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21 1k E Fx SCP003
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21 BRAZ 2 SCP004
21 R ¥ SCP004
21 g SCPO14
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21 i AR F 5T SCP006
21 F522 18 SCP008
21 T SCP013
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21 Ik SCPO11
21 Y 4EIH SCPO01
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21 k52 SCP002
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21 “F-= S SCP001
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21 &7 SCP005
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21 FECEFR} SCP003
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21 %/~ H SCP002
21 T SCP014
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21 R 111 SCP003

21 A BHYE SCPO01
21 R 1l SCP002

21 BHIT I SCP009
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. 3200
. 3000
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. 1000
. 6500
. 7000
. 6300
. 4000
. 9600
. 6900
. 8500
. 6500
. 9000
. 4500
. 4000
. 3500
. 5000
. 4500
. 4500
. 8000
. 7400
. 6800
. 1700
. 5600
. 5000
. 3800
. 9000
. 5000
. 8000
. 1500
. 7800
. 6800
. 8000
. 3000
. 8000
. 4500
. 0800
. 8000
. 2800
. 3000
. 1500
. 7600
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176D
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270D
270D
245D
270D
30D
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90D

90D

120D
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121D
150D
180D
180D
180D
180D
180D
180D
251D
267D
270D
270D
270D
270D
65D

91D

130D
230D
121D
180D
180D
270D
270D
180D
90D

10. 0000
3. 2000
5. 0000
10. 0000
10. 0000
5. 0000
15. 0000
2. 5000
5. 0000
6. 2000
10. 0000
3. 0000
20. 0000
5. 0000
15. 0000
10. 0000
20. 0000
10. 0000
15. 0000
3. 0000
40. 0000
5. 0000
10. 0000
14. 8000
5. 0000
15. 0000
6. 0000
5. 0000
25.0000
4. 0000
30. 0000
4. 0000
10. 0000
10. 0000
15. 0000
1.0000
5. 6000
2.0000
4. 0000
10. 0000
2.0000
3. 0000
3. 0000
6. 0000

AA+
AA+
AAA
AAA
AAA
AA+
AAA
AAA
AA+
AA

AAA
AA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AAA
AAA
AA+
AAA
AA+
AAA
AA

AAA
AAA
AAA
AA+
AAA
AAA
AA+
AAA
AA+
AA+
AA+
AA+
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21 GFr I SCP004
21 & 25 SCP005
21 KJE K H SCP002
21 ¥ SCP003

21 RAgE4E SCP002
21 #EFVTJ5 SCPO14
21 KA:HE SCP006
21 R BEHE SCPOOT ()il
KAo)

21 BRiFHEIE SCPO06
21 HL[% SCPO14

21 &4 4 SCP0O01
21 Wiz % SCP005
21 & HH B SCPO01
21 T5ILAH# SCPO01
21 PERFL 5T SCP004
21 4571 SCP005

21 BRI SCPO06
21 M A6 SCPO01
21 5K SCPOO01
21 HEEL SCPOOT

21 HL[% SCPO15

21 AN SCP003
21 FIE SCP013
21 " {LJi SCPO16
21 HEAZ L SCP004 (£ AR
%)

21 J3H =% SCP006
21 F il [E4% SCP002
21 ZR Ml SCPOO7

21 JHE [ SCPo01
21 ELZj4E SCP0O01
21 #% J1HL#% SCP005
21 )i SCPO13
21 4 SCP003

21 R BT SCPO06
21 W ALJiE SCPO15
21 HEFVTJ5 SCPO12
21 HL[% SCPO13

21 L SCPO15
21 [EH7#57 SCP002
21 ZHAZHE SCP002
21 BHE SCP003 (/& K f3t)
21 H[E B SCP002
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. 6100
. 4000
. 1700
. 7900
. 0500
. 7000
. 1800

. 6800
. 0000
. 4500
. 7000
. 4300
. 0400
. 2000
. 4500
. 8000
. 2500
. 0000
. 3400
. 2100
. 6000
. 6100
. 8000
. 5500

. 1000
. 7000
. 0600
. 4000
. 2000
. 4000
. 3600
. 7000
. 5000
. 5000
. 5000
. 6500
. 4200
. 4100
. 1500
. 2000
. 2700
. 6400

