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MENELRE, £ TS1812 EAZLHEMNF 99455 JT, B 271 F, #
3043 F, KA —XHHEE 53 F; TF1812 5AZEHE M4 97.805 T, B
R T702 F, FE 18242 F, BRI —XHHEE 647 F; £/ T1812 54
HEMH 94745 T, AR 32763 F, B 54074 F, BE—xXHHMEE 735
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__&hfh TF1812  TF1903  TF1906
FEEEA 97.755 0.000 0.000
WA 97.810 97.685 97.540
e 97.905 0.000 0.000
AR 97.720 0.000 0.000
LE Ay 97.805 97.745 97.785

i Bk 0.065 0.000 -0.185

R %D 0.07 0.00 -0.19
JRAE H 7,702 0 o]
FasE 18,242 16 0]
% -647 0 0

_ MF  T1812  T1903  T1906
FFELAM 94.685 94.650 0.000
ALY 94.770 94.755 94.290
e 94.890 94.845 0.000
A 94.600 94.600 0.000
ZE Ay 94.745 94.765 94.785

IS 0.085 0.095 -0.435
HRERME (%) 0.09 0.10 -0.46
JRAT B 32,763 23 0]
ER ey 54,074 220 0
2= 735 7 0

__ Ef  TS1812  TS1903  TS1906 _
FEAEANT 99.385 0.000 0.000
KA 99.450 99.370 98.895
& EN 99.505 0.000 0.000
AR 99.385 0.000 0.000
LB Ay 99.455 99.445 99.155

Sk 0.055 -0.015 -0.200

KRR (%) 0.06 -0.02 -0.20
JRAT B 271 0 0
e 3,043 44 8
%= 53 0 0

HEkiR: Wind, JIEHAGIH & &R
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EfISLE, 1Y MERKEREE-1.91bp = 2.9388%, 2Y HE Gk
RAFE-1.46bp = 3.1284%, 3Y EfFUzERE5-0.81bp & 3.2803%, 5Y HA
E iR Es) 0.11bp E 3.442%, 10Y HEFKEEEE) 0.01bp =

3.6156%,
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1.2 5 IES

10 A 5 HEE 10 FHERImERER-2.50p E 3.212%, FEFZEEXT)

2.33bp Z 40.36bp.
. ==
B 4: EREEERNPERZE

3.3000 200
3.1000 180
2.5000 160
2.7000 140
2 5000

120
2.3000

100
2.1000
1.5000 =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 ARHILE
%555 AR 41 25) 62bp 3 6.9019, 2753 AR5 100bp
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HRsRIg: Wind, SXIERIESRF & &R
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1.4 FEFIR

RITE PR A EMEFIR 1D ZEE)-29bp = 2.527%, 7D ZEE)-4.04bp =
2.6697%, 14D 25 5-6.36bp Z 2.7297%, 1M 25 %) 8.65bp = 3.0117%.
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HAERIR: Wind, SGEFERERIFA R

EiRITEIRLIFEFRER 1D ZEE)-34bp = 2502%, 7D ZE)-2.4bp =
2.633%), 14D 2 5))-6.3bp = 2.703%, IM 2 Ef)-4.7bp = 2.734%, 3M 2 5f-2.0bp
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1.5 BME R
EAEEFNER 0.00 TTE 2343 5T, HAHL N %) 0.00 STE 20.21
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BHERIE: Wind, SMIFERESHI& R
NYMEX EHERRESAEEMN T 0.67 £ E 74.96 £, ICE fitiEARk
SAEEMNTEY 1.09 £ E 85.00 £jT, ICEWTI FEHEREALEEMNT
5 0.64 ZETE 74.81 £5¢.
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HEkiR: Wind, JIEHASIH & &R
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2. =R CTD 25

2.1 BRin=

5 FHIE RIS E N EAH 10 FHIERIARE NS AEEM N ZELE) 0.00
JTZE 3.06 Jr; 5 FHIEGHEAGREREN =25 0.00 ;tE 0.06 jT, 10 FHIE
RHA R B HA M Z 25 50-0.045 5T ZE-0.02 TT.

&1 BERMAERNERER

E T Y

7Y EES T WZE | 4% TF| T2RE | 23 TF| T2h2
BE | 3.06 2.98 3 0.06 ~0. 04 ~0.02 ~0.02
LS 3.06 3.025 3 0. 06 ~0.04 0. 025 ~0. 065
g | 0.000 | -0.045 0.000 | 0.000 0. 000 ~0. 045 0.045

FAERIR: Wind, MIFHREREFE SR
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2.2 £ CTD

&’ 2: TS1812 FEBRTI &5
_

1 | 160002.18 | 3.2300 2.2685 [ 0.9906 | 2.1941 | 2.6985 | -0.034

2 | 180002.1B | 3.1909 2.2986 [ 1.0111 | 2.1971 | 2.269 | 0.2332 9. 6
3 | 180015.1B | 3.1500 1.7589 | 1.002 | 1.7284 [ 1.4591 | 0.3203 10
4 [ 170016.1B | 3.1300 1.8 1.0069 | 1.7666 | 1.2678 | 0.4174 50
5 | 170023. 1B - 2.0493 | 1.0105 - - - -

kiR Wind, JOEHAGIRRR B

#& 3 TF1812 jEERAI 32 &S

1 160014. 1B 3.5173 4.6877 | 0.9978 | 4.4049 | 3.0531 | -0.0111

2 160020. 1B 3. 4800 4. 8986 0. 989 4.6328 | 2.6547 | 0.0333 2.2
3 180016. IB 3.4150 4.7589 | 1.0126 | 4.4485 [ 0.9217 | 0.4556 16. 4
4 180009. 1B 3. 3950 4.5288 | 1.0067 | 4.2289 | 0.0534 | 0.5976 16. 4
5 180001. IB 3. 3600 4.2795 | 1.0307 [ 3.9295 | -1.0642 | 0.944 0.5

BERSRIR: Wind, SOESBEERI& S

k4 T1812 FHRERTIAZRIS
_

1 170018. IB 3. 6879 8.8219 | 1.0447 7.588 2.0759 | 0.2851

2 180019. 1B 3. 6200 9. 8603 1. 045 8.3638 | 1.7916 | 0.3303 35.3
3 180011. IB 3. 6225 9.611 1.0562 | 8.0702 | 1.2293 0.471 43.8
4 170025. 1B 3. 6400 9.0712 | 1.0637 | 7.6402 | 0.7105 | 0.5967 11
5 160017. 1B 3.7100 7.8247 | 0.9823 | 7.0304 0. 692 0. 3965 0.5

ﬁ?&*iﬁ Wind, /\'LIEHH Ej}ﬁiﬁ[ﬂ
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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.



