B TR RAT @R 55
ANEMICERNTIZ EIREUR ceeeeeveeeeeeennns 1
HTRICZETT 3 F RS veeereneeesnnessnnes 3
NETFRNTIZ EIREUR ceeeveveeeeeannnns 4
B TS AT LSRR woeveeeeeen 7
HNTIFZE T 37 b B R N e e vneeeeeenvnnnnnnns 11
B BT EEREE  ceeeeeeeeeeennann. 13
VT3 ERIREYR  ceeeenveneeeeniannanans 14
BAL BTG LMY coeveveerernere 15
RFE T3 B RENS  eeeeeeeenvneneennnn. 16
TR T EJEIRER  eeeeeneeeeeneaennnn. 17
HFTEH:

PR R AT I A BR A R CBATF iR
FARAT” )%@ﬁ%,ﬁﬂﬁﬁﬁﬁﬁﬁ%QA%
VRl FRATFISRABAGRUEIX B8 15 2 00 vH A 1 R e
PEo FEHPTELS . 4518 Ko AR R AT T 7EHR
FRAT A N, DRELERITLYE, A
FE AT AT L8 528 5 (R SRR o %o A e R £t R B
ERUA GRS (BUERRIGE RSO AT ] s E
Bk, BATAEIAEMTE. AR L
FARATHTE, REREVEAT, SN ARE
DMEMTE BN &l TI&. RESGIH. L
BRAT OR B R AT RAAT AT 8 FE B«

THREFZEMR 2020412 A 28 H-12 A 31 H)

2020 55 52 H#H SR 402 1

WHE:
& AR TICLEWiH ERAME

v AR TR EN A ARG, 5249, AR EAEAO0. 13%. 4R
ﬁﬂ%&ﬁ%k%ﬁﬁ%m&??#ﬂ&ﬁ%g%%_t
JAKF6.5398; 1FMARE AR T Y AREE 4T
TIAN &, J:FJLI&(%MM

flﬁﬁaﬁﬁmﬁA%ﬁiiéx% H (NDF) & fT A T
175440 A, EEYTF6. 6592,

%ﬁ@*ﬁ%;ﬂﬁﬁ

v X TUHEHERTE TR0 43%, EE K T89. 937,

LR TTBATE TR0 55%, EEWRTL. 2137,

WOH TR A TR0, 27%, A F103. 20,

W TEETE Bkl 38%, EEYKTFO0. 7704,

R 3 L REE \ 5

% W Fw _EEaRAT A E b4 2R % (Shibor ) Ful@
W A A R U TFLL 30% I, TR _E 4R AT A ] kB
ﬁﬂ%(%wm)ﬁﬂ%@%iﬁﬂ$%%$szMi

v ZRW: 1058 EFREERAE T4T5BP, AW T
§£35$%l%n%ﬁ$&mﬁThﬂw FRAKTF
— R AR EATE R KB AR

A&@rmﬁﬁﬁiﬂmﬁ

vV —%wYp EETBERRE R, AHEET297.80
056; FHMERISK, AHEEH126. 0047

v %%ﬁ%:@mﬁ%%\¢%%%‘ﬁﬂ%%ﬁ$%ﬁ%
AT

SrH AT E A (LOFHEF)

v %ﬁg%ﬁ%i%,ﬁﬁﬁﬁm%T%Lwaiﬁ%$

v %Eﬁﬁﬁ%i%,ﬁﬁﬁﬁ%%Tﬁmmaiﬁ%$
~0. 569%,

K&BT % ERABE ‘

v EANBERTE L1, 10%, FJE YK F1896. 492 51/ % 7.

v EENBREE L 97%, L EYF26.36E 0/4&F.

v AN EBETE L4, 15%, EREYF1065. 95 51/ 4 4.

v ARAM AR A k4. 19%, B Y F2447. 662 5T /4 H].

