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21 H1k T SCPO07 2. 60 119D 20. 00 AAA
21 F7E{Z SCPO11 2. 60 120D 10. 00 AAA
21 #PEIL SCPO01 2.94 180D 10. 00 AAA
21 F5J 4% SCP0O01 2.95 180D 10. 00 AAA
21 FEZEVT SCP002 2. 58 180D 10. 00 AAA
21 FIR M SCP002 2. 90 180D 20. 00 AAA
21 HFEL SCPO06 2.30 90D 30. 00 AAA
21 #£Hi, SCP0O09 2.30 90D 15. 00 AAA
21 R szl SCPO17 2.45 62D 20. 00 AAA
21 R szl SCPO18 2. 50 76D 7.00 AAA
21 Jitefb 5 SCP005 2.45 90D 10. 00 AAA
21 YLIbEE+% SCP002 2. 68 90D 5. 00 AAA
21 [E M FL 5 SCP005 2.90 120D 10. 00 AAA
21 T HLERHF SCP004 2. 60 125D 10. 00 AAA
21 =— SCPO11 2.95 150D 15. 00 AAA
21 F i [E Fr SCP001 2.90 180D 10. 00 AAA
21 XA 4Rl SCPOOL 3.08 180D 3.00 AAA
21 EARFE SCP005 5.50 180D 7.00 AAA
21 JE Fk SCP010 2.88 180D 5. 00 AAA
21 H2Z i SCP002 2.85 251D 5. 00 AAA
21 #jE SCP003 2. 80 251D 40. 00 AAA



21 B 8T SCPO06
21 114 1. SCP001
21 JeIk % J& SCP003
21 By SCP006
21 1R T4 4] SCP004
21 FKYT4E SCP004
21 BrFg 8 SCP003
21 Lg% SCP003
21 2%l SCP001
21 R H ¥ SCP003
21 F4N SCP006
21 ML SCPO12
21 A5k SCPO16
21 kA4t SCPO01
21 LIZR#Z H SCP005
21 #£H, SCP008
21 7 SCPO12
21 "L SCPO14
21 T b SCP004
21 [EHEYLI5 SCP002
21 B33k SCP0OO01
21 T 15 SCPO12
21 #g/R 445 SCP004
21 i SCPOO01
21 152 [EFr SCP002
21 HIfE i SCP002
21 Mk SCP002
21 mfLEE SCP005
21 @M IR SCP001
21 AR FLHE SCP005
21 F7E{5 SCPO10
21 4 SCP001
21 7 &5 [E{5 SCP004
21 P44 SCP002
21 #jE SCP002
21 fEfE /K HL SCP005
21 5 SCPO14
21 AL T SCPO05S
21 EiFERZ SCPO03
21 Wi/NiE SCP004
21 i ¥ SCP001
21 s SCP004
21 Y2 /7 SCP005
21 Y=ok SCP004
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.85
.02
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.99
.73

46
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00
40
98
38
54
30
69
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95
85
80
60
41
50
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93
85
95

.71
.75

270D
270D
270D
270D
152D
182D
270D
180D
90D
30D
30D
57D
76D
90D
180D
180D
210D
261D
267D
270D
270D
121D
240D
180D
180D
90D
270D
59D
90D
90D
160D
180D
180D
240D
253D
93D
120D
77D
93D
90D
240D
270D
114D
180D

10. 00
10. 00
3.30

20.

00

7.00

10.
12.
10.
10.

00
00
00
00

5.00

30.
50.
20.

00
00
00

5.00
5.00

16.
10.
20.

00
00
00

5.00
3.30
9.00
5.00
8.00
5.00

10.
30.
20.
20.

00
00
00
00

6. 00

10.
15.
10.
10.

00
00
00
00

8.00

10.
15.
28.
10.
25.
10.
10.
15.
17.
25.

