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2018 £ 9 § 13 H EHjMY

AERE

® FTIEE

FER 2 FHAEfRERERE /1 TS1812 £ 49%% 99.24 7, ik
0.015 5% 0.02%), F% 3z 365 F. EfEHAR T2 TS1903 &
2942 99.30 7T, 3K 0.17 % 0.17%, B2z 0 F. 5 FHIE
fREAERZEI A TF1809 &%y#k 97.60 JT, i 0.31 Tk
0.32%), FR32 0 F ., EEEAES I /7 TF1812 & 43R 97.425
7C, #f 0.12 7tk 0.12%, B3z 8531 F. EiRHEItFESE
TF1903 & #93% 97.41 5T, i 0.105 5§ 0.11%, FKZX 1 F.
10 FHAE fREASRZZEI B T1809 & 29k 94.00 T, 3k 0.68
T 0.73%, R 1 F. EfRAE S T1812 54493k
94.335 5¢, i 0.195 TE; 0.21%, m3L 30071 F. EHfx
A FR 2 T1903 & 293% 94.305 5¢, i 0.10 = 0.11%,
M3z 14 Fo

® ETRELRIEEIN

MHERMGEES A RRERS, TERBEMY
R, HIRERE RBERIER T/ B R, BEWK. A
J3E, 2 FHMEERTIT 0.69bp = 3.1291%, 5 FHIK
m & F17 1.15bp = 3.5185%, 10 fFHAUE 1T 2.0bp &
3.6551%, IRS WIET1T, MEAREATERFE@M,
1T 600 27T 7 REAF Bk 1E, HiZRIHiEIRELEZ
A, FRM600 12T, REBHRASFETIT, HE
mEBEN, —RMipHE, %502 FHHM5 FHE
FIRIERINRE, FKRWS, BRLHNSREIER
mhmF=. #RiEL, KBRREWSZHEEFE, TR
RERCZ TFE THXRIEAARKS, XHSE,
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1. WiHTIRMNAR SR

MENEANRE, £H TS1812 EALEHEMM 99.24 7T, B2 365 F, HE
3188 F, REI—RZHME 73 F; TF1812 ALEHEM N 9743 JT, MR
8531 F, #FE 18515 F, WAEI—XH AT E 861 F; £/ T1812 SALEH
i 94.325 J¢, B3z 30071 F, 564 52982 F, KEI—X 5 HEE 463 F.

M 1 BRI
__ffh  TF1809  TF1812  TF1903 _

FrEEHr 0.000 97.315 97.410
€ 97.600 97.425 97.410
5 E 0.000 97.465 97.410
AR 0.000 97.305 97.410
LEE Ay 97.415 97.430 97.410
Bk Bk 0.310 0.120 0.105
BRBERIE (%) 0.32 0.12 0.11
A B 0] 8,531 1
o 673 18,515 7
TE 0 861 1

__Mfh_ T1809  T1812  Ti903

FEEA 94.000 94.155 94.140
i 94.000 94.335 94.305
B 94.000 94.385 94.305
AR 94.000 94.150 94.140
A 94.000 94.325 94.255
ok e 0.680 0.195 0.100
kEkTE (%) 0.73 0.21 0.11
FRAE H 1 30,071 14
FraE 316 52,982 74
TE -1 -463 5

__fhfP  TS1812  TS1908  Ti906

FEIEA 99.250 0.000 0.000

A Ay 99.240 99.300 0.000

SEAM 99.255 0.000 0.000

AR 99.220 0.000 0.000

ZEBAN 99.240 99.145 0.000

ik k 0.015 0.170 0.000

Bk ERE (%O 0.02 0.17 0.00
FRAE 365 0 0
ESREN 3,188 19 0
= -73 0 0

HEkiR: Wind, JIEHAGIH & &R
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EfsmmE, 1Y HERWEETE) 0.33bp 2 2.849%, 2Y HAE R R
T x-0.69bp ZF 3.1291%, 3Y EiRUEmE L 5)-0.31bp Z 3.4155%, 5Y HiE
B R A5 1.15bp & 3.5185% , 10Y HE {3 R & 5f-2.0bp & 3.6551%