58D
60D
77D
86D
90D
90D
90D

91D

91D

140D
177D
178D
178D
210D
240D
246D
269D
270D
270D
60D

143D
180D
57D

93D

180D
90D
180D
90D
90D
90D
44D
64D
67D
90D
92D
92D
115D
121D
164D
178D
178D
180D

10

10. 0000
5. 0000
20. 0000
5. 0000
6. 0000
5. 0000
2. 0000

3. 0000
4. 0000
50. 0000
20. 0000
10. 0000
5. 0000
5. 0000
5. 0000
30. 0000
3. 0000
4. 5000
5. 0000
25.0000
50. 0000
10. 0000
15. 0000
30. 0000

10. 0000
8. 0000
2. 5000
20. 0000
2.0000
1.0000
30. 0000
10. 0000
10. 0000
10. 0000
20. 0000
5. 0000
50. 0000
26. 0000
10. 0000
2.0000
8. 0000
15. 0000

AAA
AA+
AAA
AA+
AA+
AAA
AA

AAA
AA+
AAA
AAA
AAA
AA+
AA+
AAA
AAA
AA+
AA+
AA

AAA
AAA
AAA
AAA
AAA

AAA
AAA
AA+
AAA
AA+
AA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA

AA+
AAA
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21 Bl SCP002 3.0700 210D 3.0000 AA+
21 #£iE SCP004 2. 8000 247D 30. 0000 AAA
21 B AI4E SCP001 2. 8000 180D 10. 0000 AAA
21 7 541 SCP001 3. 3200 270D 7. 0000 AA+
21 BMi SCPO13 2. 4800 87D 20. 0000 AAA
21 #EFVTJ5 SCPO13 2. 7500 91D 5. 0000 AAA
21 Z47#F SCPO01 3. 9000 57D 5. 0000 AA
21 H 22 = #ii SCP003 2. 5000 91D 10. 0000 AAA
213K SCPO0L (2 M#iRM%)  3.7000 180D 6. 0000 AA+
21 &35 4> SCP004 3. 1000 270D 5. 0000 AAA
21 JE 1T SCPO01 3. 0000 270D 8. 0000 AAA
21 425K HL SCPO06 2. 6000 95D 10. 0000 AAA
21 5% SCP003 2. 8500 179D 10. 0000 AAA
21 HEiE % HL SCPO01 3. 0200 270D 10. 0000 AAA
21 5% [E 4% SCP002 4. 5800 270D 3. 0000 AA
k-Gl e ss RAITFZE  RITHR  RITHHE FHEIFE ROPPR
21 W1k ik CPO01 (2 A9
%) 3. 3100 365D 8. 0000 AAA
21 FE g CPO01 3. 0600 365D 10. 0000 AAA A-1
21 PUiRIF CP001 3. 6000 365D 5. 0000 AA+ A-1
21 HL[% CPOO01 2. 9800 365D 60. 0000 AAA
21 JRJNE 7 CPOO3 3. 8400 365D 5. 0000 AA A-1
21 HEH# K CP0oO01 3. 3700 365D 5. 0000 AA+ A-1
21 1877 CP002 4. 9700 365D 5. 0000 AAA A-1
21 7R JigdE CP0OO01 3. 4900 365D 5. 0000 AA+ A-1
21 WA TT CPO01 4. 1500 365D 5. 0000 AA+ A-1
21 KA+ CP001 3. 3000 365D 5. 0000 AA+ A-1
21 XIHTH CP0O03 3. 1300 365D 5. 0000 AAA A-1
21 HAZ & CP001 (2 449
%) 3. 7800 365D 10. 0000 AAA A-1
21 = KAt CPOO1 5. 1000 365D 5. 0000 AA+ A-1
21 EESAIT CP003 4. 4500 365D 3. 0000 AA A-1
21 KITH R CPOO1 3. 4000 365D 3. 0000 AA+ A-1
21 =g L™ CPO01 4. 9000 365D 4. 3000 AA
21 REEHAZ CP002 4. 5000 90D 7. 0000 AAA A-1