00
00
00
00
00
00
00
00
00
00
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AAA
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AAA
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AAA
AAA
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AAA
AAA
AAA
AAA
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21 g — J5 SCP001 2.35 78D 15. 00 AAA
21 P2 5% SCP002 3.35 100D 15. 00 AAA
21 L5 SCP008 2.73 120D 10. 00 AAA
21 JE[H §14% SCP004 3. 00 157D 10. 00 AAA
21 BN ERER SCP002 2. 80 180D 10. 00 AAA
21 Vi B ¥ 7 SCP001 3.18 180D 5. 00 AAA
21 FA]sL SCPO15 2. 40 30D 15. 00 AAA
21 FF]sL SCPO14 2.40 30D 18. 00 AAA
21 BILLR SCP005 3.18 270D 5.50 AAA
21 T SCPO11 2. 89 270D 5. 00 AAA
21 Jitefb5 SCP004 2.75 180D 10. 00 AAA
21 B B2 GNOO1 2. 74 270D 5. 00 AAA
21 T db=#r SCP003 3.02 270D 6. 00 AAA
21 _E¥3REE SCPO07 2.80 88D 4. 00 AAA
21 H1/7=T. SCP002 2.90 60D 2. 00 AA+
21 ZRifg JLIM SCPO10 3.15 61D 3.00 AA+
21 BBk SCP001 3. 40 270D 4. 00 AA+
21 21l [E+% SCpoo1 3.18 270D 4. 00 AA+
21 =38 SCPO01 (& i K f3t) 5. 60 270D 5. 00 AA+
21 ZH &k SCP006 3.13 270D 3.00 AA+
21 W FHTI SCP002 4. 50 270D 5. 00 AA+
21 JeATH M SCP003 3.30 180D 2. 00 AA+
21 B3I 8T SCP002 3.15 235D 8. 00 AA+
21 #i 2 3§45 SCP002 3.15 270D 6. 00 AA+
21 =N e SCP004 5. 00 180D 3.00 AA+
21 Fr Rl SCP004 2. 70 58D 5. 00 AA+
21 EIT IR SCP002 3. 42 270D 2. 00 AA+
21 R [E A& SCP004 3. 20 180D 4. 00 AA+
21 fHi% SCP003 6. 80 270D 5. 00 AA+
21 # 2% SCP002 3. 60 270D 5. 00 AA+
21 Bt & 4 SCP003 3.38 185D 5. 00 AA+
21 5% [E % SCP002 3.36 180D 15. 00 AA+
21 F53r E ¥ SCP001 2. 89 86D 2. 50 AA+
21 R SCP001 (£ 4
PRI%) 3.10 180D 6. 00 AA+
21 JU#ERHL SCP003 3. 60 256D 5. 00 AA+
21 HHEHEE SCP003 3.94 168D 2. 00 AA+
21 #-THLH SCP002 3.08 180D 5. 00 AA+
21 7 i SCP001 3.49 180D 5. 00 AA+
21 FFLiRYF SCPO01 3.16 225D 5. 00 AA+
21 R BE#) SCP002 5.90 60D 3. 00 AA
21 YERF =k SCP001 6. 50 270D 2. 40 AA
21 5 HLT3 SCP002 3.91 130D 7.00 AA
21 FAEAZ SCPOOL 5. 50 270D 4. 00 AA
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21 JAPHIRFE SCP002 5. 62 270D 3.00 AA
21 IR # B SCP003 5.50 270D 4. 00 AA
21 KILIFK SCPO01 4.79 270D 5. 00 AA
21 JIPHILAR SCPOO1 5.58 270D 3.50 AA
21 4l 2 % SCP002 3.78 240D 8. 00 AA
SR REFFIE  REEE  RTAE g ﬁgﬁ
21 =k CP002 3.16 365D 10. 00 AAA A-1
21 Wi Tz CP002 3.30 365D 5. 00 AAA A-1
21 PEFH L CPOOL 5.50 365D 5. 00 AA+ A-1
21 JBH7 CP001 3.42 365D 3.50 AA+ A-1
21 VLA CP002 3. 64 365D 4. 00 AA A-1
21 KA CP001 3. 48 365D 3.50 AA
21 Rk TE CPOO1 4. 25 365D 5. 00 AA A-1
21 TR & JF CP001 5.39 365D 4. 00 AA A-1
B RATRI% ﬁgﬁ N ﬁgﬁ
21 i 574 MTNOO1 4. 78 3.00 3.00 AAA AAA
21 *EfE GNO02 (B b A1 3) 3.35 3. 00 25. 00 AAA AAA
21 PULE B MTNOO1 4. 32 5.00 10. 00 AAA
21 AN A 5 MTNOO 3.80 5. 00 10. 00 AAA AAA
21 7 i [E{E MTN002 3. 68 3. 00 8. 00 AAA AAA
21 Z K Hu ™= MTNOO2 4. 65 5. 00 5. 00 AAA AAA
21 1% MTNOO2 3.75 5.00 30. 00 AAA AAA
21 Hr4a4E MTNOO1 3.45 2.00 20. 00 AAA AAA
21 FH 7 Js#E MTNOO1 3.52 3. 00 20. 00 AAA AAA
21 %A% B MTNOOL 3. 74 3.00 30. 00 AAA AAA
21 BRI F] MTNOOT 4. 90 2.00 15. 00 AAA AAA
21 VLB [X MTNOO1 3.82 3. 00 10. 00 AAA AAA
21 FRAZ3E MTNOO2 3. 49 3.00 20. 00 AAA
21 S35 4% MTNOO1 3.76 3.00 15. 00 AAA AAA
21 WiAg I MTNOO2 3.75 5.00 15. 00 AAA
21 8 AL BT MTNOO 4. 80 3.00 10. 00 AAA AAA
21 T EMTNOOL 3.65 3.00 10. 00 AAA
21 HLFEHL ™ MTNOO1 4.18 3. 00 10. 00 AAA AAA
21 FEZIT GNOO2 (fyrh Al
fit) 3.50 3. 00 7.00 AAA AAA
21 1% HLJJ MTNOO1 3. 49 3. 00 20. 00 AAA AAA
21 #EF5 AL BT MTNOO 3.79 4. 00 7.00 AAA
21 3z A< AL 5% MTNOO2 4. 20 2. 00 7.00 AAA AAA
21 Hr M FRAE MTNOOL 4.13 3. 00 20. 00 AAA AAA
21 JRAZHE MINOO1 (£ A4
%) 3. 49 3. 00 20. 00 AAA
21 HJiK MTNOO8 4.12 2.00 10. 00 AAA AAA
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21 4R AETH GNOOT (B A

