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1.1 EfFEIH{TIE R L EA R

MENELANRE, £ TFI809 SALEFEMN T 98.02 jT, Mz 4766 F, #F
18922 F, BEI—XZHBE 337 F; T T1809 &AEEH My 95.405
JT, B3 36816 F, #F¢ 55593 F, REI—HEHHME 165 F-.

1: EfRHAKRITIS

_ @ TF1809  TF1812  TF1903
F&h 97.810 §97.890 0.000
W 82 i 95.000 95.070 97620
B 98.075 98.085 0.000
B 97.800 97.890 0.000
=R 98.020 98.070 98.115
pk 0.165 0.185 -0.310

HEEIE (%) 017 0.19 -0.32
Rizz B 4,766 16 0
g 18,922 354 0
G 337 8 0

_ G T1809 T1812  T1903
& 95.155 95180 94 325
W 82 i 95.395 95.490 95 245
B 95.500 95550 95.890
B 95.080 95.155 94325
e y= R 95.405 95 455 95505
o 0.280 0.290 0.045

HEEIE (%) 0.29 0.30 0.05
[y} 36,816 185 7
HoB 55,593 525 5
wE -165 32 g

BIRSKIR: Wind, SGEMRSHRE

EfIlEAmE, 1Y HEGREEETE) 0.08bp ZF 3.2856%, 3Y EH =R
&) 0.24bp Z 3.3866%, 5Y HAE R R L 5-1.6bp = 3.4411%, 10Y Hj
E &35 R4 R)-3.01bp FE 3.5753%.
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HEsRIE: Wind, SERIERRR L AR

10 FHE i m R X 5-4.71bp = 4.3165%, EFEGFIZEZE-1.70p =

74.12bp.
3: 10 FHIREFH R R M E I E fEF =
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HEkiR: Wind, JIEHAGIH & &R
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1.2 = ES

XE 10 FHEGKREEREE)-3.0bp E 2.90%, hEFZEF-0.01bp =

67.53bpo
B 4: SfRbEEnhEfZE
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BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

ETRARTHEMNEE) 1.2p E 6.4706, ETHARTUENESN 2.02bp
£ 6.4917,
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BEESRIR: Wind, SOESBEERIA )

1.4 FHFIR

WITE A EMFI R 1D Z5f-4.6bp £ 2.6483%, 7D ZEE)-9.72bp =
3.103%, 14D %3 73.01bp % 6.0312%, 1M 25 0.49bp Z 5.2307%.
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HHEsRIE: Wind, SIERIERRR L AR

EERTERELIFEFZFE 1D TEh-2.6bp ZE 2.593%, 7D ZEx) 0.3bp =
2.825%), 14D 255f) 2.2bp Z 3.735%, 1M 25 %)) 0.0bp Z 4.157%,3M 2EEf-0.5bp

ZF 4.329%,
B 7: _EiERTTIE R i EF 2 (shibor)
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HEkiR: Wind, JEHAGIH & &R
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BUERIR: Wind, MFHRESRFL BB

NYMEX JFiHEER & L4 H (13 50-0.17 ST E 65.54 55T, ICE fimidEk
BUEFMER-1.53 LTE 728 £T, ICEWTI FHERSAERMN L)
-0.64 ZEITE 63.55 £t
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 BRin=

5 FHIEHRMRENSGAMN 10 FHEGHMKRENSAEENNEZELD
-0.105 JTE 2.615 jt; 5 FHIEFHIKEHRNE%s) 0.00 ;TE-0.05 T, 10
FHE FHI ST £ 5) 0.035 TTE-0.05 TT.

&1 BERMAERNERER

or | mawnr i | o | sonn o

&4 HF T RE |HF-TF| T2RE |3F-TF| TR
WE | 2615 2. 615 2.61 0,05 -0, 045 -0, 05 -0, 05
pifA 2.72 2. 685 2.73 =0 05 -0.048 | -0.08% 0
#BE | -0.105 | -0.070 | -0.120 | 0.000 0. 000 0. 035 -0, 050

kiR Wind, JIEHAGIRA& B

& 2: TF1809 FERRAI 2 &%

1 | 160006.IB | 3.5300 4.7397 | 0.9895 | 4.4736 | 4.2849 | -0.3468 17.2
2 | 130018.1B | 3.4665 5.1726 | 1.049 | 4.6645 | 3.7914 | 0.0535 15

3 | 180009.1IB | 3.4550 4.8301 | 1.0071 | 4.5298 | 3.0734 | 0.0289 57.8
4 | 120021. 1B | 3.4174 4.4822 | 1.0218 | 4.1817 | 1.936 | 0.3883 0.4
5 | 180001.1IB | 3.1505 4.5808 | 1.0323 | 4.2328 | -2.5224| 1.571 2.9

HIERIR: Wind, SUERIESA & AR

& 3: T1809 YEBRAI3ZEI S

1 160017. 1B | 3.7000 8.126 | 0.9818 | 7.2281 | 4.4921 | -0.3504 2.8
2 160023. IB | 3.6700 8.3753 | 0.9784 | 7.4881 | 4.0899 | -0.2787 17.6
3 160010. IB | 3.7000 7.8767 | 0.9932 | 7.0462 | 3.7967 | -0.1776 1

4 180011. IB | 3.5850 9.9123 | 1.0575 | 8.3745 | 3.7155 | -0.0246 48.8
5 170010. IB | 3.6350 8.874 | 1.0394 | 7.6606 | 3.6378 | -0.0321 0.8
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R ERAMBWNHESE . XERARATLKEHEESARERBEAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMERAT, RREFNEBRARRNERFREREIEMT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
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