2: REHREfRKER

4 5000

4. 0000

3.5000

3.0000

2.5000

2.0000
Moo oM MMM M M Mo M Mmoo oM Mmoo o o oM
o oo o o o o o o Qo o O o O Qoo o0 o O o
e Y Y N = = = = T . S T T R
@ g e f g g e g e o 9 9 92 9
o e e = e = e I = s T T = =
H ERERE S B R R R 8B &RABBR888888
——rh EE R R 1 ——rhEEHETR R 3 2
= rp I R HAl i 2 55 = rh R HA S 5 5

—— b EE{ERRA A 105

HaEsRIE: Wind, SXIERIESRF L AR

10 FHIE AR mEREE-2.12bp = 4.2335%, EFEGRFZEEE-0.12bp

Z 57.84bp.
77 . == ==
3: 10 SFHIE T AR E R E T E 2
5.3000 130
5.1000 120
49000 110
47000 100
4 5000 g0
43000 BO
41000 70
3.9000 60
3.7000 50
3.5000 a0
e e e T T T e T T T L T e T T T T
fo T T o T T T S o T o T B S e TR o S T e T TR o Y o Y T S
s I T T T T =T L S 9'| B T T T T T Y
e e e
i S e = = T
A RREHEEHEBEREEEBEREEREREARAEARBR

—hEEFEREM EE 1 ——EF v EELY (5

HEkiR: Wind, JIEHAGIH & &R
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1.2 5 IES

XE 10 FHEGK@mERES) 44bp = 2.975%, hEFELE)-3.50p E

68.01bp.
B 4: ERKESEMPERZE

3.3000 180
3.1000 160
2.9000 140
2.7000 120
2.5000 100
2.3000
21000 B0
1.9000 40
1.7000 20
1.5000 (1]

m m m m m m m m m m m m m m m m m m m m

[—) [—) [—) [—) [—) [—) [—) [—) [—) [—) [—] [—) [—) [—) [—) [—) [—) [—] [—) [—)

P B T T ST S I R ¥ ﬁ' e T T T T T BT R G 1

S S e s s s s s s Rinde s s s 55 %

E BB BB BB HRRBBE B8 88 838 8 8

E EEEREREEmREEERERE ER ERE S &=

—— B E RHMEEE 10 —— = 107

HaEsRIE: Wind, SXIERIESRF L AR

13 ARHILE
%5t NRTHIEH1 5 58bp = 68546, E7E3 AR TN 430p

% 6.868,
B S5 ARMILE

7.0000

69000

68000

6.7000

66000

6 5000

6.4000

&.3000

6. 2000
S 8 8 3 58 8 3 85 &8 3838 8 3 & 5 35 858 3 5 5 &
Z & & % & 2 % ®z & & & & & @ & = 2 2 2 2
S 22 2 2 2 2 2 5 4 3 4 5 o 9o o 59 9 o 9
O O 0 O &9 &O9 O &89 9 9 9 95 3 9 3 3 3 9 3 9
® "R R R AR R R AR R B B &R R A8 88 8 &8 &8
—EnRARMGETN —— EZmAARTFEN —— ErAA RmEA

HEkiR: Wind, JIEHASIH & &R
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1.4 FEFI=R

RITE B EEFR 1D 2E)-5.92bp & 2.5714%, 7D FE)-6.54bp &
2.7111%, 14D Z5%f) 2.5bp & 2.8631%, 1M 35xf 41.14bp = 3.7801%.

& 6: PR EmBEF R R)

B.0000

7.0000

6.0000

5.0000

4.0000

3.0000

2.0000

1.0000

0.0000
Mm M M M MM M MM M MmN MM M M M MM
o T o [ o S o (o [ o o o o o D e o o Y o N o N o N o [ o Y e e |
R T S = O s T = T - I S BTG
2 22 2 2 2 2 2 2 3 9492 29 93 5 2 9
i e s B = = T T - -~ -
HE ERE B REBRBREREBREBERREBERERBEBH
ROO1 ROO7 RO14 ROZ1 R1M R2M R3M

HAERIR: Wind, SGEFERERIFA R

EiERITEIRLFfEFR R 1D &E)-3.3bp = 2557%, 7D ZE)-1.1bp =
2.675%), 14D 25 %f-0.1bp = 2.734%, 1M 35} 1.6bp F 2.751%,3M 2 5f-0.2bp
ZF 2.846%.

