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SHITERMR - B

XIEH SR A = m AR5 5% Sk ¢% %qﬁlzlﬁ_lﬁ%

2019F 15 14H EH—

MAFER B A O
NBERE
< Bh A T EA RA
® /T
X 3R friREm
LA 2 FEE A S TS1903 & 49$R% 100.435 7T,
AR EE - F0286569 P 0.04 = 0.04%, {3 83 Fo. EfEHIL TS TS1906
Aé’]?ﬁ 100.57 jt, # 0.09 = 0.09%, F{2 0 F. E{HA
REWEE - 70010856 5052 TS1909 & #3R 99.865 7T, % 0.375 = 0.37%,
22 0 5.5 FHAE fRHA 6T £ /1 TF1903 & 494 99.67 I,
M3 % 0.045 = 0.05%, {3 4562 F . E 51 <= TF1906
£99 99.63 7T, 7% 0.015 5 0.02%, Fizz 38 Fo. HE
MRS - F3013528 HA PR TF1909 424 98.76 7T, &k 0.83 = 0.83%,
ﬁkx 0 F. 10 FHIEMREILL T T1903 &43R 98.045
BAEARS 1 Z0013058 7C, B 0.025 2% 0.03%, A3z 37082 F. EAFHILITH
T1906 & #4933 98.00 T, 3 0.06 5 0.06%, F3r 825 F.
= g E 5 E P52 T1909 & 23R 98.00 7T, 7 0.19 = 0.19%,
AR3Z 4 Fo
Ml B Y4RT : F3023194
® EFTTREMKRIEEIN
BAEERHRS : 20013780 ARG SR ARTEESES, FRYOKRE

BR, BREMFHYGEK; IE5HHE, ASEARERBmE
HIRER—MN LT, Hf 10 FH LT 0520p =
3.1058%, IRS /NMETIT. FERITEEFEEMEERE,

BARA % 100 L%, ERAEGRSH, RO
s SR, LATBEEAR, PRXKERS, BR/
=% B, R, ﬁ%&%%ma%hﬁ SRR E

MR (2T 2 2TF) SEEEREEANREE, X
021-20370946 o,
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1. WiHITIENAER S REE

MENEARE, £ TS1903 GAZLE M 10042 T, KK 83 F, HE

978 F, RAI—XZHEE 26 F; TF1903 EAEHEM N 99.635 7T, AL

4562 F, #F2 16085 F, KHI—RXHHBE 247 F; £ T1903 5ALEE

179 98.00 Jt, FK3Z 37082 F, #r€2 61456 F, BEI—XH HREE 400 Fo
1. BfREARITIE

_ @B TFI903  TFI906  TFL909

FFEAM 99.420 99.625 0.000
WA 99.670 99.630 98.760
B 99.700 99.695 0.000
BIEM 99.420 99.625 0.000
sEEA) 99.635 99.660 99.600
i 0.045 0.015 -0.830
kR (%) 0.05 0.02 -0.83
AL & 4,562 38 0
AR 16,085 96 0
% 247 29 0

__@ff  T1003  TI906  T1009

T 97.925 97.820 97.820
WA 98.045 98.000 98.000
BEh 98.130 98.085 98.000
BEM 97.885 97.820 97.800
gEEAN 98.000 97.950 97.870
Tk ik 0.025 0.060 0.190
TRERIR o) 0.03 0.06 0.19
AL E 37,082 825 4
ESRE =2 61,456 2,494 13
B 400 431 -1

_ f  TS1003  TSI906  TS1909

FEHA 100.355 0.000 0.000
W 100.435 100.570 99.865
BEh 100.435 0.000 0.000
B 100.240 0.000 0.000
LEE Ay 100.420 100.685 100.265
ik 0.040 -0.090 -0.375
Tk ERIE (%) 0.04 -0.09 -0.37
AT 83 0 0
ESRE:A 978 16 0
% 26 0 0

