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20185524 H EHjM

AERE

® FTIEE

WEE 5 A R EIR 308 3 TF1806 & £33R 97.58 7t
7K 0.015 JrEk 0.02%, 3% 586 F . [ fFREA £ F /1 TF1809
AR 97.685 7T,k 0.125 5Tk 0.13%, FL3Z 6199 F.
fRERES PR TF1812 & 4938 97.72 5T, 7 0.03 5 0.03%,
M3z 12 Fo 10 FREFAEITZE A T1806 AR
94.67 T, 7 0.13 7T 0.14%, 3z 3586 F. EfREALK
71 T1809 £4£93% 94.67 7T, 7 0.11 7L 0.12%, L
25976 F . E A 5P T1812 4494 94.75 7t # 0.16
T8k 0.17%, F(* 16 F.

® STHRERSRIEEI

FEHEREIRES S A ERAEES, BEE/MaK. I
ZJHE, 5 FHIEZE £1T 0.02bp Z 3.4178%, 10 FHA
Wz 2R 4T 3.00bp = 3.64%, [E fEHAES Yras R 2L/ \ig
ERE, IRSHIBTIT, MEHBEERE:, RITHIT 7T X
AR 800 12T, 14 RHEA 700 27T, FIZERFFFaIHY, /2O
% 300127T, BEFERHKEA—, FiRES, BRigs
ELESERER. BIEL, KIREERCERRZ, &
B mAEMCEZ, (NtsE.
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1. WiHTIRNAER SR

MENEARE, £ TFLI809 &AL HE M 97.665 JT, M3 6199 F, #
© 13446 F, BHI— 5 HES 901 F; T T1809 S A LEE(/H 94.65
JT, BK3Z 25976 F, #{ 37516 F, Kl —HEHHIE G 2357 F.

1: EfRHAKRITIS

_ &P TF1806  TF1809  TF1812
FEEM 97.640 97.640 97.695
B 97.580 97.685 97.720
BEh 97.640 97.705 97.720
AR 97.540 97.570 97.660
iR 97.565 97.665 97.720

Tk 0.015 0.125 0.030

B ERIE (%) 0.02 0.13 0.03
A& 586 6,199 12
St =8 2,361 13,446 50
% -244 901 10

__ @b T1806  T1809  Ti8l2
TR 94.695 94.675 94.640
W EE 94.670 94.670 94.750
BEh 94.700 94.705 94.805
SR 94.550 94.540 94.510
LEEAN 94.635 94.650 94.720

Tk 0.130 0.110 0.160

BEERE (%) 0.14 0.12 0.17
A & 3,586 25,976 16
ESREA 6,577 37,516 150
B2 -978 2,357 9

BRI Wind, SAEHIHT&

EEIEL®E, 1Y HERWEETE) 0.04bp = 3.1233%, 3Y EHfRWEER
2550 0.19bp F 3.2615%, 5Y HIE Uk R E) 0.02bp & 3.4178%, 10Y HE
E &35 K25 5)-3.000p F 3.64%.
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B 2: XRHREfRKER

40000
3.8000
3.6000
3.4000
3.2000
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2 8000
2.6000
Mmoo Mm MM Mmoo Mmoo Mmoo Mmoo MmoMmo Mmoo Mmoo | M
o o o 9o oo o o oo 9o o o o o oo O O
S D T T Y- N L B 9'| TS = T T L T
2 2 9 2 £ 9 9 8 2 3 3 #7 g 2 2 3 9
4 o o o & 49 &9 8 9 @ 55 93933343
R R E R R REBRABRRRRBERBR B R
—— LFEE R E — R E
— S HE S E — 10 E R E

HEsRIE: Wind, SERIERRR L AR

10 FHIE F i m R 50-3.94bp = 4.452%, [EFFEGFIZZEE) 0.26bp =

81.2bp.
3: 10 FHIREFH R R M E I E fEF =
5.3000 130.000
120.000
8000 110.000
100.000
4.3000 50,000
3.8000 #0000
70.000
3.3000 60.000
50.000
2.8000 40.000
m m m M [ m m m m m [ m m m M m m
=] Lo =] =] =] =] =] =] L= =] =] =] [ e =] =]
I R T = R I I = = .
= R
e e e e e e I
H AR BB REBEBEEBEBRAEERBEH

— R EREMEE 10—l - 10EE (bp

HEkiR: Wind, JEHAGIH & &R
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1.2 5 IE=

%£E 10 FHERKEELRN-5.00p £ 3.01%, HEFZLE) 2.000p =

63.00bp.
B 4: ERKESEMRERZE
190
a
170
3.5 150
130
3
110
90
2.5
70
) 50
m m M M M m M M M M M M M M M M M
o o o o o o o o o o o o o o o o o
—|NFJ'|':|'JL||_&|‘-L&':|DL|9'|.—'|f\'l.—'|f\'lF*|'=]'JL|
? 22 2 9 37 2 g 7 779 20 o9
i e e e T = =
A RR EAEEBRRRRBRRBREBRABR
—EEr 10V e—fEr 10Y e—FEr h-E D

HaEsRIE: Wind, SXIERIERRFL AR

13 ARMILCE

XILR AR A #113250-0.26p X 6.3773, KT R AR MIKE M ) 1.43bp
= 6.3852,
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5: ARMILE

7.0000

6.9000

6.8000

6.7000

6.6000

6.5000

6.4000

6.3000

6.2000
e &P P PSP DD S D
P IR - B - N CH AN AR A S
'::?T ':3“”1‘ 6‘:"’ d;v o , E!s\:v a'of acf Q'C; t::?:r Q:\? 6‘? (5}\'%'
v ih YV ¥ v ¥ W ¥ ¥ ¥ ¥ V ¥