Rib T 3 £ BB ‘

v WTIE Mm% E 4 NARm A k0. 25%, EEKT
48. 42 £ T/ .

v’ BrentJR i % F & AMAEE A A _Lik0. 68%, KT
51.72% T/,

AR2 BT LABY

v LM%I_E?»FJ HASE N AR BT B T~ B 0. 44%, FJEUK F7753. 50% 71

K= Wiy LRI

v CBOTA B %%+ 7 & Ay Ak Bea B Lk 3. 58%, ERWCT
1310. 004/ 5% KX E-.

ARA T EEABY

v NYMEXRRAH R E 5 & A MAEEATE k0. 63%, EE K
F2. 547%75/%77%%5?-14

>

\}\\\
a«ﬁﬁ%g
EP*HQ$§\

s



TART ) AR

& ARMCERTH AR

® ARMINCEHILER: ARTHEN LA (12 A 31 8H) &
6. 5249, BRTE AL 0.13%. HATRESNC T AR T xTET
LR AR A2y 0.24%, LA & 6.5148. &K 6. 5599,
T 6.5398, g A 0.69%. EJEFENARTICE/NERAME,
ZE W12 A PMI B TR, wANERER S RERNFH
A, MHAREAARTLEEFRREARDSS, ZHREE
E A 6. 5000-6. 5600,

o ARTWINCHITY: THRKLBFER, &4 REH L/ E
R, ®ELEAWN16:30, FKHRyE, 1 FHRETHA
R B BRAE AT 1IN R, B &S 1580, F (g 1431,
YT 1431, B A 10. 41%,

® FIIARTEASLZE DY (NDF) ILH: 1 FHIFH £ TA
AR T EARSZ B H (NDF) Bl TAT 54 M, LR &S

6.6865. F A% 6.6343, YT 6.6592, i@ N 0.78%.



TAR 7 i

H1: BNETNARFICEES
o S BLH s
mEf RS OBER o o0 % o

RHAIC 2R
R4
AT R HICAHY
R
1A R
2 ™A AR
3/ A AR
6 /> A HARR
1 FFHARR

- - 6. 5249 -84 -533 -4513

6. 5148 6. 5599 6. 5398 157 -429 —-4264
180 119 130 —-25 -35.5 52
325 270 272 —24 -35 154
450 385 385 —-25 -85 219
825 740 740 -41 -115 475
1580 1431 1431 -71 -239 973

Bl k. BRIE

#®2: BRI ARTEASZRIZH (NDF) JLFRAZZ)

BiA REER ERAH

mEf  RIEH BB L T LT

1/~ A R
2 AR
3 AR
6 I H IR
1 R

6. 5549 6. 5120 6. 5262 -108 -4364 —266
6. 5670 6. 5220 6. 5382 -144 4304 -288
6.5779 6. 5339 6. 5512 -128 4239 -271
6. 6220 6.5710 6. 5870 42 -4035 -268
6. 6865 6. 6343 6. 6592 —-54 -3678 -237

Ha kIR HiE



TART ) AR

& SpCEMG EARE

® ZETIEEETE TR 0.43%, LERE 90.378. &K 89. 516,
KT 89.937. LEIXTMBES Tk, TEXXHELUD L
B e AT R B R 4 L o WO R AR R b R R A A ST WG S AT B
E W, FATAE AL 91. 000, FI%AT 88. 500,

® XTI ETHHTE T 0. 55%, £ & & 1. 2309, & 1% 1. 2122,
KT 1.2137. EREBTE TR S Tk, EEX AR E - E
. BOL S kRAI R E . Ft A AL 1. 2400,
A4 1. 2100,

® X7t H TEHE TR 0.27%, L& & 103. 89, & & 102. 95,
KT 103.20. B XTI E TG T, EEZ X TR
MBEH . NLTGRZAHNR G R A FEHRED . Tt AH
FEL 74 105. 30, SCH#E4L 101. 50,

® Tt E TR Bk 1. 38%, LR BB 0. 7742 5 1% 0. 7555,
KT 0.7704, EREM TR X TR G Lk, EEZXWHARE
BHE. R BERFHRRNMEESEEZYW. FOrA8E

