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2018 £F9 § 20 H EHjMY

AERE

® FTIEE

FEH 2 FHEREfREALIE /1 TS1812 £49#k 99.31 jr, &k
0.035 g 0.04%, A%z 262 F. EfFEATR T TS1903 &
23 99.25 7T, B 0.05 =k 0.05%, FX3z 0 F. EfEHALL
B2 TS1906 5494 94.29 jT, 2k 0.045 5 0.05%, AE32
1F. 5 FHERBEE N TFI812 34K 9741 T, %
0.175 =% 0.18%, R{3Z 5731 F. E{EHALTZ TF1903
A94R 97.45 7T, 2 0.06 5 0.06%, m3z 1 F. EIEHA
5552 TF1906 4293 97.54 ¢, Bk 0.025 5§ 0.03%, Ff
2 0 F. 10 FHAE fREAT 3 1 T1812 4 49%% 94.225 ¢,
£ 0.155 J£3% 0.16%, F% 32 29080 F . E &5 N 2= T1903
E29#Rk 94.31 7T, £ 0.07 5 0.07%, X3 24 F. EH
FEE T1906 & 293% 94.29 7T, Bk 0.045 5 0.05%, KX
Z1F.

® ETRELRIEEIN

MEHEGGRRER/NESFERESER, FTRBUKENK
NER-HFETIHE , 2 FHIMEEZ £1T 12.45bp = 3.2262%
5 FHA AR 3R £4T 1.12bp % 3.5017%, 10 FHAUE H4T
2.75bp = 3.6727%, IRS iR 4T, MEHPERITHIT
1500 {Z 7T 7 }EAFN 500 {2 7T 14 KERF EGHRIE, %%
& 2000 1Z7T, EMEFIT—RTIHBIFRETE), H
RESES, TESAEERRER™T LKW, 2R
BRKESS, RRERWERRAR LT, HARAse4ER
BRREH. BIEL, KPRBENZ BTG, EHRE
BEXRABARNHECEZ TFET, (UHSE,
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1.1 B{REARITIER X EHf

MEAELNRE, £ TS1812 AALEHE MK 99.315 &, M 262 F, #
€ 3112 F, RAI—XSHREE 11 F; TFI812 5AFZEHEMN 8 9745 T, B
5731 F, FE 19176 F, WA —RXHHIEE 238 F; £ /1 T1812 5AL
HMH 94.25 5T, AR 29080 F, 4 55631 F, KEI—3 5 HiZE 1040
Fo

L RS

__ @ TFI812  TF1903  TF1906

FFEEA 97.550 97.450 0.000
A 97.410 97.450 97.540
e 97.580 97.450 0.000
AR 97.410 97.450 0.000
LER AN 97.450 97.450 97.430
e ok -0.175 -0.060 -0.025
BRERIE %) -0.18 -0.06 -0.03
AT 5,731 1 0
s 19,176 17 0
& 238 0 0

_ G f  T1812  T1903  T1906
FFEE 94.340 94.365 94.290
X TN 94.225 94.310 94.290
e 94.415 94.380 94.290
AR 94.205 94.245 94.290
LEEAN 94.250 94.290 94.290

ik -0.155 -0.070 -0.045
ERERIE (%) -0.16 -0.07 -0.05
AT B 29,080 24 1
ES ey 55,631 165 0
%= 1,040 0 -1

__ #h#h  TS1812  TS1903  T1906

FFEAN 99.350 0.000 94.290
A 99.310 99.250 94.290
EEW 99.375 0.000 94.290
AR 99.310 0.000 94.290
LEE Ay 99.315 99.270 94.290
ok Bk -0.035 -0.050 -0.045
BERIE (%) -0.04 -0.05 -0.05
JRAZ B 262 0 1
o 3,112 27 0
2% -11 0 -1