ﬁ?&ﬂ%iﬁ Wiﬂd, /\'LIEHH E}fﬂjﬁﬁ
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HER &

s mE, 1Y EGKEZEE ) 4.380p F 2.4065%, 2Y HIE R

AR 3.6p F 2.575%, 3Y BRI EEE) 1.84bp FE 2.792%, 5Y HER

WS R AE)) 1.46bp Z 2.91%, 10Y HAE R R 2 5] 0.52bp & 3.1058%.
B 2: XEHRERKmEE

4.5000

4.0000

3.5000

3.0000

2.5000

2.0000
M N N 0N 0N N MO MO O 0O 0N 0N 0N N0 O O 0N o0 O O OO oM
S99 P90 990 9 QY QLIPS IS I
AN N < N O N 0 OO0 94 N d NN S N O N 0 O O
O O O O O OO O O «+ +« «+« O OO O O O o o o -
FA L AL A AR il bbb b b b b
D s T s T s = D = T s T = e = D = I = = D s T e D s s T s T s s I s T s
OOOOOOOOOOOOOOOOOOOOOO
N &N N N N N AN N &N &N &N AN AN AN AN AN AN NN NN
e £ [ 57 21 U 25 ilfﬁ e i [ 5 B SIS 25 58 24
e {5 1] 457 8 YA 5 45235 Hh 5t 1 57 B 28 54
e {5 [ 57 S A 25 260 1045

¥R Wind, SIEHASSH & AT

10 FHIE R Mam KA E) 1.25bp & 3.5325%, EIFFEfFIZE%EE) 0.73bp

Z 42.67bp.
B 3: 10 fEHAR FF fRIKs R FF B )
5.3000 130
5.1000 120
4.9000 110
4.7000 100
4.5000 90
4.3000 80
4.1000 70
3.9000 60
3.7000 50
3.5000 40

= 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

A—XZHHEXE 10 FHERIEEEE-3.00p £ 2.71%, FEFZLE)
3.52bp ZF 39.58bp.
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HER &

B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 190
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

— [ R I A 104 e 1 3 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 ARMILR
57T 5 AR A1 1 50-251bp 5 6.7909, 35T 5 A R 2 411 2£5)-343bp

% 6.7482,
B5: ARMILE
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M MH MO MO MO MO NH OO OO O MO O MO O MO MO O OO O O MM o™
220 9 9999 9580000900508 9
I NN < N O N 0 O O 4 N o N N < 10 O~ 0 OO O
O O O O 0O OO0 OO0 4 # 1« O OO0 OO0 oo o o -
N RN RN RN RRRNRRN 0O 00 0 0 0 0 0 0 0
T = = = A =+ " A = " A A —=H A A A A A A = A -
O O O O O O O O OO OO0 O OO0 Oo oo o o o
N AN AN AN &N NN AN NN AN N N NN NN NN N NN
—— 20 N R T A —— 267850 A R AR —— 267050 AR Mo

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
1.4 !

RITEFRAA@MBFIER 1D FE5-3.170p F 1.7505%, 7D ZExf-2.13bp E
2.5283%, 14D 3FEf-0.45bp & 2.5816%, 1M 35E] 8.66bp ZF 3.0694%.
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AN )
A)

o

B 6: BRFAEBEFIRR)

HER &

8.0000

o o o
S © ©
S © ©
o e 9
N © un

2.0000
1.0000
0.0000

€0-0T-8T0¢
€0-60-8T0¢
€0-80-8T0¢
€0-£0-8T0¢
€0-90-8T0¢
€0-90-8T0¢
€0-70-8T0¢

€0-€0-8T0¢
€0-¢0-8T0¢
€0-T0-8T0¢
€0-¢T-LT0¢
€0-TT-LT0¢
€0-0T-LT0¢C
€0-60-LT0¢
€0-80-LT0¢
€0-£0-LT0C
€0-90-£T0¢
€0-50-£T0¢
€0-70-LT0¢C

