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1. WiHTENEREREIE

MENEARE, £ TS1906 GA%E M 100.20 7t, KX 38 F, HE
337 F, RAI—XZHEE 14 F; TF1906 EAEEM N 99.455 JT, AL
7312 F, FE 15748 F, RAI—X S HEE 1249 F; F 11 T1906 5244
BN 97.695 T, B3 55270 F, #H€ 57179 F, WA —XHHIEE 35
Fo

1. EfRHARITIE

_ ea#h  TF1906  TF1909  TF1912
TR AT 99_365 0.000 0.000
Wi 2 99.435 98.890 99.325
B 99 525 0.000 0.000
B4 99 235 0.000 0.000
£ B A 99 455 99.195 99.195
Bk -0.010 -0.295 0.140

HELIE (%2 -0.01 -0.30 0.14
mHEZ8 7.312 ] ]
Ho8 15,748 3 0
e 1,249 ] ]

__ @a#h  T1906  T1909  T1912
A 97.515 97.125 97.195
Wi 2 97.660 97.350 97.150
B 97.800 97.415 97.195
B4 97.310 96.990 96.820
£} 97.695 97_360 97.150
ek 0.020 0.104 0.100

BHELIE (% 0.02 0.11 0.10
|rirferay=z1 55 270 282 7
HoB8 57.179 943 19
oE 35 68 3

__ fa#h  TS1906  TS1909  TS1912
T 100.220 0.000 0.000
L 5 4 100.200 100.300 100.865
B 100.220 0.000 0.000
B4 100.180 0.000 0.000
£ 5} 100.200 100.195 100.725
Bk -0.035 0.070 0.105

TRBEHE (%0 -0.03 0.07 0.10
iz 8 38 ] ]
Hae 337 1 ]
e 14 0 ]

ﬁjﬁ;’%;ﬁ Wiﬂd, /\'L[EHH E}fﬂjﬁﬁ
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HER &

EfRIMEAE, 1Y BERIEZERLE-0.87bp & 2.4632%, 2Y HAE Rk

SEASE] 0.52bp F 2.645%, 3Y E &5 R R-4.50p = 2.783%, 5Y HIE &

W 3% = A5 771-0.16bp Z 3.0625%, 10Y HE &35 =245 50-0.99bp Z 3.1376%.
B 2: XRHREFRREER
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FA L AL A AR il bbb b b b b
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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 FHE T F 2 R)-1.5bp = 3.6231%, EHIFEGFZEZXH-0.51bp =

48.55bp.
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—XZHE%XE 10 FHERIEEEE-4.00p £ 2.59%, FEFZLE)
3.01bp ZE 54.76bp.
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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 AR ®E

ETRARTHEMNELE) 158bp £ 6.7167, ETHARTEREZMNEEN-53bp

% 6.7117.
B5: ARMILE
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N RN RN RN RRRNRRN 0O 00 0 0 0 0 0 0 0
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O O O O O O O O OO OO0 O OO0 Oo oo o o o
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—— 20 N R T A —— 267850 A R AR —— 267050 AR Mo

1.4

ﬁﬁ;&iﬁ Wind, /\'LIEHH E%&ﬁlg
|

SR1TIE R E W FIER 1D FE) 38.450p F 2.7541%, 7D AEj 39.01bp &=
2.9225%,

14D 55 28.9bp Z 2.9104%, 1M Z5E}-6.14bp = 3.2926%.
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B 6: BRFAEBEFIRR)
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FHERIE: Wind, MIERRERRTAED
EERITE R IFEFZE 1D %x) 34.5bp & 2.655%, 7D Zxf 13.0bp &
2.728%, 14D xf) 13.7bp F 2.617%, 1M &%) 3.6bp = 2.81%, 3M 5}
2.2bp % 2.799%.

7 _EBRATIE R LR MEF) & (shibor)
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ﬁﬁ;&iﬁ Wind, /\'LIEHH E}Tfiﬁﬁ

1.5 EM S IIEEr
BER2EEHIMZTRN0.00 TE 224 7T, BAM AN EE) 1.23 7T E 19.18 7T,
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8: EAHE

VI RE RG] e AT I PR (1 250

HIRRIR: Wind, SOEHASIRE L &R
NYMEX [FimiEER& A EHE i £ 5-0.09 LT E 58.82 £ 7T,

9: R

140.0000
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80.0000
60.0000

40.0000

20.0000
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—— NYMEXJ5 3  —— ICEAiW  ——— ICE WTIJE i

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

2.1 fRin=

5 FHIERRBEENAAM 10 FHEGRMBRENSALEENNEXD
-0.045 JTE 1.76 7T; 5 FHIE R HAMN =450 0.00 7TE 0.26 7T, 10 £
HAE T SRS HA (N £ % 50-0.06 JTTE 0.335 T

&1 BESRMAERNERER

o | mewan o) [rmane wnen | s

a4 5F = BE |3FTF| T2k |25 TF| T2RE
mE 176 1.835 2.045 0.26 0 0.335 0.21
Bl 1.805 1.94 2135 0.26 0 0.395 0.195
Tl -0.045 -0.105 -0.09 | 0.000 0.000 -0.060 0.015

HERIR: Wind, JEHASIH & &R

2.2 CTD
£ 2: TS1906 FEERAI 328 %%

1 | 180014.1B | 2.7800 23096 | 1.0047 | 2.217 | 1.9083 | 0.3305 51
2 | 180002.18 -- 1.8685 | 1.0084
3 | 180007.18 - 2.0795 | 1.0073
4 | 160015.1B - 23342 | 0.993
5 | 160002.18 - 1.8384 | 0.9927

HIERIE: Wind, SOFHERERII&E
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P23 Wil

# 3: TF1906 JARK I 2 &35

1 160025.1B 3.0600 4.6795 | 0.9913 | 4.4133 | 1.8692 0.241 0.2
2 180016.1B 3.0300 4.3288 1.0113 | 4.0215 | 1.3796 | 0.4881 123
3 180023.1B 3.0191 4.5973 1.0115 | 4.2908 | 1.2021 | 0.5358 23.1
4 170006.1B - 5.0082 1.0086 - - - -
5 160020.1B - 4.4685 | 0.9901 - - - -

IERIR: Wind, SFERLRHT A D

& 4: T1906 FERRAI 32 B35

1 170010.1B 3.2200 8.1425 | 1.0364 | 7.0777 | 0.1493 | 0.8771 1

2 180011.1B 3.2000 9.1808 | 1.0536 | 7.8138 | 0.1184 | 0.9312 20
3 180004.1B 3.1979 8.8904 | 1.0644 | 7.6203 | -0.0157 | 1.0146 29.9
4 170025.1B 3.1905 8.6411 | 1.0606 | 7.3785 | -0.3739 | 1.0958 9
5 160004.18 3.2300 6.8795 | 0.9911 | 6.2654 | -0.388 | 0.8469 2.4

HaEsRIE: Wind, SXIERIESRF & &R
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFMZBWNESE . XERAKRATLREHEESAREREABT -
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, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABERAT, AiREPHEERMRENERHATEEIEMNARNRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