H4z 0.7900, THEAL 0. 7600,
% 3. BRSNS 3Bt il R 455)

FERMICE e N BAA (%) BEAXK
EPIVCiL i 89. 937 -0. 43% -2.10%
Bk TG/ TG 1.2137 -0. 55% 1. 75%
%Ju/Bt 103. 20 -0. 27% ~1.03%
BIt/E T 0. 7704 1. 38% 4. 89%

Bl k. BRIE



TAR 7 i

& ARMFEHIZEAME—mHg
o EWHE LiERATIE R VA7 A E (Shibor ) Ful@Ea B W £ 4

Al BT 1300, 7 X B4R AT 1A B ok 4 AR &
(Shibor) #u 7 KB & A 2 HU T 2. 49%Fff L. AT AT
Wi w, EE— (12 A 28 € ) FFEH EEHEAE 200 27T,
LHHEWEH 100170, EAZ (12 A 29 8) FESEE N
BF 2001200, SEFEEHRH 100150, EE= (12 A 30
B ) R E HERAE 400 750, % B #EGE S 10010; L
Bl (12 A 31 8 ) FREEGHEAE 900270, & H % E Y 2|
#1100 170 F HAME T EA] (MLF) [ 2 4000 1270, A& (2021
F£1A4E-1A8H) WAFEIGEH 5200275, FRITF

VAT HMBEAE, RNEAFTGHEEER4 5200 17T.

x4 \RMBEHHHFIEREZ)
W FI 2R (%) BEE®BP)  ®EAK®BP)

k%7 Shibor (ON) 1.09 30 -2

7 % Shibor (1W) 2.38 23 2
3 A #A Shibor (3M) 2.76 -1 -37
FR& [E 2 R % (FRO01) 1. 50 67 35
7 REEERFIZE (FROOT) 2. 60 44 13

AR ARATIRI NS 5 ot



TAR 7 i

¢ ARMARGH EAME —_—RWis
o Efrym, A RAM AT, 1 FHE Mk E Rl E TAT
19BP, W F 2. 36%; 5 4B 67 4k 4 % B R0 B T4T 8BP, KT
2.98%; 10 451 El iUk 4 & B Rl B TAT SBP, T 3. 18%.
® BURMARG W, KWERANTAT. | FHEI k=R
AT TAT 8BP, W 2. 50%; 5 4 E I for W4 R B R B T AT
TBP, WCF 3.20%; 10 4B I osE R 8RB T AT 4BP, K

T 3. 62%.
2R 5: HRAT IR [E R A 2R [ i 3R 3B
= it W W2 R (%) AT (BP) B_EA K (BP)

1 4E8 2.36 -19 -46
3/ 2.85 -6 -19
5 4/ 2.98 -8 -13
7R 3.17 -2 -10
10 4E 3 3.18 -5 -10

KRR TRRAT
K 6: AT HE 2N RBOR SR AR R RS

BURHSRME (EFFHD a2 (%) ¢RI A (BP) B AR (BP)
1 £33 2. 50 -8 -42
3 EH 2. 96 -11 -27
5 FEH# 3.20 -7 -19
7TEH 3. 45 -2 -5
10 ££31 3. 62 -4 -11

BRI TRARAT
* ARFFIEDHLABRE——%HH

o [EHfE m, LEALHLAT.
® BEMABEATE, EELHALAT.



¢ ARTFEDGZ EAME —FREHRTH

TART ) AR

® FREHIW, Kax MR #EZLAE, LT REWR
A A2 (Repo ) A 15 27 3 2k B 0 W4 3¢ ol 2 [X [A] 9K 5h-4 = 4BP;
DL 3 A Al b v ARAT 18] ] b 47 R 2 (Shibor ) 4 i3 2 s Bk v oy
0 3E 2 i & X R b -6 E-1BP. DL 1 4R 3 2 A 3 4 T 50 3%
FOEW L FIAE B (Depo 2y) WaHFE SWAEAFT, LA
BT 1.63%; L1 AFHRHE AR AT o mA0Em 3 FHARE