HEkiR: Wind, JIEHAGIH &R &R
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EfRIzsznmE, 1Y SEGRWE TR 13.09bp F 3.0102%, 2Y HiE R
ZAFRf) 12.45bp & 3.2262%), 3Y E UL 5-0.10bp Z 3.3544%, 5Y Hj
E R mEEs) 1.12bp ZF 3.5017%, 10Y HAEGHEEES) 2.75p &=

3.6727%,
B 2: XRRE KSR

4.5000

4.0000

3.5000

3.0000

2 5000

2.0000
e e = R =
o 22 24 252 sz 85 3 3
S5 55 55 55555 99999 8 859 9
H ERR EBR EBE REBEREREBERREBRBRBRREBBE
——rh EE R EA SR 1 —— R EE R RA S B 2
—h EE R A B 55 —hEE R EA S 5

—— o B AR 10
HiEsRIR: Wind, SEHASIRE A AR

10 SFHAEFFARKERET) 1.750p 5 4.2461%, [EFFEHFZ2E5H-1.000p

ZF 57.34bp.
3: 10 FHEFRERRNEFERHE

5.3000 130
5.1000 120
45000 110
47000 100
45000 =)
43000 BOD
41000 70
3.9000 &0
3.7000 50
3.5000 40

o e T T T o T e O T T T . T T T o T O T o T O O T O o

o] Lo [ o [ o [ o I s (R s | o [ s Y o [ o R | Lo [ o T o Y o R s (R s | Lo [ s |

e T TR R = S =S S - ST S =R =

2222232298853 348 099590959

e o e e e I

AR R REREAEEEREREEEAEEERRER

—hEEFEREM EE 1 ——EHF v EELY (5

HRsRIg: Wind, SXIERIESRF & &R
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1.2 5 IES

XE 10 FHEGK @KL, 3.00p = 3.08%, HIFEEE)-0.250p E

59.27bp.
. ==
B 4: EEBESEEMBPEFRZE

3.3000 200
3.1000 180
2.9000 150
2.7000 a0
2 5000

120
2.3000

100
21000
1.9000 =0
1.7000 60
1.5000 40
1.3000 20

2015-01-02 2016-01-02 2017-01-02 2018-01-02

— EEEGEFEHMEE 10F  ——rhERE: 107
HaEsRIE: Wind, SXIERIESRF L AR

13 ARTRLE

ETHARTREMNES) 150p F 6.8569, ETTH ARFUKEMNER-11bp
= 6.8534,

5: ARMILR
70000
6. Sy
6.B0O0
6. 7000
6. G0
65000
6. 4000
63000

6. 2000

T £ 22 2 2z z2z 2 2222z 2z 2z 22 £ 2
= T - S Y- B - = D= TS T = S - S s N = S L~ B
s %2 2 3 2 g 2 g g 4 4 S =2 =2 = = S5 5 2 59 9
o 85 4O =8 9O = =5 =@ = =5 = = 9 ¥ 3 3 3 3 59 3 3
HF R R R R R BE R B R B B R BR BB R B R
—&nAARMSEN —ERRARMAFEN —— =AARTEE

HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFI=R

WRITE FUR X EEFIZR 1D 25f-12.62bp & 2.6013%, 7D FE)-10.99bp =
2.7303%, 14D 25 3.92bp % 3.0414%, 1M 25 3.64bp = 3.6455%.

& 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

EiRITEIRLFERER 1D Z&5)-9.2bp = 2562%, 7D ZE)-1.70p =
2.668%), 14D 25 xf) 0.0bp = 2.719%, 1M 355f-0.2bp F 2.751%,3M 2£5f-0.2bp

Z 2.818%,
7: _EEHRITE R LiFERIZ(hibor)

5.3000

4 _BOD0

4 3000

3.8000

5.5000

2 B000D

2. 3000

1.8000
L e e T e I I e e I I
o oo o o o o o o0 o0 o0 o0 00000000 o
ﬂmrﬁ&ﬁ-ﬁicéaﬁéétﬁérﬁrﬁ&huﬁ*mm
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HRsRIg: Wind, SXIERIESRF & &R
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1.5 ZME R
RS E PN ER 0.00 FLE 22.8 5T, EAHK M 25 0.00 T 20.09 T