21 Fr#RF I, CPO01 4. 0000 365D 4. 0000 AA A-1
21 P25 CP003 3. 6800 365D 6. 0000 AAA A-1
B RATRIR ﬁgﬁ"ﬁ RIFAE EHWRE BORG
21 VTR MTNOOL 5. 0000 7. 0000 AA AA
21 AR MTNOO 4. 0500 15. 0000 AAA AAA
21 H K& MTNOO1 3. 7000 3+2 15. 0000 AAA AAA
21 B MTNOO1 3. 3800 10. 0000 AAA
21 J&HA MTNOO1 3. 3500 30. 0000 AAA
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21 15 A28 MTNOO1 6. 5000 2+2+1 2. 0000 AA AA
21 TEIE AL MTNOO 1 6. 2700 2. 6000 AA AA
21 J3H % MTNOO4 3. 6000 10. 0000 AAA AAA
21 H SR MTNOOT 5. 0000 5. 0000 AA+ AA+
21 HPZTF MTNOOL 4. 1500 9. 0000 AA+
21 B~ % MTNOO1 4. 0000 6. 0000 AA+ AA+
21 HF L4 MTNOOL 4. 2500 5. 0000 AA AAA
21 H 5% £ MTNO04 4. 2900 3+2 10. 0000 AAA
21 #AZiE MTNOO2 3. 7500 3+2 15. 0000 AAA AAA
21 $HVLE Fx MTNOOL 3. 9000 22. 0000 AAA AAA
21 N A $5 MTNOOT 3. 8800 3+2 3. 0000 AA+ AA+
21 T JFK MTNOO1 3. 9600 9. 0000 AA+ AA+
21 VL4 GNOOT (Bgé b AN 5) 3. 5500 1. 0000 AAA AAA
21 EEIEHEE MTNOO L 6. 8000 3+2 15. 0000 AA+
21 A MTNOOL 4. 2000 3+N 10. 0000 AAA AAA
21 5 I MTNOOT (B 28
H %) 3. 6700 5. 0000 AAA
21 35 JH 2 MTN002 3. 5700 3+2 10. 0000 AAA AAA
21 FF3H 1 MTN0O2 4. 0000 10. 0000 AA+ AA+
21 ZHA2EI A MTNOO3 3. 9900 10. 0000 AAA AAA
21 1 H [ R MTNOOT 3. 5400 20. 0000 AAA AAA
21 H MTNOO1 3. 7800 25. 0000 AAA AAA
21 3 MIEHE GNO02 (2 KR
%) 3.9700 3+2 3. 0000 AA+
21 73V0HN MTNOO 1 4. 2000 10. 0000 AAA AAA
21 AT MTNOOL 5. 0200 10. 0000 AA+ AA+
21 Hnll [E B MTNOO1 6. 8000 4. 0000 AA+ AA+
21 3275 K J& MTNOO1 4. 0000 3+2 5. 5000 AA+ AA+
21 AN+ BE MTNOOL 6. 5000 2+1+2 5. 0000 AA+ AA+
21 Jb#a /K4 MTNOOL 3. 9800 5+3 15. 0000 AAA AAA
21 JA H 3 #% MTNOO2 4. 9300 2+1 5. 0000 AA+ AA+
21 ik MTNOO9 4. 0900 2+N 10. 0000 AAA AAA
21 A AELEZR MTNOOL (£ 4
PR%) 4. 5000 3. 0000 AA AAA
21 {F] % i MTN0O2 3. 5500 25. 0000 AAA AAA
21 M5 MTNOO 1 4. 4000 22. 0000 AAA AAA
21 IR ¥y #% % MTNOO1 6. 5000 2+1 10. 0000 AA+ AA+
21 #iPHAZ & MTNOOL 6. 9000 3+2 3. 0000 AA AA
21 H R = MTNOO T (£ 4+
PR%) 3. 7900 5. 0000 AAA AAA
21 YL 7R MTNOO2 4. 2100 5. 0000 AA+ AA+
21 2N IRz MTNOO L 5. 4000 5. 0000 AA
21 ] PN I# MTNOO L 3. 5300 3+2 20. 0000 AAA AAA
21 J7 PN F MTNOO2 3. 5500 3+2 20. 0000 AAA AAA
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21 & I MTNOO1
21 FRIE#E MTNOO1
21 IR YTIRFE MTNOOT (£ 4
PR3%)