# (Depo 3y) Wz G5 EFHFT, LAWT 1.634%.
R1. NRMFIRE#HTH)

KRR (%) BEA (BP) % LA ®BP)
7 & Repo (ACT/365)
3 Hi 2. 40 4 -18
6 H 2. 42 -2 -17
9 A 2.45 -1 -15
1 3 2.48 -2 -13
3 I 2. 66 -4 -15
4 41 2.75 -2 -13
5 41 2. 84 -4 -12
7 A 2.95 -2 -11
10 414 3.09 -4 -10
3 H Shibor (ACT/360)
6 H 2.81 -1 -27
9 A 2.85 -2 -24
1 3 2. 89 -3 -23
2 1 3.03 -5 -24
3 I 3.15 -3 -24
4 41 3.25 -4 -23
5 41 3.35 -6 -22
1 £ Depo (ACT/365)

2 1 1.63 0 0

3 I 1.63 0 0

4 41 1.59 0 0

5 41 1.60 0 0

Bk LT



TART ) AR

& \RMERETHLABRE ——%&KTHi5

o EEEATRIEMBE S 30 I, MAEEIT 297.80 1250; M
T 15 3, AAEET 126. 00 12T,

® ARG E KR EEEMIRIES-T £ 6BP,

® N SEE A A, EFR LM oRTIEEERENE
X, e AN M RE, R3tFHT e m T TR
RELE, TEARRIT. PERITROEEEEZR 2L
€% TR SCRAT A @ AL J5 7= 4% 30 48 o B4 22 46 oy
R, HALT RAT I & BAAL 5 R R R K. GE
RN AT BT AT AR R R R AR R R
B R BRI ENH . 5 RARAT L 2B A 8y 7 A HLAY
RALRHZ, 2R E G RARFE b AMAEE FAR
Fob A LR, A8 ERAVATR B LR, 2T KR
ZRRTAIE . BT RAEFEEESE, 2RAK
B ZA G EG 5w E e BRI EE
2, AP TRESBERZTERREE, Ao TRAT LA
WA R AAE R 564, A BT W FRIERA R, A8
Tzt om. B EREFHELE.

® NERANTMELT R EHRAXTEFHHFT KaB b xtsh
TEHCH B RAG 1, e 5t 2 0 7 EAMTBOKF, R 7 Bt &4
B 3k BT A AF A R A b 5T AR R TR AR X LN AT R
b, BT KA T KRS Amt A b A5 2 9 Tk %54 51 (2020



)Y . AEEEAROVFHESFBRE
AR 2 L HE

TART ) AR

THAFEM®, WHREAT

Tk, EARATIHE ST RS SRET T, W

RN A X EHEEERBERATESHR BT
WY s R FEE EHERD .