21 H1HI% MTNOO T (B A0

21 B4 B, MTNOO2 ( 2 K HiE %)

21 4RI GNOOT (F A

21 K% J33% MTNOO2
21 T4 [l B 3 MTNOO2
21 7 Bk MTNOO1
21 i I MTNOO T
21 KA Ik MTNOO1

)

)

21 Jhi FE 7 MTNOO1
21 £ & BHZ MTNOOT
21 fHALIA I8 MTNOO2
21 & #IRFE MTNOO2
21 FFI# I MTNOO1
21 4% MTNOO1
21 J& U452 MTNOO 1
21 HLNIZ I MTNOO2
21 Bl =r38T MTNOO2
21 V224238 MTNOO1
21 R £ R MTNOO1
21 W75 =k MTNOO4
21 AN E K MTNOOL
21 F& % MTNOO1
21 I MTNOO3
21 J53%T B BF MTNOO3
21 #EE A 6 MTNOO1
21 [#] % T. MTNOO1
21 B g 7 MTNOO1
21 FEIIEE ¥ MTNOO2
21 H N #BE MTNOOL
21 H B A MTNOO2
21 SR G MINOOL

fit)
21 Y138 g MTNOO1
21 AR A4 MTNOO L
21 JAIT = MTNOO 1
21 H B4 452 MTNOO 1
21 WiEE AL MTNOOL
21 ¥ H 5238 MTNOO1

&

. 20

12

.70
.65
.73

.17

.75
.47

10

.50
.15

72

.08
.09

44

.65
. 80

95

.79
.15

73

.75
.02

67

.50
. 28

10

. 88
.90
.18
. 80

80

.00
.15

74

.79
.47
4.

