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MEH 5 FHIEFHIEIE J1 TF1806 5294k 96.54 T, i 0.045 sTsk 0.05%,
A%z 4572 F . EfREAE T2 TF1809 & 493 96.55 T, % 0.03 FT5 0.03%,
%z 6 F. EfRHIEIES TF1812 443k 96.605 7T, 3 0.055 = 0.06%,
32 0 F .10 F-HA E FRHA%E 71 T1806 £ 494k 92.92 7T, i3 0.10 7T 0.11%,
A 52 25039 F o [ R HAES T 2= T1809 & 4935 92.975 7T , 7 0.085 FT 5§ 0.09%,
32 157 F . E i trin e 2 T1812 £ 4937 93.055 T, 75 0.04 T3 0.04%,
A3z 0 Fo

® ETRERRIREIN

EHEGRPERESSHE/NMEYESEE, FRRSEE%, KERSELN
FHEILL, FeRkhik. MEHE, 5 FHAE R E1T 0.58bp & 3.6981%, 10
FHAWZSZE 4T 0.50p EF 3.8104%, IRS /g 1T, MEARITITKEE,
MiHERFERM 3 AMEERITHRN, BEESBERMIGEZER MPA
ERASHARGEE, S BVBETHTEREMERE, BHEESRNK, RiT
BT 7 KHA 300 27T, 14 KHA 200 12 7T, FI R FFEFaIHR, 4R 0 12T,
BARSFIRGE 17, HRBBRESFR/NMETT, BSEBEKERE
Mo BIEL, KEREFENENT, GHREAERECZ TFS T, (Ut
BE,
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1: EfHRITR

__@fh  TFIB06  TF1809  TF1812 _
FEEEM 96.480 96.570 0.000
VB 96.540 96.550 96.605
BEmn 96.545 96.570 0.000
BAEM 96.445 96.515 0.000
LEEA 96.510 96.550 96.565

KR 0.045 -0.030 0.055

TEERE C0 0.05 -0.03 0.06
FRAC B 4,572 6 0
R 18,007 95 0
B -144 -1 0

__ Bfh  T1806  T1809  Ti8l2
FEELAN 92.820 92.920 0.000
W 92.920 92.975 93.055
BE 92.940 93.000 0.000
AR 92.725 92.825 0.000
LEE Ay 92.870 92.915 93.065
Tk 0.100 0.085 0.040

TEERIE (%) 0.11 0.09 0.04
BT 25,039 157 0
ES e 43,688 697 5
BE 931 18 0

sk Wind, JOEHAGIRRR B

MENELRE, 5 TFI806 SANLHMNK 9651 7T, ML 4572 F, #
€ 18007 F, KET—X 5 HBE 144 F; ¥ T1806 SA4LE M 92.87 7T,
R 3 25039 5, #Ff3 43688 F, KR —EHHIEG 931 F.
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R : Wind, MIEHRERIA R
EfIlEAE, 1Y HE G ERETE-0.26bp Z 3.3128%, 3Y EfRaE
5% 0.03bp = 3.5463%, 5Y HAE &Ik z5RAEE) 0.58bp & 3.6981%, 10Y HAE
B R T E)-0.5 F 3.8104%,
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FAERIR: Wind, MIFHRERRFE SR
10 FHIE F RN R 5-0.51bp F 4.8327%, EHFEFFIZZEE)-0.01bp
ZF 102.23bp.
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HAESRIE: Wind, MiFHRERHF A SR
EHE 10 FHIERWEELTE) 0.0bp E 2.85%, HEFIZELH)-05bp =
96.04bp.
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ETXHARMHEMEEN-0.2bp F 6.332, ETH AR RN EE) 0.75bp
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HIREAOR: Wind, SIEHABIRR &L AR
RITEFR X EMEFIR 1D ZExf-1.16bp = 2.6148%, 7D &) 3.1bp =
3.0577%, 14D 5% 7.1bp F 4.1506%, 1M ZExf) 3.39bp = 5.1422%.

B 6: _EiBRTTiE E L iFEF 2 (shibor)
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HHESRIR: Wind, SOFRIERET&ED
PR TERVIRERR 1D FE)-2.5bp F 2.561%, 7D THI-0.2bp =
2.863%, 14D 3¢ x)-0.2bp ZF 3.825%, 1M 3£ E) 0.2bp F 4.5121%, 3M & Ef-0.8bp
% 4.704%,
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HaEkIR: Wind, SXIEHIERH A AR
EEEAEEFHMNEE) 0.00 TTE 24.31 T, BA#LLNES 0.00 T=
15.58 Jt.

