C MMIEEAIR R R &

SRTTERMR - Bfi
SO 725 R3]
1 i HERER, BRETRSERZ

2018 7H9H EH—

AR R AR O
NERE
S RLA R B RA
® 17
X 3R friREm
AR S FHIEfHEASE /1 TF1809 £49#k 98.19 Jt,
Ml ERRIBEE - FO286569 #0.165 7T3% 0.17%, 5 3% 7387 F . EH &AL & TF1812
A 232 98.225 75, Bk 0.18 5% 0.18%, FX3Z 24 F. EHfR
PR EWEEE - 20010856 HAtRFRZ TF1903 &493#% 97.62 Jr, #k 0.83 5 0.84%,
AL 0 F. 10 FHAEfREASRE 51 T1809 &49#% 95.605
g = JC, ¥k 0.235 jTEk 0.25%), A3 40570 F. EfREALER
2= T1812 £49#k 95.70 JT, 2k 0.21 JTak 0.22%, FY 3z 333
Ml B RS - F3013528 F. EREIRZS T1903 5494 95.675 T, #k 0.32 5%

0.33%, F{35 F-

® ETRERRIEEN

BRABMBYmS : 20013058

BEA AR RAERREEY, FaYokEkiE
¥R, BEWE. ME5HmE, 5 FHAWEZE 1T 1.63bp

ML GRS« F3023194 25 3.3242%, 10 EHRIES R 47 2.54bp I 3.5259%, IRS
IEE1T, iR 2RAEIE B AR ZER 0, R
eSS, RITHEAFMIHEEE, FE% 1100127t
BREeFREKETIT, BREEEM. BIEL, KERESE
2CERIREZ, BPRAERIEENSTEECE TF
=T, NESE,

BRRA
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WIEFAR AR A
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1. WiHTIRMNAR SR

MENELANRE, £ TFI809 SLALEHEMN 7 98.205 T, pL3L 7387 F, #F
© 19579 F, RAT—XHHEE 159 F; F /1 T1809 5AZEH M7 95.615
JT, BY3Z 40570 F, #FE 61411 F, RAI—EH AT 542 F.

1: ERHAKRITIS

WA TFIB0)  TFis12  TF1%03
FEHEAN 98.330 98.380 0.000
WA 98.190 98.225 97.620
B 98.390 98.425 0.000
AR 98.115 98.205 0.000
gEEAM 98.205 98.230 98.300

Tk 2k -0.165 -0.180 -0.830
kiR ) -0.17 -0.18 -0.84
AL & 7,387 24 0
R 19,579 830 0

7 159 -1 0

T AR 95.810 95.865 96.220
WA 95.605 95.700 95.675
e 95.895 95.950 96.220
AR 95.470 95.570 95.575
ZEEAY 95.615 95.680 95.675

Tk -0.235 -0.210 -0.320

Bk ERIR ) -0.25 -0.22 -0.33
AL & 40,570 333 5
ES e 61,411 830 7
B2 542 -88 1

BRI Wind, SAEHIHET&

EfFEIESE, 1Y HEGRZEEE-0.96bp F 3.0208%, 3Y EfRikamR
xf) 0.09bp = 3.2656%), 5Y HfE izt E 2R 1.63bp = 3.3242%, 10Y Hf
E U5 = AR 2.54bp & 3.5259%,
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B 2: XRHREfRKER

LU
3 8000
3.0
3.4000
3 2000
ERLLL
2 BO00
2 6000
(1] [ I 1 | (1] (5] M (1] (32 ] (1] (32 ] (1] (32 ] Mmoo Mmoo Mmoo
L] Lo R | L] = s R L] — L] — L] — s R | [ R [ R
Hmrﬁ&ﬁ-ﬁioéa%g#irqérqrﬁd-ﬁ-ﬁ%
g ereg e ggdididseeos oo oo
e R e i e i o e R s e T T
R RERRARRARRAER AR AR AR
— L HAREH N i B — s EAE R
— S ARl B — 10FE i B