—EnRAEMYEN  —ERRARTREN  — ERRARTHEER
AERIR: Wind, SIFERERHT A&

1.4 FEF|ZR

WITEI PR EMWAIR 1D F5j 0.02bp %= 2.5528%, 7D ZEf 7.61bp =
2.8917%, 14D 3% 4.37bp % 4.0535%, 1M ZF5f-3.16bp & 3.7828%.
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6: FRXEBEFER)

8.0000
7.0000
6.0000
5.0000
40000
3.0000
2.0000
Mmoo Mm MmooMmo Mmoo Mmoo Mmoo M Mmoo mo Mmoo | Mmoo
o oo oo oo oo o o 9o o o o o o o o o o
TS B T T Y- S L B | Ell S D= s T T
2 2 3 9 2 9 92 9 2 3 3 2 8 2 92 32 2
4 o oo o o 69 @9 8 8 @ @ 5 83 33 3939
H BB B R 88 8 RBEB R R ERBR BB
ROO1 ROOT RO14 RO21 R1IM R2M R3M
HaEsRIR: Wind, SXIERABIRF A AR

| 34R4718) B W3R £ ) % 1D 255 0.5bp Z 2.53%, 7D B5%75-0.3bp Z 2.752%),
14D 355 0.6bp Z 3.679%, 1M 355 0.30p Z 3.841%, 3M 35 1.30p &=
4.173%.

B 7: LEReTE E R fEFIZ(shibor)
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45000
4 0000
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e SHIBOR O, N e SHIBOR 1 W e SHIBOR 2V s SHIBOR 1) s SHIBOR 3 11

ﬁﬁ%iﬁ Wind, /\'LIEHH E%kﬁﬁ
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1.5 BIE T
EAEETHINES 0.00 TTE 1962 7T, KAMEK ML) 0.00 TE 1639

TCo
8: BARMR
33
31
29
27
25
23
21
19
17

S

@ D
& & %3 v N 1
.;§:- .;F- s e " Y *

—EfiEREE —fRTESi R (B R

BUERIR: Wind, MFHRESRFL BB

NYMEX &R SN EHMNER)-0.36 E£TE 71.84 £, ICE Mgk
BAZEHEMER) 0.25 2TE 79.84 XjT, ICEWTI [FRERENEHN
5-0.17 3£ 7T E 69.87 57T,
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9: JRimHI%

140.0000

120.0000 h

g

ED.0000

60.0000 . ¢ Y
% | |

40,0000

20,0000

0.0000
e R S S
i i i k ‘ ¥ . v ; ¥ s ; A
LAY AN R~ - T - Y - N
Y w¥ b 8 & s W N & .
& D 3 s 3 & 3
+ 5 : o 5 o 5

—— NYMEXEH —— ICERRSH —— ICEWTIEH

ﬁ?&%;ﬁ Wind, /\'L[EHH Eﬁkxﬁ

2. #irZ=RERM CTD 35

2.1 =

S FHEMRMRENEAM 10 FHERREE HEANEENNZEXED
-0.095 JTE 2.93 JT; 5 FHIEFHMAKERNZ%E5)-0.105 TE-01 7T, 10
FHIE GRS A Z 3 R) 0.005 JT2-0.015 T,
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CO.,LTD.

® 1 BERMAERNEZREER

e R T T
B4 EES M WE | 4% TF| TERE | 25 TF| T2REE
B 2.93 3.015 3 0.1 -0.055 | -0.015 -0.07
Fiig:A 3.025 3 3.1 0.005 -0.13 -0. 02 -0.03
Az | -0.095 0.015 -0.100 | -0.105 0.075 0. 005 -0. 040

FEsRR: Wind, SOEHATER LB

& 2: TF1809 FERRAI3ZHI &

& 3: T1809 FEBRAIZZEIZF

1 | 160006.IB [ 3.5500 4.8192 | 0.9895 | 4.5529 | 3.2503 | -0.1303 1

2 | 130018.1B | 3.4271 5.2521 | 1.049 | 4.7446 | 2.0238 | 0.657 30

3 | 180009. 1B | 3.4100 4.9096 | 1.0071 | 4.6096 | 1.4184 | 0.5698 7.9

4 | 170021.1B | 3.2173 4.411 | 1.0276 | 4.0685 | -1.4667 | 1.7003 15

5 | 180001.1B | 3.1600 4.6603 | 1.0323 | 4.3122 | -2.1059 | 1.9402 17.7
HHESRIE: Wind, SIFRIERET&ED

1 | 170018. 18 | 3.7050 | 9.2027 | 1.0458 | 7.83 | 3.2726 | 0.1217 93.9

9 | 170010. 18 | 3.7150 | 8.9534 | 1.0394 | 7.7355 | 3.0776 | 0. 1466 12.1

3 | 170025. 1B | 3.6800 | 9.4521 | 1.0653 | 8.0183 | 2.898 | 0.2756 5.1

4 | 180011 1B | 3.6450 | 9.9918 | 1.0575 | 8.4493 | 2.7793 | 0.2807 31.4

5 | 160010. 18 | 3.7622 | 7.9562 | 0.9932 | 7.1234 | 2.6691 | 0.1165 1.5
HHRSE: Wind, JFHRSREA SR
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NEUMEFAE B EFFELT. W5IH. Tk, TERLLIEHR
MALRES, BERENRREETHEIFRENSIA. WTE.



