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MEREFHRRFESFEELNK, TEKBYE, E2/NMEKEL. A
T3, 5 FHiMEm R £1T 0.03bp = 3.6973%, 10 FHIY @K £1T 0.51 =
3.8413%, IRS/NETT, FER A T NE. REFHIES T,
HGE POk, —RmigimE, SR 5 FHEGPIRKREEK 3.6166%,
RFZRMHipRmR, RIFEHR 264, TR, RITAIPHEBZM,
BT 7 REA 300 1Z7T, 28 KRHA 200 {ZT Mg, FIZREFEFRIH, HHRIW
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1: EfMIRITR
__ A TFIB06  TF1809  TFI812

FEELAN 96.585 96.550 0.000
VB 96.445 96.500 96.605
BEmn 96.590 96.550 0.000
AR 96.380 96.470 0.000
LEEA 96.435 96.495 96.490
Tk -0.020 -0.035 0.085
TEERE C0 -0.02 -0.04 0.09
BT 8,215 32 0
R 18,199 91 0
B -102 12 0

_ &Fb  TI806  T1809  Tielz

FAE 92.835 92.895 92.880
WA 92.670 92.760 93.745
BEh 92.840 92.895 93.745
BARM 92.555 92.685 92.860
A 92.695 92.775 93.305
Tk -0.030 -0.040 0.980
Tk ERIE (%) -0.03 -0.04 1.06
AL 34,203 154 4
SR8 42,332 684 4
TE 1,277 -10 4

FUESE: Wind, SFHRERFA SR

MENELNRE, £/ TFI806 SALEFE M 96.435 7T, AL 8215 F,
R 18199 F, BREI—XZHBE 102 F; £ T1806 SHLEREMN T 92.695
JT, AR 34203 F, #r¢ 42332 F, REI—HEHHEE 1277 F.
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FRESRE: Wind, SFHREREA SR
EfRIMELE, 1Y SRR R EEE) 0.33bp = 3.3092%, 3Y EiRW@mEK
255)-0.3bp Z 3.5327%, 5Y EiE S5 = 255) 0.03bp = 3.6973%, 10V HAE (&
W3k =R 0.51 & 3.8413%.
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FAERIR: Wind, MIFHRERRFE SR
10 FHIEFEWEXRTE) 1.25bp & 4.8502%, EFEEFZEZE) 0.74bp
Z 100.89bp.
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ARSI Wind, MiFHRERHF A SR
x£H 10 FHEGRWZETE-3.00p £ 2.81%, HEFZEEE) 3.51bp =
103.13bp.
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HEsRIE: Wind, SCOERERAR L A
RITEEFREBEFER 1D E5)-3.04bp = 2.708%, 7D ZExrfj-12.8bp
3.1572%, 14D % E)-9.52bp FE 3.7158%, 1M ZFxEf 8.73bp & 5.1778%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SOFRIERET&ED
PR TERVIRERR 1D FE)-04bp E 2.633%, 7D TH1-0.1bp =
2.869%, 14D Z5f-0.1bp Z 3.827%, 1M % 5f) 5.07bp F 4.4578%, 3M & 5f-0.6bp
£ 4.719%,
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HAERIR: Wind, SERIESA & AR
NYMEX BB & AR N L) 0.27 LT E 61.02 5T, ICE fifiEEk
BNERMEEN0.24 £TE 64.76 7T, ICEWTI FUHIER S NS ENEE)0.23
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2 ITFE 58.79 ¢,

2. frZEmER

® 1 ERMABHNEZRRER

s [ mawes avanw [ne camn | moms wxe
&4 E=E S (e HFE-NE| FERE | BF-FFE | FTERE
BAE 3.74 3.72 3.185 -0. 06 0. 005 -0. 08 -0. 53
RITfE 3. 765 3.735 3. 755 -0.07 0.015 -0.1 0.035
k3] -0.025 -0.015 -0.570 0.010 -0.010 0. 020 -0. 565

#IERIR: Wind, SIERERAF & AR

3. CTD Z5X A3z &35

% 2: TF1806 FEERAI %%
[re] &m [smbss [HanRReEs] a8 [ o [ @2 [mes @@ |

5 3: T1806 SERRATTHI%
(o] R\ |smbcik HammEERT] A8 | R | % | mak 0 |

1 080002. IB 4.1606 4.9644 | 1.0501 | 4.5298 | 9.3326 | -1.2706 8

2 130018. IB 3.7281 5.4438 | 1.0513 | 4.9318 2.704 0. 3347 9

3 150026. 1B 3.7600 4.611 1.0019 4.318 1.3856 | 0.4165 4

4 1700003. IB [ 3. 7800 4.5205 | 1.0231 | 4.1839 | 1.3649 | 0.5455 6.1

5 170014. IB 3.7901 4.3342 | 1.0178 4.007 1.1137 | 0.5781 16. 5
FHRRIR: Wind, SIEHRERREA R

1 170025. 1B 4. 8550 9.6438 | 1.0668 | 7.9672 | 34.1948 | -6. 7798 11. 4

2 170018. IB 3.9500 9.3945 | 1.0469 | 8.0056 | 3.0726 | 0.1532 0.1

3 080013. IB 3.9000 10.4192 | 1.1689 | 8.3455 | 2.7957 | 0.4751 1.2

4 160017. IB 4.0100 8.3973 | 0.9813 | 7.4865 | 2.7636 0. 059 3.7

5 160010. IB 3.9955 8. 1479 0.993 7.1966 | 1.3877 | 0.4012 17.7
BRI Wind, SSIFERERRZ D
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RAUBBMEBNSE, Mz B0t EARE. AREEWEFTR
BRT AAMRN R IREFMKANSIESRE TR, 2ITEEETAA
MBLVIERE, BYSEAMNESHEL, WREW. AL, Fig, TREMSE
=THHRE#. AATEREER2ARRETNRGEERLSINRMNE
Bk A R TR RN o

FRENEBIEIRIBTAFER, LB XLEFENERMEMTEET
EEMRIE, CAMRIEFFESMESMNBNISLEETEE. XHHMR
ZRMBFWNHSE  KIEBARALXERESARERBENT—BLERE
MR E . ARERZFRERRES 2T RANTERE LRI %
WERMHAR BRELHEN U RN R T & IR &S BHI = B AR #.

ZEPARNAAREAEERFRROE—E R AR EFIERNRE LR
FHERNEEMHER, THREFANEHE. KARARBRARERS
ZRENAEPEFRARE B MERARFR ARFBWEFNEEA
RENEABRARBWEEFEHEFERR, UR BAEKE) BRMIRE
i) o

HEEABERT, AREFNEBHARENERHFREBRIHEMARNRE
Bl AEMBERT, KRB IHMEAARFERAR S RIUEMATITSIZEM
KA TTE

FRENVR/ TS REFAPNURARFHNS L, W FETFAREEEH
MAMENRZZ &R, TRAEFRSHR, XERERRLREBRREBT(E,

RIRERBRAKERATER ARG, REPEEFA, EAHBMDPA
AEMEMEXBR. EFMEH. WsIH. HL, FERLLIGERAKAR
RER, BEAENARESHTEFRENSIA. BEFER.