B 8: FmMAASERRR LM

140 0000

120 000 h

| \_v y
A

200000

60.0000
L]

40,0000
20.0000
0.0000

e e N oy oy > e e SNy -
N L N A A A AL L L e
ned g ¥ nad & o o 4 nd ad Nl s Sl
~ A P el +» - = P A & A A P

NYMEXEH ICER:H  — ICEWTIE:H

HAERIR: Wind, SERIESA & AR
NYMEX [FiHiER & AR N L 5h-0.28 EITE 62.13 5T, ICE fifiEER
BNEREMERN-0.23 E£TE 6582 %£jT, ICEWTI FMERENEENLEN
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-0.35 £ &E 59.35 £ 7T,

2. i ZEmER

® 1 ERMABRNEZRRER

e [ mawes avanw ns camn | s e
&Y E=E S (e HFE-NE| FERE | BF-FFE | FTERE
BAE 3.64 3.635 3.5 -0. 04 -0.015 -0. 045 -0.15
GiIKER 3.675 3. 69 3.535 -0. 085 0.03 -0.07 -0. 125
3] -0.035 -0. 055 -0.035 0. 045 -0. 045 0. 025 -0.025

#IERIR: Wind, SIERERAF & AR

3. CTD Z5K A3z &35

#= 2: TF1806 JERKTI 2S5

1 160006. 1B 3.8000 4.9973 0. 989 4.7292 | 3.5273 | -0.1426 0.3
2 1700003. IB [ 3. 7800 4.5068 | 1.0231 | 4.1702 | 1.5533 | 0.4708 0.2
3 170014. IB 3.7900 4.3205 | 1.0178 | 3.9933 | 1.2831 0. 506 4.2
4 180001. IB 3. 6850 4.8384 | 1.0341 | 4.4855 | 0.6537 | 0.7333 25.1
5 170021. IB 3.6900 4. 589 1.0291 | 4.2423 | 0.1588 | 0.8311 33.4

HaERIE: Wind, MIERAETRE&R AR

5 3: T1806 SERRATTHI%

1 | 16001718 | 4.1000 [ 8.3836 | 0.9813 | 7.4691 | 6.3575 [ 0. 7003 0.6
2 | 170018. 18 | 3.9100 [ 9.3808 | 1.0469 [ 7.9945 | 2.4702 [ 0.2795 0.3
3 | 160010. 18 | 3.9854 | 8.1342 | 0.993 [ 7.1834 | 1.7293 [ 0.3049 16. 5
4 | 170010.18 | 3.8950 [ 9.1315 | 1.0404 | 7.7655 | 1.3425 | 0.5181 27
5 | 170025.18 | 3.8375 | 9.6301 | 1.0668 | 8.0347 | 0.4601 | 0.7834 42.7
HeERIR: Wind, MXIERIEIR & AR
AAABRERNSE, M. BN ERRE. AREEHNERTK
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BRT ARARARRR . IREFTRANEBIESIRE AFER, SWEBETAA
M IERR, BYSEAMMELEL, REW. /L, Fit, TEME
=TREBEN. AATEREEAEAAREPNAGFEERLIURME
Bk A R TR RN o

FIRENEBIIRIBT AT ER, LB XLEEBNERMEMTEMET
EERIE, EARIEFMEEMESMENAREENEE. XHIMWR-
FRMBWNAHSE  XIBARALXERESARERBEN T —BLERE
MR E ARERZFRERRES 2T RANTERE DEESHTTT .
WERHAR BRIV BRI R T % B & B 8 = B AR H 1.

BERARNMAREAELRFRRNIE-HRER. ARERPENRE R
FHERNEEMHER, THREFAANEHE. EABEARBRERERD
ZREINAE FREHRNREZ BN MERARFE. AXARIUEANEEAR
RENEARARBWEEFEHEFERR, UR CBAEKE) FRMIRE
] o

HEEMBEAT, FREFNEERARRNELFAEEIHEMARIRE
Bl HEMBERT, KRB IHMEAARERARERIUERARITSI N
MK AEMTE

KRR ENUR/TES ZEFPANIURARHIS L, W TETAREEEH
MAMENZH ER, FREFISH, MNEHMERFRLRBAEEBR .

AR ERBAKERASER ARG, RETEEFA, EAHBMDPA
NELMEMEXBR. EFMLH. WsIA. HL, FERLHLIGERERAR
KRR, BEABYAREHITEFRENSIH . WHFER.