HHEsRIE: Wind, SIERIERRR L AR

10 FHE UM m R ER) 2.79bp = 4.17%, EFEGFZZE) 0.250p =

64.41bp.
3: 10 FHEFFREIXRFEFEFRHZ=

53000 130
5. 1000 120
4 S0 110
4 7000 100
4 5000 o0
4 3000 20
4 1000 70
3.9000 &0
37000 50
35000 A0

[ T s T s T T e Y s T o5 T . T T s T . T . Y s TN s T .3 T O s Y s T

[ ] [ ] [ ] [ ] [ ] Lo ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] 0 O [ ] [ ] [ ] [ ]

O T B T T S S 9' et I T T T T T Ty

2 22 2 2 2 2 9 2 9 400 oo oo oo

ESE 5555555585 5 9838 39 38335

A REEAERAEEBRERAEEEREAESEERAE

—— hEEF EEESE A0 ——E T 1ov-EE LY ()

BEsRE: Wind, MIEEASSH & AR
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1.2 5 IES

XE 10 FHERKDEER)-200p E 2.82%, HEFEXE) 454bp =

70.59bp.
B 4 SRR

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000 80
2.1000 60
1.9000 40
1.7000 20
1.5000 0

m M m M M @M ™M M M m ™M M m M M M m m

= [ T | [} = = = L} [} = = = L} L R | = L} =

I B T T R e O = T B = ST Y.

e e S e -

e R R R e T = = -

R EREBEAREBERERBEEERAEBRRAERREBER

— EEERFEMEE 10F  ——rhEFE 10y

BEESRIR: Wind, SOESBEERIA )

13 ARMILCE

XTEARMAEMNEE) 1.56bp = 6.6336, S£iti7 AR KRN LD
1.08bp Z 6.648.
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B 5 ARWILE

R

& S000

&.BOOO

6. 7000

66000

6. 5000

6. 4000

63000

6. 2000
m m m o m m m m o m m m m o m m m m m
L] L= = = L] L] L] = = L] L] [=] = = L] L] L] L= L=
S 8 A 2 F &2 £ & & @ = 8 2 &&= A 4 =
T 2 2 2 2 5 2 2 g 3 3 7 g2 g2 2 2 2 2
e e e o e e e - T T~ T~ O~ =
H R R R R R R R R AR R 8 8 "~/ "R @ 8 =8
—=aRARMFEN ——EmRARMAHEN —— R A RMREA

HHEsRIE: Wind, SIERIERRR L AR

1.4 FEF|=R

RITE R EEFIZER 1D TE)-15.14bp F 1.9521%, 7D ZExf) 1.97bp &
2.5278%, 14D ¢ x)-8.72bp F 2.7055%, 1M ZEEf-2.27bp £ 3.0391%.

6: A EBEFRR)

8.0000
FALLLL
6 DD
S5 DD
4 DD
3 DD
2.0000
1.0000
0.0000
m mMm mMm M M M M M M ™M Mm M M M M mMm MmMm M M
L D s R o o o o o [ s e R |
R S = N B - I
2 egegeiiiege s oo
O 80 O 00 90949 9959333333453
R EREEEREBRERREREREBEREEERERRRR
ROO1 ROO7 RO14 RO21
R1M R2M R3M

HEkiR: Wind, JEHAGIH & &R

\|
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EERTEEIFEFIZE 1D T5)-16.5bp F 1.967%, 7D EE)-1.70p =
2.588%, 14D 35#h-11.6bp Z 3.176%, 1M 35xH-12.50p & 3.446%, 3M ZEE)
-7.8bp Z 3.74%.

