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1. WiHTIRMNAR SR

MEHNELRE, £/ TS1906 GALEEM A 10031 5T, KX 12 F, HE
258 F, ZET— 5 HR G 6 F; TF1906 5445 E 1 F 99.19 7T, AR 4456
F, FC 13646 F, BREI—XFHHEE 190 F; £ T1906 5ALEEHM A
97.115 5T, H(X 46216 F, G 49747 F, KEI— 5 HIEEG 1370 F,

1: EfRHKRITS

_ G TF1903  TF1906  TF1309

T84 0.000 99.105 0.000
L £ 4y 99 665 99175 98.890
B 0.000 99 245 0.000
A 0.000 99.105 0.000
SR iy 99.615 99.190 98.930
B Bk 0.090 0.025 0.000
TREENE (% 0.09 0.03 0.00
miZ 8 0 4. 456 0
HFoE 95 13,646 3
aE 0 190 0
_ RAB T1903  T1906  T1909
T i 98.795 97.040 96.630
W iy 98.795 97.120 96.735
BE 98.795 97.205 96.775
B 98.795 97.010 96.620
sSHEA 98.795 97.115 96.720
o 0.660 0.065 0.080
BEEHE (% 0.67 0.07 0.08
iz 8 1 46,216 36
BoE 1,349 49 747 BOG
ToE 0 1,370 -5

G TS1903  TS1906  TS1909

FF& i 0.000 100.335 0.000
L £ 47 101.000 100.310 99 865
B 0.000 100.335 0.000
B i 0.000 100.310 0.000
$EE i 100.990 100.310 100.835
Bk 0.015 0.005 -0.965
TREENE (% 0.01 0.00 -0.96
miZ 8 0 12 0
FoE 108 2585 0
aE -50 -6 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfISLE, 1Y MEfRKEREE-0.11bp & 2.4431%, 2Y HE Gk
KA 2.48bp Z 2.6052%, 3Y EfEULEE RN 1.88bp = 2.832%, 5Y HiE
U Z5 R AE RN 2.99bp = 3.099%, 10V HAE fRlKas R4 ) 1.26bp = 3.2149%.
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¥R Wind, SIEHASSH & AT

10 FHEFRKEEREE) 0.630p = 3.6978%, EIFFE A ZE2EE)-0.63bp

ZF 48.29bp.
3: 10 fFHAE I (R aE S0 E FFE A 22
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

= i 5T E T 2 i 2 2R 104

¥eEskoR: Wind, SIEHASIH &R AT

1.2 o IES

B—X5H%EE 10 FHEGKRZEETE) 3.00p £ 2.76%, HEFZETE)
-1.61bp Z 42.7bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 150
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 S 22 20V

BUERIR: Wind, MUFHRESRFA BB

13 AR ®E

ETRARTHEMNEE-51bp = 6.6998, ETHARMEEMNEE) 47bp

% 6.7038,
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1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

RITIEFIRXEBHR 1D %ah 33.30p = 2.3196%, 7D EF) 19.4bp =
2.5042%,

14D Z5f) 6.6bp F 2.5833%, 1M ZExf 0.3bp F 3.0389%.
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HER &

B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITEEIFEFRZE 1D &£x) 33.3bp & 2.266%, 7D & 19.4bp &
2.574%, 14D 2% 6.6bp Z 2.49%, 1M 25 %) 0.3bp Z 2.699%, 3M 255f] 0.0bp

F 2.75%.
7. _EERTTIE E LR EFIZE (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ
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8: EAHE

I RE A A e SR T-P H  PA (250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [FimiEER& A EHE 1 £ 5-0.03 S2ITE 56.56 £t
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HEkiR: Wind, JIEHAGIH & AR
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2. =R CTD 25

2.1 5t

=

5 FHIEFHIGRENE A 10 FHEFHIGE NEAEFEN N EX50-0.02

JTZE 2.075 7T; 5 FHAEEHAES

E RS EHAMNZ X5 0.60 JTE 1.68 JT.

&1 BERMAERNERER

RS HAT Z %) 0.00 JTE 0425 7T, 10 FH]

a2y e TE BE |ZFTE TERE |ZETE| TERE
N 0.82 2,075 220 | 0.4 | 0.2 1.68 0. 395
i 144 2005 | 2235 | 0.425 0.26 1,08 0.4
B | 0620 | -0.020 | -0.025 | 0.000 | 0.000 | 0.600 | -0.005
BUESRIR: Wind, MIEHRERRFA SR
2.2 CTD

£ 2: TS1906 jEERAI 328 %%

1 | 18001418 | 2.7500 | 2.337 | 1.0047 | 2.2444 | 2.1253 | 0.3009 112

2 | 18000718 | 26900 | 2.1068 | 1.0073 | 2.0097 | 1.9125 | 0. 4258 0.1

3 | 160007.18 | z.6800 | 2.1123 | 0.9526 | 2.0873 [ 1.7948 | 0.2271 0.6

t J1so00.18 | — [ reose [ Loost [ — [ - . -

5 J160015.08 | — 266 09w | — [ - . =
HAERIE: Wind, MFHRERIFA SR
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& 3: TF1906 FERRAI3ZHIZ

1 | 170006, 1B | 3.0800 2.0356 | 10086 | 4.59903 | 1,424 | 0.5088 03
2 | 180016.IB | 3.0700 4, 3962 | 1.0113 | 4.048% | 1.1743 | 0.6013 43.8
3 | 180023, 1B | 3.0800 4. 6247 | 1.0115 | 4.318 | 0.9148 | 0.6773 36. 8
¢ | 180020,IB | 3.0280 4,4595% | 0.9301 | 4.2333 | 0,916 | 0.642¢ 0.5
9 | 180025.IB - 4, 7068 | 0.9513 - - - -

HIESROR: Wind, SIEHAESHE &

& 4: T1906 FBERRAIRZEIS

1 | 180023, IB | 3. 3000 T.8712 | 0.9802 | 6.8993 | 0.0153 | 0.7734 8.9
2 | 180017.IB | 3.3000 7.4219 | 0.9833 | 6. 7371 | -0.1801 | 0.8475 2.6
3 | 180004, IB | 3. 2523 0, 9178 | L.064d | 7.6445 | -0.3339 | 12176 26, 92568
4 | 180011, IB | 3. 2400 9,208 | 1.0536 | 7.8385 | -0.0616 | 1,231 0,33
9 | 180019.IB | 3. 2300 89,4575 | 1.043 | 8.1286 | -0.6379 | 1.2153 3.4

HERIR: Wind, JOEHASIH & AR
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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 ERFZBWNHESE . XERARALKEEESARERBEART -
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

HEEMERAT, RREPNEBIARENERFFREEISEAT AR E
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
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.