49

W O1 W W W W O W O1 O W W W O O W = W W W N wWw w w w w o1 01 W W

W W W W W w w

.00

00

.00
.00
.00

.00

.00
.00

00

.00
.00

00

.00
.00

01

.00
.00

00

.00
.00

00

.00
.00

00

.00
.00

00

.00
.00
.00
.00

.00
.00
.00

00

.00
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& \RMERGETHLABRE — &M

o EHMEE AT E, WaEEAH EAT. MAZEHBEFF, 1
A H Al 28 2 AT R _EAT 6BP, BRI 2.11%; 6 A &
Fhlcas 2 4RI A AT 1BP, ERCE 2.75%; 1 AFHA AR
G, LREKT 3. 00%.

o FHMERIWE, MEEANMTAT. MARFTHFEHES, 34
o0 FP U 3R 2 ARRT B AT 6BP, R 3.53%; 5 A HA A
% E B A A 4T TBP, _EEKT 3. 76%.

® M fRrE, WEEAHTAT. AR Lfd, 34585
W g 3 4 RT B TAT 8BP, LT 3. 46%; 5 ARHA ARk A &
BRI E TAT 6BP, L RMCT 3. 73%; 10 SFH0& AR A R BRT A
TAT 2BP, LT 4. 04%,
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¢ SMBFIERGH ERABE — KT
o XEEMMMEEAE LK, TEZ XM RpABBFL. W
BREEmENEREREREYE, RERE, 105 HXE
Bl R385 RT B T B 7. 9BP, E KT 1. 5804%.
o EEEMNBRAETH] TEZHMMETHERAFEREA
BAH. ARFARRFEAEEZTDH, RERE, 104F

A [ B K 3 R AR B Bk 4. 1BP, _EEKT-0.262%,

#®9: FEBEFBFFSFRERES)
SEEf  k@EkEE D BHAR BP) 0 BEAKR BP) BEFER (BP)

2 4 0. 161 0.6 0.1 4.0
5 4 0.831 -3.2 -10.9 47.0
10 4 1. 580 -7.9 -16. 1 66. 7
30 4F 2. 265 -6. 4 -14.6 62. 0
78 it
2 4F -0. 690 1.2 0.1 1.0
5 4F -0. 607 2.6 2.1 13.1
10 4F -0. 262 4.1 3.0 30. 7
30 4F 0. 295 5.3 3.7 45. 3

Bl k. w2
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¢ SNFIERTIG LR R —F R H i
® X TTAlREIMETAT, 10 FH XAl =M R B a T K

12.17BP, EJAWTF 1.5664%,

£ 10: ETHFIREHRL )
Wk E (%)  BETA (BP) BEAXK (BP) BEEK (BP)

2 4 0. 2789 -0. 22 -1. 26 8. 11
10 4 1. 5664 -12. 17 -21.53 64. 11
30 1.9913 -12. 26 =20.77 58. 93

Bl k. w2
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¢ RERTH AR

® HAMAABAE Lk 1.91%, LR KE 1783.55 £ 5/4 4.
A& 1722, 67 X o0/# A, T 1776.31 X0/ 7. LE AN
HE LK, ERXRBMEE R TMBORL . 5 Mok KR
i dmik. BRKTMEAFEZEH. EHARTLBERIFRE
BB 0. T AR LA A 1798. 40 X 70/ 4 5, AL 1754. 60
E0/%H.

® HRMMEAE Lk 2.85%, LFA&KE 26.29 £ /%4, &
1 24. 66 %70/ 8, T 25.96 £ 70/ 8. FitAE A
26.54 X0/4 A, XA 25.39 En/H .

® AMMBEHIE Lk 0.38%, LA &KE 1209.70 £5/%&H .
R 1151.86 X 0/# =, T 1203. 00 X 70/4& & . FitAH
FEL A7 f 1228.70 £ 0/# 8, HFE{r 1182.70 £ 55/4& 4.

