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1: BfEHATE
__ fh#k  TF1803  TF1806  TF1809

FF &1y 96.050 96.365 96.695
W 2 i 95.145 95.420 95_695
BT 96.175 96.430 96.695
B 1 95.050 95_350 95_695
i} 95.145 95.415 95.695
e 0.095 0.080 0.115
TREEME (%0 0.10 0.08 012
iz & 6.210 76 1
#FaoE 40,470 826 16
e -1.169 20 0
fmEh
TR T 92.160 92.300 92 415
Lpr 22 41 92 275 92 350 92 525
B 92.325 92.390 92 570
5 A 17 92.140 92 265 92 415
5 i} 92 280 92 345 92 480
Bk 0.160 0.090 0.110
TREENE (%0 017 0.10 0.12
[roegs, 22 852 812 32
6 5 59,456 2,689 65
o -3.291 150 21

FHESE: Wind, SFHREREA SR

MENEARE, 5 TFI803 SAZEHEM M 96.145 JT, M3z 6210 F,
R 40470 F, REI—XZHBEE 1169 F; £ T1803 SALEHEMN T 92.28
JT, PXAZX 22852 F, #F¢ 59456 F, REI—HEHHME 3291 F.
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FARRIR: Wind, MFHRERRFA R
ERIEAE, 1Y SEGKREEETE) 1.52bp = 3.5827%, 3Y Effim K
25 5f-1.2bp & 3.6619%, 5Y HiE Uk R RN-0.5bp & 3.8598%, 10Y HiE &
Y25 A R)-2.09bp ZF 3.9337%.
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EHE 10 FHERKEERES) 1.00bp ZE 2.55%, FEFZELE)-3.09p =
138.37bp.
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kiR Wind, SGERESHE L
WITE B EBFR 1D ZE)-0.11bp Z 2.9081%, 7D ZExf-4.44bp =
3.3848%, 14D £ xf-5.13bp & 4.1137%, 1M 35} 8.13bp F 4.2687%.

B 6: L3EmReTiaE iFfEFIZ(shibor)
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s, SHIBORO N s S HIBOR 1 W s SHIB DR 2V s SHIBOR 1] s SHIBOR S M
BRI Wind, SOEMISmER

EiSRITE R IFEFZ 1D & 5-0.2bp ZF 2.83%, 7D %Ef) 3.2bp = 2.864%,
14D 351 3.2bp Z 3.808% , 1M 2ER)-4.98bp = 4.1134% , 3M 255/ 0.9bp = 4.6791%.
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FHEsRIE: Wind, SCOERERAR LA
EEEAEETINEE) 0 TE 25.35 7T, AN L 13EE) 0.09 TE 21.13
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HIERIR: Wind, SERIESA &L AR
NYMEX EHEBR & LNEE M) 0.55 ZETE 64.23 £, ICE 7iliERK
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EAEEMN TN 0.61 32T E 69.87 =5, ICEWTI [FiHERREAEHN TR 0.41
25T % 60.89 =T,

2. frZEmER

® 1 ERMABHNEZRRER

o | e covann [ cemin | mmin cne

&4 =E S (e HFE-NE| FERE | BAF-FFE | FTERE

BAE 3. 865 4.07 4.215 -0.27 -0.28 -0. 065 -0.135

RITfE 3.935 4. 08 4. 165 -0.29 -0. 24 -0. 145 -0. 155

3] -0. 070 -0.010 0. 050 0. 020 -0. 040 0. 080 0. 020
IERIE: Wind, XIERRSRAFAED

3. CTD 25 K ] 32 &35

#= 2: TF1803 AR T X &S5

1 170014.18 3.9450 4.5014 | 1.0187 | 4.1728 | 2.7453 0.12 33.6
2 170007.1B 3.9925 4.2521 1.0049 | 3.9506 | 2.7446 | 0.0678 2.9
3 | 1700003.1B 3.8753 4.6877 1.0244 | 4.3502 | 1.8077 | 0.2933 50.5
4 170021.1B 3.8500 4.7699 1.0307 | 4.4217 | 1.4277 | 0.3776 4.7
5 080002.1B -- 5.1315 1.0526 -- -- -- --

HERIE: Wind, MIERAETRE &R AR

#= 3: T1803 FERRAI3ZEIZ

1 | 1700108 | 4.0175 | 93123 | 1.0414 | 7.9383 | 3.2516 | 0.0659 5.8

2 | 17001818 | 39880 | 9.5616 | 1.0481 | 8.0231 | 2.8331 | 0.1413 6.7

3 | 16002318 | 4.0300 | 88137 | 09772 | 7.8003 | 2.662 | 0.0504 5

4 | 1600178 | 4.0415 | 85644 | 0.9808 | 7.5308 | 1.9831 | 0.1563 3.4

5 | 17002518 | 3.9300 9.811 | 1.0683 | 82082 | 0.6555 | 0.5256 35.2
FEESRIR: Wind, SIFHRESHIA R
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FARAEEDHER, THREFRASBEI.. AARARBREARERS
ZRENAEPEHRAREBFR. MERARFTR ARTRWEFNEESR
RENEARLIBZWESHFERETERR, Uk (FAELE) BWIHIRE
JBRE] o

HEEABERT, AREFNEBHARENERFREBRIHEM AR E
il AEMBERT, KRBFIHMEAARERAR S HIUER ARSI
KA TTES

RRENVR/ TS ZEFAPNURARFHS L, W FETFAREEEH
MAMENZ 7 ER, FREFISH, MIHEHRLRBAEETT.

EIRERBRAKEATER ARG, REPEEFA, EAHBMNDPA
AELMEMEXBR. EFMLH. WsIA. L, FERLLIGEBRKHR
RER, BEAENARSHTEFRENSIA. BEFEX.