8: R

& &
o5 . ¥
PP

— iR EE —ftEESiERREE)

BiRsRIR: Wind, SIEERSSH & HB
NYMEX FilERENEHEMNER) 1.18 E£TE 70.77 £IT, ICE FHMiEER
EAEEMNTEY 039 £ E 78.92 EjT, ICEWTI FHFEREALEENT
&) 1.07 =& 7052 £,

9: FMMNRE

140.0000
120.0000
100.0000
£0.0000
60.0000
40.0000
20.0000
0.0000
P L P s > o o > Ay > A o A "
¥ & ¥ & ) & N & ¥ & ¥ & g dﬁr"
o b i o o i al v o wl o . s I
L e . A A S v A S A
—— NYMEXEH —— ICEAil  —— ICEWTIEH

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

e

5 FHEMMRENAAM 10 FHEGRMEENSALEENNEZXD
SR ZEZE)-0.075 ;tE 0.0 T, 10

2.1

-0.005 ;£ 3 20 7T; 5 FHIEfUAS

FHAE fRER R HR Y Z£ 25 50-0.04 ST E-0.04 TT.

&1 BERMATERNERER

o | mawnncoon[omee onn | wmne onw
B4 EES TF WE | 45T | FERE | 4% TF | TE2RZ
ol 3.2 3.16 3. 14 0 0.02 ~0. 04 0
HifE | 3.205 3.13 3.23 0.075 ~0. 055 0 0. 045
3 | -0.005 | 0.030 -0.090 | -0.075 0.075 -0.040 | -0.045

HEsRIE: Wind, SCOERERAR L A
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2.2 £ CTD

% 2: TF1812 FRERATHI%
IIIIIIIIIIIIIIIIIIIIIIIIIIIIII

1 160014. IB | 3.5600 4.7452 | 0.9978 | 4.4621 | 2.9985 | 0.0019

2 180016. IB | 3.4800 4.8164 | 1.0126 | 4.5055 [ 1.731 | 0.3919 46. 4

3 180009. IB | 3.4341 4.5863 | 1.0067 | 4.2862 | 0.5772 | 0.6462 59.9

4 180001. IB | 3.3943 4.337 | 1.0307 [ 3.9868 | -0.4001 | 1.0538 24

5 160025. 1B - 5.1671 | 0.9905 - - - -
FEsROR: Wind, SIEHAERRE & B

#& 3 T1812 FFEERAI RIS

&’ 4: TS1812 FEERT] X EF

1 170010. IB 3.7300 8.6301 | 1.0384 | 7.4114 | 1.7241 | 0.4561

2 180019. IB 3. 6500 9.9178 1. 045 8.4191 | 1.6648 | 0.4628 17.2

3 180011. IB 3. 6500 9.6685 | 1.0562 | 8.1257 | 1.1355 | 0.6353 37.5

4 180004. 1B 3.6500 9.3781 | 1.0676 | 7.9385 | 0.5533 | 0.8112 9. 4228

5 160017. IB 3. 7326 7.8822 | 0.9823 | 7.0872 | 0.4722 | 0.5673 24
EsRIR: Wind, SIERRESRT A& AT

1 180002. 1B 3.2514 2.3562 | 1.0111 | 2.2545 | 2.5727 [ 0.2271

2 180015. 1B 3. 2050 1.8164 [ 1.002 | 1.7859 | 1.7834 | 0.3361 74

3 170016. IB 3. 1862 1.8575 [ 1.0069 | 1.8241 1.648 | 0.4477 49

4 170023. 1B 3. 1336 2.1068 | 1.0105 | 2.0043 [ 1.4216 | 0.5412 6. 0184

5 150019. IB - 1.9753 | 1.0023 - - - -
@?Eﬂ%iﬁ W|nd /\'liEH\H Eﬁk_'-lz
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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 . XERARATLRHECSARERBABTI—
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
B EEMBAT, ARARRIMEMARERAREPREAASTHS
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.



