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BH1: BEFHEISARSE, FHEL A BiHEzkE (2006 5% 2025 5848, %)
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B3: BRFWNEI0/5AKHA, KERSEERRFEREREIE (2006 F £ 2025 F)

e 2 ] 7 18 El %

T-10 T-5 T+5 T+10 T-10 T-5 T+5 T+10
X#ERK 55% 70% 60% 0.62 1.23 0.60
XEME 40% 75% 70% -0.86 0.66 1.72 1.62
F ARk 50% 55% 70% 60% 0.55 0.97 1.06 -0.21
+EMA 40% 45% 70% 55% -0.67 -0.03 1.18
b EaRK 50% 55% 65% -0.14 0.02
D EAME 55% 50% 70% -0.69 -0.38
Ak Rt 40% 45% -1.05 1.10
JE| 3 KA 45% 50% -0.37 0.02
R |
AR 75% 55% 0.62 0.58
e A 70% 55% -0.81 -0.40 1.12 0.60
FiE50 50% 70% 65% -0.29 1.54 1.71 1.39
P 300 50% 50% 70% 60% 0.10 1.23 1.56 0.96
& JE 500 50% 55% 65% -0.41 0.01 0.96 -0.13
& JE800 40% 45% 75% 55% -0.01 0.95 1.52 0.82
% 321000 50% 45% 70% 60% -0.69 -0.38 1.27 0.18
E 42000 50% 1.65 0.91
T AR A4 50% 45% 75% 70% -0.08 -0.19

$ ¥ RR: Wind, &R ZIEAFR T

B4: BERFTE105ANZHE, B F —BAT LS Fa X 8 K28 944 (2006 4 £ 2025 %)
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T-10 T-5 T+5 T+10 T-10 T-5 T+5 T+10
M4k 35% 40% 70% 55% -0.67 1.88 0.45
AEetk 50% 40% 75% -0.86 0.13 1.99 0.32
R 50% 45% 45% 0.76 0.87 1.25 -0.34
Gh B4k 45% 50% 70% 55% -0.15 0.33 2.10 1.15
Faie T 40% 45% 70% 60% -0.87 -0.35 1.87 0.72
AARIZ & 50% 50% 70% 60% 0.31 0.36 2.03 1.57
AE 50% 50% 75% 60% 0.21 0.52 2.03 0.85
XA R 55% 60% 70% 55% 0.51 0.81 1.64 1.04
12 T 4% 45% 35% 75% 55% -1.60 -0.65 0.81 -0.30
5 AR 40% 75% 70% -1.65 1.58 0.79
AREE 55% 50% 65% 50% 0.48 0.60 0.58 -0.57
A AR 4% 40% 35% 45% -0.39 -0.28
AR 50% 55% 75% 65% -0.34 0.47 1.71 1.59
EHAHY ﬂ 65% 55% 147 121 0.95 0.29
A Rtk 60% 65% 0.03 -0.44
R 50% 45% 75% 55% -0.01 0.65 0.93
W Ak 55% 60% 65% 55% 1.32 1.29 1.50 0.26
EFE LT 50% 45% 70% 45% -0.22 0.12 1.42 0.14
& F 40% 50% 65% 55% -0.29 -0.04 0.97 0.41
 H A 45% 35% 70% 50% 0.08 0.29 1.16 0.62
B4 45% 50% 55% 65% 0.81 0.86 0.06 -0.85
tik 45% 75% 60% 1.35 131 0.33
4RAT 50% 70% -1.28 1.28

I 4R 4Rk 40% 45% 70% 0.19 2.06 2.29
B o 45% 35% 55% 45% -1.21 -0.02 0.36 -0.59
E A 40% 40% 55% -1.43 -0.21 1.74 -0.01
EREA 35% 40% 70% -1.55 -0.43 1.67 1.41
RIE 45% 40% 75% 70% -1.16 -0.44 1.52 0.43
N 40% 65% 60% -0.62 -0.57 1.19 0.39
R B IE Hy 35% 60% -0.92 -0.38 1.48 0.71

FAE KRR Wind, KR ZIEFMITIT, E: —BATLH|REE
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