7: _EYBRATIE R LR {EF & (shibor)

5.5000
5.0000
45000
4.0000
3.5000
3.0000
2.5000 Wm
2 0000
o ™M M (2] (2] (2] (2] (2] (2] o (22} o (22} o (32} [} (32} [} (2]
— — L) — L) — L) — L) — — — — — — — — — —
Hmrﬁ-d-ﬁ-ﬁ%gégﬁé_—'urhﬁrhrﬁ-&ﬁ.ﬁm
2 22 28 33§88 F 04985 095 3889
et o o o o o o o o e e = = = = = I~
H ERERERREREBERRREEREREBEERR
SHIBORO/N SHIBOR1W SHIBORZW
SHIBOR1M SHIBOR3M

BERIE: Wind, SOESRSORT &3
1.5 ZME T

BAEEFHNMESR 0.00 TE 1991 T, BEAMLNES 0.01 TE 16.71
jTL_ao

M 8: FEAHE

: " A A A o
& ¥ Q."Fu U : '::-’\PP 3 ° t.“'ﬁu Qs":lg
v ¥ v v ¥ v ¥ v W I

— iR EE —{ETiHER (B

¥R Wind, JOEHASIH & &R
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NYMEX FiliEER & A4 E 135 0.86 LT E 73.8 £7T, ICE filiEke
NERNERN-0.28 £TE 77.11 £5T, ICEWTI FUHERES AEENEE)
0.42 =T % 68.04 7T

9: FHMNE

140.0000
1200000
M
[ Il
100.0000 r M
20.0000 .
60.0000 pﬁ
20.0000
0.0000
" - " e " n N o " - e . .
-(‘n Q“;L \'.‘P'L & 0 o i & QF; \’,1:1' d"% o o‘dn
-] u . %l %3 L o el Ly 3 " "y 1
S5 S q?,\? S8 '19’\’0 @w" S e
—— NYMEXEH ——ICERmil  —— ICEWTIE:H

ﬁ?%*iﬁ Wind, /\—LI—.EH\H Eﬁk_'-lz

2. HiZERERM CTD 25

2.1 =

5 FHIERRENAAMN 10 FHERPARE I6NEENNETDE
0.075 JtE 2.59 jt; 5 FHIEGHIRERRN =S 0.025 ;tE-0.025 ¢, 10
FHIE RH R B M Z 2 5)-0.065 ST E 0.005 JT.
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*® 1 BaMABERNERER

&

a8 | == = BE |3FTF| TF2RE |22 TF| T=RE
ME | 259 2.55 265 | -0.025 -0.07 -0.065 0.005

BifE | 2515 2.495 2.455 -0.05 -0.045 -0.07 -0.085

TE) | 0075 0.055 0.170 0.025 -0.025 0.005 0.090

FEsR: Wind, SOEHATTR LB

#= 2: TF1809 JERRTI 2 &S5

160006.18 | 3.3600 46986 | 0.9895 | 4.4337 | 1.7335 | 0.2124 172
130018.1B | 3.3159 51315 | 1.049 | 4.6257 | 1.3265 | 0.552 15

180009.1B | 3.3000 4789 | 1.0071 | 449 | 0.5942 | 0.5221 35.6
170021.1B | 3.2139 42904 | 1.0276 | 3.9479 | -1.6478 | 1.1059 154
080002.18 - 46521 | 1.0476

#IERIR: Wind, SIERERAR &L AR

| P W |-

3’ 3: T1809 FEBRAIZZHIZF

1 160023.1B 3.6000 8.3342 | 0.9784 | 7.4499 | 2.702 | 0.0277 9.8
2 180011.1B 3.5250 9.8712 | 1.0575 | 83379 | 2.3935 | 0.2476 28
3 170004.1B 3.5800 8.6027 | 1.0295 | 7.4215 | 2.2421 | 0.2418 0.7
4 | 180004.1B 3.5300 9.5808 | 1.0693 | 8.0008 | 2.1379 [ 0.3353 11
5 170018.1B 3.5500 9.0822 | 1.0458 | 7.7196 | 2.0444 | 0.3118 25

BEESRIR: Wind, SOESBEERIA
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