x8: —ZMHEARKITENR
RATRE  KITHR  RITHE (4 N
(%) (€] AR

o A B R 55
20 /R 445 SCP004 2. 5100 34D 8. 0000 AAA
20 F5HAZHE SCPO01 2. 3000 90D 2. 0000 AAA
20 HEEL SCPO10 1. 7000 15D 30. 0000 AAA
20 F7E {5 SCP034 2. 5000 60D 10. 0000 AAA
20 m k% SCP005 2. 5000 90D 35. 0000 AAA
0 HeE1% SCP003 2. 3000 90D 5. 0000 AAA
20 m b EidE SCP006 2. 5000 120D 5. 0000 AAA
20 BRIEH SCPO17 2. 4300 180D 20. 0000 AAA
20 HEHLYT IR SCP023 2. 5000 268D 5. 0000 AAA
20 &1HI SCPO01 3. 5000 120D 10. 0000 AAA
20 FgEIE SCP006 2. 2000 17D 10. 0000 AAA
20 Ji4E4b5 SCP009 1. 6900 30D 20. 0000 AAA
20 FEH KK SCP002 2. 9000 90D 2. 0000 AAA
20 1 HL{F SCPO19 1. 6000 28D 20. 0000 AAA
20 Jeiii L JJ SCPO18 1. 7000 30D 20. 0000 AAA
20 =— SCP014 2. 4000 30D 10. 0000 AAA
20 *14kT. SCPO13 2. 3000 40D 20. 0000 AAA
20 JI#EBEJR SCP003 2. 5000 60D 5. 0000 AAA
20 = SCP025 3. 9000 90D 5. 0000 AAA
20 F7[E {5 SCP033 2. 2500 90D 10. 0000 AAA
20 %15 SCP024 3. 4700 43D 10. 0000 AAA
20 MEFGH SCPO08 3. 7200 270D 10. 0000 AAA
20 AN HT SCP005 2. 6000 60D 2. 0000 AA+
20 #1132 SCP001 2. 8000 178D 0. 8000 AA+
20 £ SCP0O02 5. 2000 268D 5. 0000 AA+
20 R £ BHY'E SCP003 6. 5000 270D 6. 5000 AA+
20 K& IF SCP003 4. 2800 270D 1. 0000 AA+
20 Sk 1L [E# SCP004 3. 8900 270D 5. 0000 AA+
20 &R 40l SCP002 5. 9600 270D 3. 0000 AA+
20 WAL SCP002 5. 3000 100D 2. 5000 AA

B wirhis SO prwmm xers soneg

€]



TART ) AR

20 HEk B MTNOO6 3. 9400 2. 0000 25. 0000 AAA AAA
20 YLALHTIX MTNOOS 5. 0000 2. 0000 6. 0000 AAA AAA
20 132 2 MTN0O3 3. 8500 2. 0000 20. 0000 AAA AAA
20 HAZ =i MTNOO1 5. 0000 2. 0000 15. 0000 AAA AAA
20 #fE4HE MTNOO2 5. 1000 2. 0000 5. 0000 AAA AAA
20 & i MTNOO1 5. 4000 3. 0000 2. 0000 AA+ AAA
20 R E % MTN0O3 6. 3000 3. 0000 5. 0000 AA+ AA+
20 &P # B MTNOO2 5. 9800 5. 0000 7. 0000 AA+ AA+
20 ZIE =R MTNOO2 5. 5000 2. 0000 10. 0000 AA+ AA+
20 415 MTN0O5 5. 2000 2. 0000 5. 0000 AA+ AAA
20 J7 /1 MTNOOS 5. 5000 2. 0000 10. 0000 AA+ AA+
20 BIHA I MTNOO3 4. 8900 5. 0000 5. 0000 AA+ AA+
20 KF 24 MTNOO1 6. 9000 3. 0000 1. 0000 AA AA
20 N &7 MTNOO2 4. 5000 5. 0000 5. 0000 AA AAA
20 3 [E % MTN002 4. 8700 5. 0000 5. 0000 AA AA
e 7 REEZ KA S B MR A S EATE.

Hm ks . WIND ¥ il



TART ) AR

& \RMERGETHLABRE — &M

o EHMBEATE, WEEAH TAT. MAZEHBEFF, 1
A B Rl 25 R BT TAT 1BP, LT 2.21% 6 ANH &
Pl as 2 4R A AT 3BP, ERIMCE 2.98%; 1 AFHA AV
A HTJE TAT 4BP, LJEKT 3. 11%.

o FHMERIWE, MEEANMTAT. MARFTHFEHES, 34
5 A 35 2 BR B AT 4BP,  EJEDRCT 3. 56%; 5 AFHA B AR
% E B R A AT 4BP, _E KT 3. 86%.

