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Watk. METHE, 2 FHIE R £17 2.18bp = 3.1179%),
5 FHA 2R & _£4T 3.08bp = 3.3959%, 10 FHRzR E1T
1.5bp = 3.6101%, IRS iR L1T, IEHRRESLZHE
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1. WiHTIRMNAR SR

MENEARE, £5 TS1812 EAZLEMHN 99.275 5t, KK 0 F, HE
3307 F, RAI—XHHREE 3 F;TFI812 5AEHEMN A 97.72 JT, B3 4911
F, FE 15573 F, BRAI—XRHHEE 263 F; F /1 TI812 5ALEEMN A
94.78 7T, FR3Z 28549 F, (3 53222 F, ®EI—xx 5 HEE 515 F,

M 1 BRI
__ Mt TFI800  TF18l2  TF1903

FEEEAN 97.800 97.850 0.000
A A 97.700 97.730 97.925
SEM 97.800 97.890 0.000
AR 97.700 97.685 0.000
LAy 97.700 97.720 97.825
ik k -0.100 -0.115 0.000
RERTE %) -0.10 -0.12 0.00
A B 60 4,911 0
o 1,370 15,573 7
2 -785 263 0

__ & [WI800 I aeta I i008

FEEEAN 94.980 94.935 94.950
LA 94.940 94.795 94.790
e 94.980 94.975 94.950
AR 94.940 94.720 94.775
LEE ARy 94.965 94.780 94.825
Tk ik -0.160 -0.110 -0.285
TRERIE (%) -0.17 -0.12 -0.30
R 30 28,549 32
Fr s 647 53,222 65
oE -191 515 13
__ % TsS18l2  TS1903  T1906
FEEAN 99.315 0.000 0.000
g 99.280 99.300 0.000
i 99.315 0.000 0.000
AR 99.265 0.000 0.000
AN 99.275 99.180 0.000
Bk B -0.035 0.080 0.000
B ERIE (%) -0.04 0.08 0.00
5% =S 920 0 0
ERREN 3,307 19 0
%= -3 0 0

HEkiR: Wind, JIEHAGIH &R &R
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EfIESLE, 1Y HEfRKEREE) 0.8%p = 2.8476%, 2Y HE Gk
RAFE] 2.18bp F 3.1179%, 3Y EfFUKaEREE) 1.850p = 3.3317%, 5Y Hi
E i m R 3.080p F 3.3959%, 10Y HiEFGum KR 1.50p =

3.6101%,
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HaEsRIE: Wind, SXIERIERRF L AR
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HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK@mERES) 3.80p E 2.90%, HIFEEE)-0.400p =

71.11bp.
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HaEsRIE: Wind, SXIERIESRF L AR

1.3 ARTRICE
ETHARMHEMTE) 164bp F 6.8183, £ H AR MUK MN TR 125bp
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HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITE B EEFR 1D FE)-8.52bp & 2.2101%, 7D FEF)-9.71bp &
2.4688%, 14D 25%f-30.22bp ZF 2.723%, 1M 2 xf) 17.66bp = 2.7582%.
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HAERIR: Wind, SGEFERERIFA R

ISR ITE E IR &2 1D ZE5A-8.2bp Z 2.195%), 7D FE 5f-2.1bp Z 2.60%,
14D 25 Ef-1.9bp & 2.646%, 1M Z5%-1.00p F 2.706%, 3M Zxh-0.9bp &

2.878%.
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HRsRIg: Wind, SXIERIESRF & &R
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9: FMMNRE

140.0000

120.0000

100.0000

B0.0000

60.0000

40.0000

20.0000

> g Ay o P Ay P P g " o Ay P Ao
N o ¥ o g o =¥ L hd o ¥ o g o
g ¥ ¥ o2 e o ¥ o7 o o o oot o o
U U L S T S U A, U S
—— NYMEXEH —— ICERTl  —— ICEWTIEH

HEkiR: Wind, JEHAGIH & &R
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2. =R CTD 25

2.1

4
5

ES

5 FRAEMRIAKRENELAM 10 fﬁﬂﬁlﬁﬁ BRENEAEENNZEL
BN Z2R) 0.025 7£&E-0.02 5, 10

0.035 Tt 2. 735 7T; 5 FHIEFHEATS

F AR A 55

BR = 5h-0.01 71:5 0.185 7T,

&1 BERMATERNERER

E T e
&4 4% T BE | 4FTF| TFBE | 4% T%F | TFRZE
IE 2.735 2.94 3 -0.02 -0. 105 0.185 -0. 045
KR 2.7 2.94 2.85 -0. 045 -0.08 0.195 -0.17
A5 0.035 0. 000 0. 150 0.025 -0. 025 -0.010 0.125

HEsRIE: Wind, SCOERERAR L A
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2.2 £ CTD

& 2: TF1812 FERRAI3ZHI 5

160020. IB | 3.5000 4.9945 | 0.989 | 4.7286 | 2.9358 | -0.0251
160014. IB | 3.4900 4.7836 | 0.9978 | 4.501 [ 2.485 | 0.1459 2.5
180016. IB | 3.3806 4.8548 | 1.0126 | 4.5446 | 0.9124 | 0.6865 24.8
180009. IB | 3.3100 4.6247 | 1.0067 | 4.3255 [ -0.3818| 1.0225 35.1
180001. IB | 3.3103 4.3753 | 1.0307 | 4.0259 | -0.5732 | 1.2681 24

HaEskiR: Wind, JOEHAGIRRR B

Q1 | = | | o | —

&3 T1812 EFRAIXHS
_

1 180019. IB 3.6100 9.9562 | 1.045 | 8.4604 | 2.2239 [ 0.3728

2 180011. IB 3.6200 9.7068 | 1.0562 | 8.1663 | 2.0905 | 0.4577 1.3
3 170010. IB 3.6700 8.6685 | 1.0384 [ 7.4531 | 1.9059 | 0.4723 1.7
4 180004. IB 3.6250 9.4164 | 1.0676 | 7.9785 | 1.7311 [ 0.5899 13
5 170018. 1B 3. 6450 8.9178 | 1.0447 | 7.6863 | 1.5959 | 0.5657 2

HERIR: Wind, SIFERETHT A&

& 4: TS1812 FEERAIXH%
(5] RE [SMbu= HAREERAT AN [ W [ £2 [R&E () |

1 | 180002.1B | 3.2663 2.3945 | 10111 | 2.2928 | 2.5361 | 0.2739 29.4
2 | 170016. 1B | 3.1700 1.8959 | 1.0069 | 1.8624 | 1.5036 | 0.5589 21.4
3 | 170023.1B [ 3.1410 2.1452 | 1.0105 | 2.0427 | 1.4674 | 0.6117 6
4 | 150019.1B | 3.1300 2.0137 | 1.0023 | 1.9231 | 1.3486 | 0.5154 2
5

180015. 1B | 3.0900 1.8548 | 1.002 | 1.8243 | 1.0178 | 0.609 29.8
ﬁ?&*iﬁ Wind, /\'LIEHH E%Ziﬁlg
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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 ERAMBWNHESE . XERAKRATLHECSARERBEABFI—
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

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bie HEMBAT, ARARRIMEMARERAREPHREAASTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEAR B EFFAH. W5IA. F&, FEBELIEHK
MALRES, BERENRREETHEIFRENSIA. WTE.



