[0] X MRass

R K Bl ROk

A
— { E3 e
= niHi S =ik WL A, B
TR £
W) B H:201645H27H — kM - B

MR SREE

RIEHALE : FRRREHIAE V BIER | ARFHRA il EERES
BENEE. SEESREER. SMTUETIH. REEE-RSFHN=E

RES , FIESRER 2800 (VB , SERFF RN, (BEHRZZIER
SRR ER | hinEOEE , SEBEMHE. BYKEFTE 2800, HY

15 3000 R{UETIE,

E{EHIES : BiEEAHELE | IRITRFIZEGIESZRIMEEIF | , 10 FHIEFER
LF+ 1BP , 7 sEHRE(EINZEZ _EFH 0.85BP |, thig(AE = AR , SRiEE ,
FRERRISEE KD | IS EIR = %. MEIRRITERISERANEHEER , #

DADI FUTURES DADI FUTURES DADI FUTURES

BERFIZEKEELRR BALETT" , IRRSIEIBINHGI ERRTEN
1815 , RER AR RE | FISHIGR. BihEEREE.

RIERH  HEIFRSE ZRH L : 40088-40077 01



[0] X MRass

R K Bl ROk

AN
B e
m O m L m
LEKFIER
0/N 1w M 3M 6M 12M
Shibor 2.0010 2.3320 2.8450 2.9410 2.9810 3.0500
Tibor - 0.0164 0.0000 0.0627 0.1127 0.1346
Libor 257c  0.3861 0.4055 0.4497 0.6666 0.9756 1.3227
- Libor 585  0.4838 0.4888 0.5129 0.5892 0.7338 1.0115
E Libor Bkoz ~ -0.3964 -0.3771 -0.3536 -0.2789 -0.1593 -0.0317
g
L
B
(=] N
. 2EkCE=R
{11]
E 2016-5-26 2016-5-25 2016-5-24 2016-5-23 2016-5-20 2016-5-19
'é oot Ay 7.318 7.3118 7.3424 7.3471 7.3377 7.3508
5 HocH a4 5.9597 5.9662 5.99 5.9488 5.9558 5.9539
e FoohE My 6.5552 6.5693 6.5468 6.5455 6.551 6.5531
g eI 95.1449 95.3895 95.632 95.244 95.2969 95.3061
2 NRICHL2ETC 1.1192 1.1156 1.1134 1.1219 1.1219 1.1201
T
8
a
[=]
s
ZERHHEE
WY Tk BRIE %o WA Bk BRI %
Sk 17828.29 -0.130 FTSE100 6265.65 0.045
Frif 500 2090.1 -0.021 H % 225 16772.46 0.090
1 DAX 10272.71 0.661 iFgEts 2822.44 0.261
:H CAC 4512.64 0.692 AE 9826.14 0.425
— e — b | 74
ERZFEHATS A B #lkik
Wity K BRIE Y HeE A B
IF1606 3026 0.06 36054 15660
IF1609 2920.6 0.12 4346 577
TF1609 100.355 0.02 25786 4546
T1609 99.27 0.02 31197 12053
RIERH  HEIFRSE Z=RRNE : 40088-40077 02



[0] X MRass

R K Bl ROk

FR{RERE I =R

1Y 3Y 5Y Y 10Y 15Y
2016-5-26 2.3194 2.5644 2.7571 29721 2.9401 3.3217
2016-5-25 2.313 2.5561 2.7453 2.9696 2.9401 3.3217
2016-5-24 2.3187 2.5430 2.7471 2.9733 2.9350 3.3166
2016-5-23 2.3004 2.5432 2.7521 2.9836 2.9550 3.3266

i E S BRI

E ROO1. IB R0OO7. IB GCO001 GCOO07 IB0O0O01 IB0007

; 2016-5-26 2.0244 2.5070 2.0980 1.7918 2.0531 2.4721

g 2016-5-25 2.0224 2.4828 1.6058 1.8586 2.0506 2.4696

ﬂ 2016-5-24 2.0262 2.3352 1.5685 1.7394 2.0604 2.5394

5 2016-5-23 2.0246 2.3640 1.6023 1.7293 2.0562 25775

g

n FEIR CTD #1510

5 A RGP ]

E 2016-5-26 160010.1B 99.6603 99.8646 -0.0388

E 160004.1B 99.4951 99.7614 -0.0839

y 2016-5-25 160010.1B 99.699 99.818 -0.0429
160004.1B 99.5786 99.6953 -0.0838

RIERH  HEIFRSE ZRH L : 40088-40077 03



[0] X MRass

R K Bl ROk

%5 %K

n
w
&
=
=
=]
18
a
a
=]
n
w
[+
=]
=
=
L
=]
a
=]
n
W
[+
=
=
=]
L
a
a
a

AR PR SRR T C AT TR, Foo mln X Le s B A HEm T & e B A AT
PRAE, BAGRIEA 2 W AE I AT B R AR AR . AEAEMREOLR, R PR
BT AR R LI AR e I IR W B SRS 1t AR s e o AEARATIG DT, A FIASBUAS R
FIAEAT A BRHAE AT BE A HEAEATIE SRR Ok o AR RSO R T A7 BRAT R 22 =1 T AT &
RIRAFRII G AT PR 7] FOE AL AT AT AR A AT KA =il
WGl Tl W AR R I B AT IR A =), FLAN X ARt AT AT 12 s (1 1

FE .

NESEMU I EMMNTERRE 511 S(HITcEXRE+ZH)
BEXHE{E : 4008840077

UMl S3ERitbi
EINE L ARLE
TIRE AL

MNTHREREE 511 SITTEAE 1508 =
ENHEAEE 735
TIRTSRBXSHE 8 SR 17 9-6

M %A : 310006

E3i% 0571-85105765
E3i% 0570-8505858
EiE 0574-87207187

Hk4m 310006
4w 324000
#R4m 315000

BNELEE  AMNHERREIARSMNERML T % 1501-1504 S E8iE 0576-82567007 1B%% 318050
EMENERENE  SRMNTEREFRER 143 SIBXRAHIUEARE FEiE 0577-88102788 B4 325000
HEEWMIE NS EEHEEANERARIE 108 SEHAT FR701= EiE 0575-81785991 #B4" 311800
BEEEsEN  EIHEEXELE 96 52— AIEF A 18 2705 EiE 0592-2058665 ER%R 361001
FreaEl Bttt (LREFEI TN FX LT 13 S8R AT T 1-1004 EEiE 0531-55638701 B4 250063
st SRR IAAES 357 5 20 2C.D 8% 021-60756218 fBgm 200122
JeprElEsibit BT ERFA =R LR 89 S-hESNIAIE B FE 1104 = E3iE 010-68731988 R4 100089
SHENERIE  SEHESTRR 28 SAHHESTO 1 & 1505 = FEi%:0579-82983171 #R4%:321001

RN : 40088-40077

(I

Uk



