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1: EfMIRITR

_ dhFf TF1803  TF1806  TF1809
FEEEAN 96.735 96.510 96.605
AN 96.735 96.545 96.615
BEh 96.735 96.610 96.630
AR 96.735 96.455 96.505
LEE A 96.735 96.550 96.605

ik 2k 0.110 0.030 0.030

TRERNE (%) 0.11 0.03 0.03
A& 2 7,938 43
St 8 0 18,492 76
G -1,151 -141 5

_ @F  TIB03  T1806  TI8B0

FFHEAN 0.000 92.900 92.990
W EE 92.700 92.930 93.010
e 0.000 93.095 93.155
BRI 0.000 92.770 92.870
LEEA 92.965 92.940 93.005
Tk -0.235 0.020 0.035
TREETR (%) -0.25 0.02 0.04
A& 0 32,605 120
FFOE 160 41,647 594
oE 0 464 32

sk Wind, JOEHAGIRRR B

MENELRE, 5 TFI806 SALHMN Y 9655 7T, Mz 7938 F, #
£ 18492 F, BH—XHHME 141 F; T/ T1806 SALEEM N 92.94 7,
A3z 32605 F, FF@ 41647 F, BAEI—HHHIGE 464 Fo
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HHERIE: Wind, MXIEERSRAFAED
EfMEHmE, 1Y BE R EZEE5-0.78bp F 3.2599%, 3Y EH RS E
T 5f-0.16bp Z 3.5305%, 5Y HAEfRU X ER)-3.80p F 3.6817%, 10Y HiE
BRI R T 5] 0.75 F 3.8278%.
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FAERIR: Wind, MIFHRERRFE SR
10 FHIEF RN RS 0.76bp FE 4.7978%, EHFEFFIZZEE) 0.01bp
% 97.00bp.
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ARSI Wind, MiFHRERHF A SR
EHE 10 FHIERWRELTE) 40bp E 2.90%, HEFIZELE)-3.250p &=
92.78bp.
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ETHARTHENTE 2.120p F 6.3451, ETHARMKENTE
0.49bp % 6.3474.
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HEsRIE: Wind, SCOERERAR L A
RITEEHEREBFE 1D T5) 1.16bp F 2.6192%, 7D Z&5-3.98bp &
2.9668%, 14D 3 Ef-20.75bp % 3.6879%, 1M ZFxf 5.18bp Z 5.0129%.

B 6: L3EMReTiaE iFfEFIZ(shibor)
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HHESRIR: Wind, SOFRIERET&ED
PR TaRREFR 1D ) 0.3bp E 2.573%, 7D TE[-05bp =
2.857%,14D 25f1-0.4bp F 3.829%,1M 255f) 7.21bp & 4.3265%,3M 255 0.03bp
F 4.741%.
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FHEsRIE: Wind, SCOERERAR LA
EEREASETHINEE-075 TE 2431 T, EAMRLKNER-4.02 T=
15.92 .
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HAESRIR: Wind, SGIEHASH & AT
NYMEX BUEBH& 44 HA 2050 1.92 %505 6204 5%, ICE Al
AU 188 X 6540 T, ICEWTI R & LI HH 25 149
EITE 59.13 £t
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2. frZEmER

® 1 BERMABHNEZREER

=

&Y 47 T (TS MF-FFE | FEEFE | AF-TF | TERE
IE 3.69 3.605 3.61 0.11 -0. 07 0.025 0. 065
Wi 3.665 3.585 3.58 0. 105 -0. 04 0.025 -0. 045
3 0.025 0.020 0. 030 0. 005 -0. 030 0. 000 0. 020

kiR Wind, SOEHAGIRRR B

3. CTD Z5X A3z &35

#= 2: TF1806 JERKTI 2S5

5 3: T1806 SERRATTHI%

1 | 150026.1B | 3.7700 | 4.6247 | 1.0019 | 43316 | 2.107 | 0.2556 2.4

2 | 17000038 | 37800 | 4.5342 | 1.0231 | 4.1976 | 1.9342 | 0.4265 8.1

3 | 18000L1B | 36700 | 4.8658 | 1.0341 | 4513 | 0.8742 | 0.7615 7.5

4 | 17002118 | 3.6675 | 4.6164 | 1.0291 | 4.2699 | 0.3246 | 0.8849 38.5

5 | 150014.1B | 3.6500 | 4.337 | 1.0113 | 4.0245 | -0.4173 | 0.9684 3.2
HIESRE: Wind, SMIFHERERHFA SR

1 160023.1B 4.0000 8.6603 | 0.9778 | 7.6483 | 4.2803 | -0.3008 0.6

2 160017.1B 3.9806 8.411 0.9813 | 7.5015 3.005 0.0038 5.5

3 170018.1B 3.9000 9.4082 | 1.0469 | 8.0226 | 2.6031 | 0.2787 5.5

4 160010.1B 3.9900 8.1616 0.993 7.2106 | 2.4005 | 0.1812 21.3

5 180004.1B 3.8275 9.9068 | 1.0708 | 8.3036 | 1.3361 | 0.6606 2.3
HeERIR: Wind, MIERIEIR &R AR
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RAUBMEBNSE, Mz B0t EARE. AREEWEFRTR
BRT AAMRN R IREMKANSIESRE TR, SITEEETAA
MBLIERE, BYSEAMNESHEL, WREN. AL, Fig, TREMSE
=ZTREBEEN. AATEREEFEAAREPTNEGFEERLIURME
e E R RN AT RN o

KRENEEBEIRIBTAFER, LB XLEEENEREMTEMET
EEARIE, EARIEFMEBEMESMENAREENEE. XHIIMWR-
FRFEWUNHSE . MIARATREEESAREMBEABF—ELERE
MR E . ARERZFRERRES 2T RANTERE LRI %.
WREHAR BREHEN U RN R T & IR &S BHI = B AR #.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHEMNEEMHER, THREFANEHE. KABARBRARERS
ZREFNHEPERNRE B MERAXTE. ARABWNEFPNEEAR
RENEARAIBWESHFEEFERR, Uk BAELE) BWMIRE
JBRE] o

HEEABERT, AREFNEBHARENE RN BRIHEM AR E
il AEMBERT, RRBFIHMEAARERARSPIUERM ARSI
KA TTE

RiRENUR/TES ZEFPANURARHIS L, W TETAREEEH
MAMENZ 7 ER, FREFISH, MIHERHRLRBREETRT.

RIRERBAKEATER ARG, REPEEFA, EAHBMDPA
AEMEMEXBR. EFMEH. Ws5IA. L, FEPFLLIOERAKHR
RER, BEAENARSHTEFRENSIA BHFER.



