT 7 RE 700 125T, 14 KH 300 {ZITiEE
1, FERFETRIH, PRI 400127T, BEFHKEK
—, BEFReEHKSEE. EHBRE, BEExELIE
AERBEASETERLIE, EBRNMUSEHRSEREN.
BREL, KIARZEERECERAS, EHRKEREE
’ikz, MHSE.
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1. WiHTIRMNAR SR

MENEANRE, £5 TFI809 SALEEMN A 97.835 T, pL3L 5844 F, #F
18585 F, BEI—XH HIEE 126 F; £ T1809 5LALH M7 95.115
JT, MR 42141 F, F5¢ 55758 F, REI—EHHME 387 F-.

1 BfRMSRITIR

_ @ TF1809  TF1812  TF1903
F&h 98.000 98.045 0.000
W 82 i 97.785 97.845 97620
B2 98.050 98.055 0.000
B 97.735 97.845 0.000
=R 97.835 97.885 97.930
e -0.235 -0.265 -0.495
HEEIE (%) 024 027 -0.50
[y 5,844 32 0
g 18,585 346 0
wE 126 3 0
_ G T1809  T1812  T1903
F&EA 95 450 95.490 0.000
iz 41 95.045 95.145 94760
B2 95 465 95505 0.000
B 95.020 95.130 0.000
HE AN 95.115 95.200 95.200
e -0.450 -0.425 -0.820
HEEIE (%) 047 -0.44 -0.86
[y 42 141 79 0
g 55,758 493 0
wE -387 -2 0

BIRSKIR: Wind, SGEMRSHRE

Efi¥lsnmE, 1Y SE G EEER) 6.80p F 3.2848%, 3Y EfifimE®
) 0.33bp = 3.3842%, 5Y HiE UL % RN 2.57bp F 3.4571%, 10Y HiE
&5 E 50 4.51bp F 3.6054%.
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2: REHREfRKER
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HEsRIE: Wind, SERIERRR L AR

10 FHIE AR R L) 2.02bp E 4.3636%, EFFEGFZEE5)-2.49p

%= 75.82bp.
3: 10 FHEFREEXRFMEFEFHZ=

53000 150
5. 1000 120
4 000 110
4 7000 100
4 5000 =20
4 3000 BO
4 1000 70
39000 B0
3.7000 50
3.5000 L)
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——h FEFEEEMEE 10F  —EFLvERLY (5D

HEkiR: Wind, JIEHAGIH & &R
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1.2

il ES

£E 10 FHEGREEER) 400p E 2.93%, hEFZEE) 051p =

67.54bp.
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2.9000
27000
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1.9000
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B 4 REWEEMpEFZE

20170403
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— ZEE R 10

2171103

i DA m 2
vog 2 9 9
59 39 4
R R RA R
—hEHE: 107

BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

A18-05-03

A18-06-03

%505 AR TR 3550 3.51p 2 6.4586, 278 5 AR F L 50-0.28bp

£ 6.4715,
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B 5 ARMILE
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

RITERHREEFIZER 1D &5 4.68bp F 2.6943%, 7D L Ef) 12.65bp &
3.2002%, 14D 7&xf 61.38bp = 5.3011%, 1M ZFRf-11.41bp F 5.2258%.
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6: FRXEBFER)
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HHEsRIE: Wind, SIERIERRR L AR

EiERITEE AR 1D Ry 29bp £ 2.619%, 7D ZEE) 1.3bp =
2.822%),14D 35 5f) 2.3bp F 3.713%, 1M ) 1.3bp = 4.157%,3M 2 Ef-1.2bp

% 4.334%,
7 EERETIE E LR fEFI 2 (shibor)
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HEkiR: Wind, JEHAGIH & &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

8: R

& l.'f'- s A hj:)

& & &
v 5 ed ¥ ] uF ]
S O A - L
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEER & L4 H (13 5) 0.81 ST E 65.71 557T, ICE AojMidEk
EASEEMNERN-031 £TE 7433 Et, ICEWTI FHEREAEHNT
&) 0.47 S£TTE 64.19 £ 7T,

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

2.1

4
5

ES

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD

0.195 T 2.72 jT; 5 FHAE AL
HE fREA B S

SEHAN =T 5 0.04 ;tE-0.05 75, 10 F

BN Z 2 5-0.01 7t E-0.085 T

&1 BERMATERNERER

e [ maww s [onws o) | mns conw
a4 EE T WZE | 4% TF| TERE | 4F1F | TFESE
B 2.72 2. 685 2.73 -0.05 -0. 045 -0. 085 0
HifE 2.525 2. 54 2.535 0. 09 0. 005 -0.075 -0.01
FF | 0.195 0.145 0.195 0. 040 -0. 040 -0.010 0.010

HHERIR: Wind

& 2: TF1809 FERRAI 2%

SUEHA SR & BB

AN

#& 3: T1809 YEBRAI3ZEI

1 | 130018.1B | 3.4800 5.1753 | 1.049 | 4.6671 | 3.2773 | 0.1844 15.2

2 | 160014. 1B | 3.4900 4.9918 | 0.9977 | 4.7092 | 3.2075 | -0.0445 0.1

3 | 180009.1B | 3.4500 4.8329 | 1.0071 | 4.5326 | 2.2241 | 0.237 38.4

4 | 080002.IB - 4.6959 | 1.0476 - - - -

5 | 180001. 1B - 4.5836 | 1.0323 - - - -
HEskiR: Wind, JIEHAGIRA B

1 160023. IB 3. 7542 8.3781 | 0.9784 | 7.4875 | 5.3954 | -0.5748 0.4

2 180011. IB 3.6100 9.9151 1.0575 | 8.3753 | 3.3244 | 0.0746 20.9

3 180004. 1B |  3.6200 9.6247 | 1.0693 | 8.0377 | 3.2179 | 0.1442 41.3

4 170010. IB 3.6595 8.8767 | 1.0394 | 7.6619 | 3.1617 0. 086 0.1

5 170018. IB 3. 6300 9.126 1.0458 | 7.7582 | 2.7275 | 0.2176 2.4
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 ERAMBWNHESE . XERARATLREHEESARERFEABT -
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

AEMERAT, RRERNEBIARRNERHFREREIEA 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.