7t EBRETE E kiR fEFIZR (shibor)

5.300:0
4 BO0D
4 3000
3.800:0
3.3000
2.8000D

2 3000

1 Bk
m ™M M ™M M M M M ™M M M MM M Mm Mmoo M M MM n
[ [ o I o N o I o B o S o A o N o o o B o B o N o N o N e N e N o B o B e |
T T = T T = = T S =
2 22283 2 2 3 3 945 00 o 5 S o3
O OS5 O O 0 00 o040 505 Y 3333538333
R RRRARARRBRBARFAR[IRLR[RALARRXA R

———— SHIBORCH N e SHIBOR 1 W e SHIB DR 2W s SHIBOR 1 | s SHIBOR S M

HRsRIg: Wind, SXIERIESRF & &R
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15 Bl E 7

EAEEFNER 0.00 TTE 2251 5T, HEAHLHN %) 0.00 STE 20.03
jTl:o

B 8: AN

33
31
29
7
25
23
21

17
15
13

£
PR N
< g S S S
% ] & N N R A
i > 3 & o 5 o o o
& ";&9 PP BT P LA S

— il EE —i{ETESEERREE

iRk Wind, SXIEERSSHT & #B
NYMEX FHEREANEEMN TR 1.12 £t E 70.37 £, ICE fHHEER
BAEENEE) 0.23 £TE 79.29 £JT, ICEWTI FUHERENEREMNE
& 1.15 £t E 70.04 =T,

9: FMINRE

140.0000

120.0000

100.0000

B0.0000

60.0000

40.0000

20.0000

> g Ay A P Ay P P g " o Ay P Ao
N o ¥ o w¥ o =¥ o ~¥ o : [ =¥ 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, JIEHASIH & &R
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2. =R CTD 25

2.1 Rif=

5 FHAE MRS E HEAM 10 FHEGEREHEAEENNZEL5)-0.06
JCZE 3.105 jT; 5 FHIEMRHAGEEAMNZ2E) 0.00 7t%E-0.015 jT, 10 FHf
E RHA SR R =2 ) 0.495 JTE-0.325 JT.

&1 BERMATERNERER

EN T e T T

crl EES M WE | 2FTE| TERE | 5% 1F | Y ERE

HE 3.415 3.105 3.195 -0.015 0.02 -0.325 0.07

HifE 3.97 3.165 3.1 -0.015 0 -0.82 0. 065

5 | -0.555 -0. 060 0. 055 0.000 0.020 0. 495 0.135

FAERIR: Wind, MIFHREREFE SR
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2.2

£ CTD

& 2: TF1812 FERRAI3ZHI 5

1 | 160014.1IB | 3.5990 4.7616 | 0.9978 | 4.4782 | 3.0773 | -0.0167 18
2 | 160006. 1B | 3.6000 4.5123 | 0.9901 | 4.2457 | 2.6506 | 0.0416 1
3 | 180016.1B | 3.5100 4.8329 | 1.0126 | 4.5216 | 1.7395 | 0.4165 21.2
4 | 180001. 1B | 3.4398 4.3534 | 1.0307 | 4.0028 | -0.0854 | 1.0361 14.4
5 | 180009.1B | 3.3952 4.6027 | 1.0067 | 4.3029 | -0.443 | 0.9605 15

#IERIR: Wind, SIERERAF &L AR

#& 3 T1812 FFEERAI RIS

1 170010. IB 3. 7500 8.6466 | 1.0384 | 7.4267 2.193 0. 3648 3.5
2 180019. IB 3.6675 9. 9342 1.045 | 8.4342 | 2.1146 | 0.3757 9.3
3 170025. IB 3. 6999 9.1452 | 1.0637 | 7.7101 | 1.6031 | 0.5871 9

4 180004. IB 3.6799 9.3945 | 1.0676 | 7.9529 | 1.4038 | 0.6351 9.1
5 180011. IB 3. 6550 9.6849 | 1.0562 | 8.1417 | 1.2261 | 0.6532 50

kiR Wind, JOEHAGIRRR B

&’ 4: TS1812 FEERT] X EF
[FE] R® i [HamREaRy] A0 | 1 [ 22 [k () |

1 | 170016.1B | 3.2261 1.874 | 1.0069 | 1.8405 | 1.6155 | 0.4865 6

2 | 180015.1B | 3.1800 1.8329 | 1.002 | 1.8023 | 1.3103 | 0.4846 2.4
3 | 180002. 1B - 2.3726 | 1.0111 - - — —
4 | 170023. 1B - 2.1233 | 1.0105 - - — —
5 | 150019. 1B - 1.9918 [ 1.0023 - - - —

R RIR -

Wind, SIEHRBTRAED
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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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. 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
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
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.



