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HE#® &

1. WiHTIRMNAR SR

MENEARE, £ TS1906 GAZLE M 100.27 5T, KK 34 F, HE
252 F , BAI—XR S HREE 6 F;TF1906 EAZ%HEM A 99.185 JT, B3k 4717
F, FE 13632 F, BKAI—XS5HEE 114 F; F5 T1906 GALEEMN N
97.2 5T, FXAZ 45901 F, ¥ 49653 F, K —X S5 HEE 94 F.

1. BfREARITIE

_ BF  TF1903  TF1906  TF1909
T84 0.000 99160 0.000
L £ 4y 99 665 99.185 98.890
B 0.000 99 2580 0.000
A 0.000 99145 0.000
SR iy 99.610 99185 98.925
B Bk 0.050 -0.005 -0.040

TREENE (% 0.05 -0.01 -0.04
[neades) 0 4717 0
Ho 8 15 13,632 3
oz -80 114 0

_ MW T1903  T1906  T1909
T i 98.590 97.120 96.775
W iy 98.600 97.235 96.805
By 98.600 97.340 96.970
B i 97.205 97.110 96.760
5 98.600 97.200 96.825
o -0.195 0.120 0.085

BEEHE (% -0.20 012 0.09
iz 8 10 45 901 145
Ha 8 770 49 653 533
ToE -AT9 -84 27

__ BFh  TS1903  TS1906  TS1909
T8 0.000 100.310 0.000
L £ 47 101.000 100.270 99 865
B 0.000 100.310 0.000
B i 0.000 100.210 0.000
S T 100.950 100.270 100.795
Bk 0.010 -0.040 -0.970

TREENE (% 0.01 -0.04 -0.96
miZ 8 0 34 0
FoE 108 252 0
o 0 B 0

HEkiR: Wind, JIEHAGIH &R AR
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HER &

EfsmmE, 1Y SE R TS 0.550p & 2.4486%, 2Y HiEfRULE
ZAF /) 0.05bp Z 2.6057%, 3Y EFWHZELE) 1.990p & 2.8519%, 5Y Hj
EH Rz R T 51-0.97bp E 3.0893%, 10Y HIE RUNE K ES)-1.280p &
3.2021%.

B 2: XEHRERREE
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—l — - L —l — — — — - o — —
O O O O O O O O OO OO0 O oo oo o o o o o
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e {5 1] 57 380 AL 25 40 14 e 5 [ 5 2 SR 25 2824

e {5 [ 57 80 AL 25 4235 Hh 5t 1 o7 B I 75 454

e {5 [ 57 21 A 25 R 104F

HERR: Wind, JOEHASIH & AR

10 FFHAE it R & E-1.5bp = 3.6828%, EFFEFFZEZEE-0.22bp E

48.07bp.
B 3: 10 S HE T MRS SRAE 7T IR ) 5
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

[ JF10v-[E {710y (£

et {57 LT £ BN 25 6 104

HaEsRIE: Wind, SIERIERRR L AR

1.2 o IES

AI—XHHEE 10 FEEMGKEEER) 3.00p & 2.76%, HEFZETE]
-1.61bp = 42.7bp.
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B4 EHRlEENPERE

3.8000 200
180
3.3000 160
140
2.8000 10
2.3000 100
80
1.8000 60
40
1.3000 20
2015-01-02 2016-01-02 2017-01-02 2018-01-02

GRS A 105 e HSE R ZE: 10V

HHEsRIE: Wind, SERIERRR L AR

13 AR ®E

ETRARTHEMNEE) 55bp E 6.7053, ETHARTYEMN L) 68bp

% 6.7106,

5: ARMILE

7.0000
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6.8000
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2017-02-03
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2017-12-03
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2018-02-03
2018-03-03
2018-04-03
2018-05-03
2018-06-03
2018-07-03
2018-08-03
2018-09-03

2018-10-03

— LT AR TP —— LT AR MBI —— FIew NR T

HEkiR: Wind, JIEHAGIH & AR

1.4 FEF|R

RITIEFIRXEWAR 1D %5) 33.30p = 2.1168%, 7D L) 194bp =
2.4181%,

14D Z&5f) 6.6bp & 2.51%, 1M x5 0.3bp F 3.1171%.
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B 6: BRFAEBEFIRR)
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FERIE: Wind, SOEHASIE& ED
EEERTERWIRMEFRZE 1D T5)-19.2bp F 2.074%, 7D ZEE)-8.6bp E
2.488%, 14D %f-0.2bp ZFE 2.488%, 1M Z5xf) 0.4bp F 2.703%, 3M )
0.0bp = 2.75%.