® M fRrE, WEEAHTAT. AR Lfd, 34585
W g 3 ACRT B TAT 6BP, L RIMRT 3. 48%; 5 AR S ARl A &
BRI E TAT 8BP, _ERMKT 3. 75%; 10 S A M 45 R A AT
TAT 7BP, LREKT 4. 09%,

10



TART ) AR

& SNIFIETGH EABRE— &%

o XEEMMBRAME LK. LE— (12 A288), XEF &
AEEREL G, XELARALTEZNREERET
%, W@, XEERREFREEG; LAZ (12 A 29
HD , XEFEATE 10 A 20 3505 th 48 8el 2014 £ DR EK
RikigE, @, XEEGFKRERREG 47, LAMERA
R B, BT AT ERE Kk e ANRE T I, mz 2021
FRIRMEIREAN R R KB BRI E RS L6y, 747 #2021
50T BOR R S0 T B — R, B R BT ARSE AT B B
JATBRAERFEZF BB ELET, i T W ARTH
TR EEEE, kB, ZEERKERER T, &2
WA, 10 481 % B E frik as R 4R A T gk 1. 0BP, LAWK T
0. 91 3%,

o EEEMMERAE LK., FPANHEANRSE, RN EAE
ZHEN, FAREFEFEFREETEN S HEEYHE
b, B TR E BB R AR e R RS L R, TR
WHEFA, 2P, EEERKEEED MM, LEAMEER
N5 B, BN E L EEHEAA, PR A E = A b
B8 A R A R R, RIRTHEN, 2hPw, EEE
Rk B EES AT, REWE, 10 FNEEERKERRHN
Jl T3k 2. 1BP, LR F-0. 569%,

11



TAR 7 i

#®9: FEBEFBFFSFRERES)
¢ B H i Btz (%)  BETA (BP) B EAKR (BP) HEFR (BP)

2 4 0.121 0.2 -2.7 -144. 8
5 4 0. 361 -0. 1 0.0 -133.0
10 4 0.913 -1.0 7.4 -100. 4
30 4 1. 645 -1.5 7.8 -74.5
78 ] it

2 4F -0. 700 0.5 4.3 -9.9

5 4F -0. 738 -1.9 1.5 -26.5
10 4F -0. 569 -2.1 0.2 -38.4
30 4F -0. 158 -0.8 0.8 -50. 7

pEITD Sl S
¢ SphFIRTIG LR R —F R HH
® XTUAIRFEMERG T, 10 FHX uAREHEBAHAT

B 1. 06BP, _EJE KT 0.9253%.

£ 10: ETFREHRLF)
WA R (%)  BETE BP) B EHAX (BP) #®EHER (BP)

2 4F 0. 1978 -0. 67 -3. 38 -149. 97
10 4 0.9253 -1. 06 8. 11 -96. 97
30 1. 4020 -0. 52 14. 47 -68. 94

Hi kIR 2

12



TART ) AR

¢ RERTH AR

o EHAMAKEETE Lk 1.10%, A& E 1900.76 £ 5/%& .
ik 188.85 £ 5/#4d, T 1896.49 £7m/%d. LEAN
B bk, TEZRKFMAE. ETEBEATLBNHES
FATEERE. T2 BRI TS, 2R HOR AR
KRER B E . 2REBRTAEFFE R ELSN, Bk
WO RR AR B RS . BT AR AL 1911, 20 X T
/2 E], AT 1886.20 E /4.

o HRMMEAE Lk 1.97%, A& 26.69 £ /%4, &
16 26. 19 £ 70/ 8, T 26. 36 £70/%& 8. FitAE A1
26.63 X70/4 A, XA 26.17 E0/4 .

® AMMEHE Lk 4.15%, LA KE 1081.50 £71/%&4 .
B 1057.72 2 o0/# =, T 1065.95 X70/4& 7. FitAH
FELAT AL 1090.90 2 0/# 8, FAEAL 1053.10 X 0/4 .