€0-€0-LT0¢C
€0-¢0-LT0¢

€0-T0-LT0¢

R2M R3M

R1IM

RO07 RO14 RO21

ROO1

IFRA BSR4 BT

.I

J5: Wind, 3¢

Y

BIRITEEWIFEF R 1D EE)-35bp £ 1.708%, 7D FE)-3.2bp =

N
/

i

2.555%,14D 5 1.3bp & 2.515%, 1M & 5jj-0.9bp F 2.772%, 3M ZEEf-2.4bp

% 3.007%,

B 7: _EBRITE R R fEFI =R (shibor)
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Wind ’ )\ﬁEﬁH%E}*ﬁ%ﬁ

HHERIR:
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HER &

8: EAHE

33
31
29
27
25
23
21
19
17
15
13

e P I A A e SR T- H TA (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX FRifiEER &4 E M EE)-1.00 SETE 51.91 55T, ICE ARk
BAEEMNER-1.2 ETE 6048 £T, ICEWTI [FHERSALEHEMN LD
-1.13 T E 54.22 £,
9: R

140.0000
120.0000
100.0000
80.0000
60.0000
40.0000
20.0000
0.0000
0{,’»“’ 0‘°®\, \:V%\, 0&\/ \?”w\, 0‘°”£\, \'}':i\, 0“’:9 \C"%\/ 0“’:»\, \')’y Qbﬁ:\, \:V%\/ QQ"P&
SRR AR AN RN NN SN SN SN N SN R N
D S S S S S S O S I S S
—— NYMEXJEUH  —— ICEAijH  —— ICE WTIJ i

HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 BRiN=

5 FHIEMRARGR £ N & AF 10 FHIE R FE W& AEEN N ZELE) 0.03
JTZE 1.635 T; 5 FHIEFREA SR HAN =28 5)-0.035 T E-0.025 Jr, 10 FHf
E R SR EHA M ZE 55-0.03 7Tt E 0.05 JT.

&1 BESRMAERNERER

o | mwan e e | e

a4 S T BE |SFTF| T=RE |25 TF| T=RE
E 1.635 17 173 -0.025 0.06 0.05 0.08
BifE 1,605 1675 178 0.01 0.025 0.08 0.13
Tl 0.030 0.035 -0.050 | -0.035 0.035 -0.030 -0.050

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1903 jERR AT 38 %%

1 | 160007.1B | 2.7700 22575 | 0.9916 | 2.1824 | 2.4901 | 0.0086 30
2 | 180022.1B | 2.6000 17699 | 0.9999 | 1.7408 | 1.3862 | 0.2621 1.2
3 | 180002.18 - 2.0411 | 1.0098
4 | 170023.1B - 17918 | 1.009
5 | 180007.18 - 22521 | 1.0083

HIERIE: Wind, SOFHERERII&E
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P23 Wil

=k 3: TF1903 JARKR T 2 &35

1 160014.1B 3.0679 4.4301 0.998 4.1507 | 2.4767 | 0.0729 30
2 180016.1B 2.9215 4.5014 | 1.0119 | 4.1949 | -1.1576 | 0.7388 11
3 180009.1B 2.8850 4.2712 1.0064 | 3.9754 | -1.9108 | 0.8459 4
4 180023.1B 2.8850 4.7699 1.0121 | 4.4645 | -2.2972 | 0.928 4.6
5 160025.1B - 4.8521 | 0.9909 - - - -

IERIR: Wind, SFERLRHT A D

& 4: T1903 FERRAI 235

1 160010.1B 3.3022 7.3178 | 0.9936 | 6.6008 2.787 0.032 10.2
2 150023.1B 3.3055 6.7644 | 0.9994 | 6.1243 | 2.0418 | 0.1611 12.6
3 160023.1B 3.2646 7.8164 | 0.9796 | 7.0457 | 1.9638 | 0.1356 37
4 160017.1B 3.2600 7.5671 | 0.9828 | 6.7882 | 1.4204 | 0.2262 0.8
5 170025.18 3.1600 8.8137 | 1.0621 | 7.5528 | -1.822 | 0.9499 9.1

HaEsRIR: Wind, XIE

HATI R A& BT
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB R 1 B 3 ) B M B MR A RO e o

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

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NEMEFAE B EFFAH. W5IA. FIK, FEBELIGEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