® SPAMAREETE Lk 5. 24%, L& 2785.50 £ T/ .
K 2609. 23 X o0/# A, KT 2777.50 250/ 7. FitAH

FEL A7 4z 2842. 80 Xyn/# &, XL 2710.20 X0/ 4% 4.
% 11: HEMAHEERFOHED

v e R % BEAR (B
e 1776. 31 1.91% 4. 06%
B4R 25. 96 2. 85% 6. 44%
me 1203. 00 0. 38% 1. 32%
e 2777. 50 5. 24% 6. 05%

Hi kIR BiE
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& [Flmhin LA

® WTT Ji it £ 1 & A A8 B ar B Bk 6. 28%, LA & & 63. 94
ETU/M. B 58,77 £U/M8, T 6311 Xon/M. LA
MARBLER EEXREEFRFEER. XERBESF RS
HEE., SN N TRA8EG Lk, FitAR BN
65. 06 X JT/Mf, SCIEAL 61. 08 &0/,

® Brent Fib M X & A MAEEETE LK 5.82%, LRE&E
67.38 X U/M. K 62.41 X U/M, T 66.72 XL/,

At A8 B 68. 62 £ 0/M, XHEATL 64. 83 £ /4.
% 12: EWMHHEERMNEEE)

WM AR (% BEAR (B
REVR
NYMEX WTI £ &4 63. 11 6. 28% 6. 10%
ICE Brent £ /1 &4 66. 72 5. 82% 5. 79%

Bl kU BRIE
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¢ EXGRETIH AR
® LME3 F B4R A5 mT A Lok 2. 83%, b JE & 9310.00 %5/
wf . K 8872. 00 & n/mh, YT 9182.00 Xn/vh. LRGN
Fm bk, FEXFTEZFRBERIE ARG BIEF
WaRTHERME. FRRATERDFEEDH. EHR
WAL E T LK. FUEAE LA AL 9401, 00 X m /7, X%

i 8963. 00 3 75./%4,
® LME3 F HH4B A5 nT A Lok 2. 29%, kB & 2337.00 £ 1/
. M 2267. 00 £ /m, T 2321, 00 R on/vh. it AH

FH A4 2356. 00 & j,/vd, A7 2286. 00 % jp, /v,
£ 13: EESBHHEESMNHES

e AT (%) BEAR (B
EXER
LME 3 A4 9182. 00 2. 83% 4. 23%
LME 3 A% 2321. 00 2. 29% 4. 90%

Hi kIR #iE
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TAR 7 i

& REGHH ERRE
® (BOT KEMRENGAMERAAE LK 1.72%, LE&E
1430.00 £ 4/ % X HF . &AL 1374.75 £4 /A F, KT
1422.00 2/ XF. LEAIMES LK, TEXXETHE
WEFRRAEATR. THEREBFTEXEHEEHZR M.
A TN RREER % LKA S, T AR AL 1443. 00
/R, AT 1401, 00 E4/H R F,

® HftE TR EMEFEILT K.
£ 14: RPRATHEERF O

A BAA (%) BEAKRK B
K=o 5K
CBOT /hN& (£ 4 /TEHE) 653. 00 2. 19% 5. 54%
CBOT K& (£4/H#=H) 1422. 00 1. 72% -0. 40%
CBOT E£K (£ 4/HF) 586. 75 1. 87% 3. 99%
ICE fR4E (R4 /55) 84. 95 5. 25% 2. 39%
ICE B¥8 (R4 /85) 16. 64 7. 22% 12. 89%

Hi kIR #iE

19



TART ) AR

& XARSHH LABRE
® NYMEX RSB E &AM i mr & Lk 6. 62%, £ &
2.700 XU/ 77 FHEAL. RAK 2. 529 X0/ AR EAL,
KT 2.688 0/ 8 A EMRES, EERKRANMS ARG K,
FTEZXHMRFE R . TR TREEZTW. EH N
ARANAEE E & B/ E Sy . Tt ARB I 2. 772 X0/ 8 7

SRR, KB 2. 605 250/ 7 HE R

R 15: RBWHEESMNHEES)
&Ny BHTA (%) BEAXR (%)

BeUR
NYMEX KRS, 2. 688 6. 62% 3. 23%

Bl k. BRIE
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