® SPAMAREETE Lk 4. 19%, L& 2464. 00 £ 5/%F .
K 2340.17 X0/ # 5, T 2447.66 X0/ 4 7. Tt AH

FL A7 4 2503. 90 X 7n/# &, XL 2393.70 X0/ 4.
% 11: HEMAHEERFOHETD

s o WM AR % BEAR (B
HE 1896. 49 1. 10% 6. 72%
H 26. 36 1. 97% 16. 61%
M 1065. 95 4. 15% 10. 47%
HE 2447. 66 4. 19% 3. 15%

Hi kIR BiE

13



TART ) AR

& Filmig AR

® WTT JF i 5t £ 1 & Ay A Al A £k 0. 25%, )& & 48. 42
XIU/M. mAK 47.69 ET0/M, KT 48.42 2n/M. LA
ik, TEXXEREEFHEZL TN, XEEAREER
TR KK AR EF LATHE R . Hit i T A LK
B, S B AR R 0 R R R 4, A 2R R R
G X S e NS B — R . B AR B A 48. 79 X T/
XAEAL 48. 06 X T/ H .

® Brent F I E &L MALBATE Lk 0.68%, LE K
50.95 /M. m 1K 51.72 X ou/M, KT 51.72 E0/M.

B ARR AL 52.11 XT/M, X #EAr 51,34 XU/M.
% 12: JRINT 5T B RO H R

W AR (% BEAR (B
ReTR
NYMEX WTI E£HEL 48. 42 0. 25% 7. 46%
ICE Brent EHHEH 51.72 0. 68% 8. 50%

Bl k. BRIE

14



TAR 7 i

¢ EXGRETIH AR

® IME3 A MR MM A& hT B T itk 0. 44%, EJE & & 7821.00 %0/
. B 7753.50 Eon/mE, T 7753.50 Xon/vh. BRI
R Nk, EEX W EAE TR RS EAERA
WX HERNE IR TIHAALEEZR W, A AEN T
b X I8 E W% . FATAE ML fr 7787.25 £ n/H, X #EM
7719.75 % 0./,

® LME3 A 4B M AE & aT A T Bk 2. 44%, EJE 5 1995. 00 %5/
o, %K 1980. 50 E 55 /0, YT 1980. 50 £ 0/, it A

FH A4 1987. 75 £ 5/mb, AT 1973.25 £ o5/,
£ 13: EESBHHEESMNHE

&) BETA (%) BEAR (%
HEEER
LME 3 A4 7753. 50 0. 44% 2. 29%
LME 3 A48 1980. 50 2. 44% 3. 15%

Hi kIR #iE

15



TAR 7 i

& RS EAGE
® (BOT KEMRENGLHNMMEEAE LK 3.58%, LE&E
1310. 00 &4/ 7% A F-« &K 1253. 75 /3% 5, W F 1310. 00
E/EAE. PAENEG L%, TEZFREMFTIAE
THHESL. HEFRRAKEAR TR EFEHZDH. &
N EM AR EE G, FOTAE A4 1338.13 24/ 7
K E, AL 1281.88 £4/F R E.

® HftE TR EMEFEILT K.
£ 14: R RATHEERF T

A BEA (% BEAR
K= i 55 &
CBOT /hN& (£ 4 /TERHE) 641. 75 2. 23% 9. 47%
CBOT K& (£4/#=H) 1310 3. 58% 12. 09%
CBOT E£XK (£ 4/HFE) 485. 75 7.82% 13. 89%
ICE ffE R 5/8%) 78.21 2. 42% 8. 25%
ICE B%E (R4 /8%) 15.5 3. 89% 6. 97%

Hi kIR #iE

16



TART ) AR

& XARSHH LABRE

® NYMEX RSB £ & At mr & Lk 0. 63%, £ &
2.547 XU/ B 7 FREAL. AR 2. 352 R0/ H A AL,
W 2.547 20/ 7 EREAL. EERRANBEBRE K,
FTEZRATMEFA LM EER MR AERTEFAKT. X
RAEH TS ETATEZ AR . Fit RARANM M 2 Ao
B, AZHBEERIERAAME, BEEREAES THEFRHE
WA TR AT R JER . T AR AL 2. 645 2 0/8

TR, KB 2. 450 £ 70/ F KRB

R 15: RAB[WHEESFN S
e BATA (%) BEAXR (%)

BeUR
NYMEX KR, 2. 547 0. 63% -12. 56%
BRI MiE

17