71 _EBRETIE E R fEFI 2 (shibor)
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¥eEskoR: Wind, SIEHASIH &R AT

1.5 EIE SR
W& ETIH ) 0.00 L5 2255 5T, HEAHLL MR 0.00 T 17.91

TCo
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8: EAHE

P I RGBSR T I TR (250

HIRARR: Wind, SOEHASIRE L&D
NYMEX [FimiER & A &R M L 5-0.34 SLITE 56.22 £ 7T,

9: R
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—— NYMEXJ5 3 —— ICEAiW  ——— ICE WTIJE

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

2.1 5t

=

5 FHIEMRA R h &AM 10 FHE R E L &A%

JCZE 1.985 jr; 5 FHIE GRS

E R REHRMNZEE-0.28 TE 1.4 TT.

® 1 BERMNERNERERR

"N inZ=%50-0.09

FREEHRMN =% E) 0.00 STTE 0.425 7T, 10 FHA

ad] EE TE BE |ZETE TERT |HETE| TERE
N 1.01 1.985 21 | 0428 | 0.2 1.4 0.375
i 0.82 2,075 220 | 0,425 0.26 1,68 0.395
T | 0.190 -0,090 | -0.110 | 00000 | 0.000 | -0.280 | -0.020
BEHESRIR: Wind, SFHRERRFA R
2.2 CTD

£ 2: TS1906 jEER AT 328 %%

1 | 160015.18 | 2, 8500 2,308% | 0,983 | 22818 | 2, 7062 | -0, 0257 0.3
2 | 180014.1F | 2 7&00 203342 | 1.0047 | 2, 2417 | 20638 | 0, 3162 4.4
3 | 180002, 18 | 2. 68400 1.8932 | 1.008¢ | 1,899 | 18774 | 0,9337 0.5
¢ | 180007, I8 - 21041 | 1,0075 | - - - -
0 | 160002, I8 - 1863 | 0.8%27 | — - - -

ERIR: Wind, XIFHABRRA &R
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& 3: TF1906 FERRAI3ZHIZ

1 | 160025, 1B | 3.0800 4, 7041 | 0.9913 | 44378 | 1,3277 | 0.4182 0.5
2 | 180020.IB | 3.0800 4, 4952 | 0.9901 | 4.2302 | 1.2606 | 0.4228 0.5
3 | 180016.IB | 3. 0850 4,393¢ | 1.0113 | 4.0458 | 1.070Z | 0.626 923
4 | 180023, 1B | 3.0400 4,621% | 10119 | 4.3153 | 0.7304 | 0.7Zd6 18.9
9 | 170006, IB - 9. 0329 | 1.0038 - - - -

HaEsRIE: Wind, SXIERIESRF L &R

& 4: T1906 FBERRAIRZEIS

1 | 180023, IB | 3. 2900 7.8685 | 0.9802 | 6.B96% | 0.0477 | 0.7371 10.8
2 | 180004,1IB | 3.2509 9.9101 | 1.0644 | 7.6419% | -0,10853 | 1.1384 29,21
3 | 180017, IE | 3. 2800 7,419 | 0.9833 | 6. 7347 | -0.1022 | 0.829 1.4
4 | 1T00Z5.IB | 3.Z511 8.6658 | 1.0606 | 7.3996 | -0.2665 | 1.1682 ]

9 | 180011.IB | 3. 2300 89,2055 | 1.0538 | 7.8385 | -0.0676 | 1.2Z12 2.3

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.