21 58 th 3% MTNOO1
21 PR REJR MTNOO2
21 F5 M 78T MINOO3 (£ &
PR>I%)

21 FpRESZlk MTNOOT
21 B HEHT X MTNOOL
21 AR = 4% MTNOO L
21 4145 MTNOO1
21 )1 3% MTNOOS
21 D3 7R 3E MTNOO
21 JaiH) E JF MTNOO2
21 V=TT MTNOOL
21 WEPH# BT MTNOOL
21 KAHE MTNOO1
21 0% [ BF MTNOO1
21 5% [E BT MTNOO1
21 JEHEE % MTNOOT (4 17
SRR
21 Hr44E MTNOO1
21 LR MTNOOL
21 Bz MTNOO 1
21 W MTNOO2 (£ AR
%)

21 #£37. MTNOO1
21 ZZJH I MTNOO2
21 J3 T MTNOO L
21 ZEPK [E X MTNOOL
21 75N E Fx MTNOOL
21 HLZEHL ™ MTNOO2
21 YL T*¥5YL MTNOO 1
21 il & KT MTNOO1
21 [H R4 MTNOOL
21 YLAGHT % MTNOO2
21 Ef GNOO1
21 J# [ 5¢J& MTNOO3
21 it 5 MTNOO1
21 4 5LV H MTNOO2
21 7 A4 MTNOO T

4.
4.

4.

ISR S

6000
5000

. 8000
. 4000
. 6700

. 3200
. 0000

7200

. 7700

1500
6300

. 9500
. 7500

8000

. 5000

3600
7400
7900

0000
5300
2000
3000

. 6000

3000

. 0000
. 9000

0300

. 5400

1800
1000

. 2000
. 6500

6500

. 6100
. 3000

8500
5000
4000

3+2

3N

3N
3+2
3+2

3+2
3+2

3+2

3+2
3+2

2+1

3+2

3+2

3+2
3+2

5. 0000
10. 0000

5. 0000
5. 0000
2. 0000

3. 0000
4. 0000
4. 0000
10. 0000
5. 0000
15. 0000
10. 0000
10. 0000
5. 0000
10. 0000
5. 0000
8. 0000
10. 0000

3. 6000
20. 0000
10. 0000
8. 0000

10. 5000
3. 0000
10. 0000
3. 0000
10. 0000
10. 0000
10. 0000
3. 8000
5. 0000
12. 0000
3. 6000
5. 0000
4. 0000
10. 0000
5. 9000
10. 0000

AA+
AA+

AAA
AA+
AA+

AAA
AA
AA+
AAA
AA+
AAA
AAA
AA+
AA
AA
AA
AA+
AA+

AA
AAA
AAA
AAA

AAA
AA+
AA+
AA+
AA+
AAA
AAA
AA
AA
AAA
AA
AAA
AA+
AA+
AA+
AA+

TART ) AR

AA+
AA+

AAA

AAA
AA
AA+
AAA
AA+

AAA

AAA
AAA

AA+

AA
AAA
AAA
AAA

AAA
AA+
AA+
AA+
AA+
AAA
AAA
AA
AA
AAA
AA
AAA
AA+
AA+
AA+
AA+

TE: =7 AURBE A AR B R A BT

Hm ks . WIND %ifl 7
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TART ) AR

ARMERGETA LARE ——%mis

o EHMEE AT E, WaEEAH EAT. MAZEHBEFF, 1
A F A RE R BB £4T 12BP, EEKT 2.23% 6 AMH &
FhloaE BRI A BAT 1BP, EREDKF 2.76%; 1 4R SRR A
LKA E £4T 2B, T 3. 024,

o THFRHTE, KWERAH TAT. MAZEHERF, 3 FH
5RO 3E S BRI EL AT 2BP, EJEDKCT 3. 51%; 5 AR H g AR
3 BRI A AT 8BP, LA T 3. 68%.

® M fRrE, WEEAHTAT. AR Lfd, 34585
W g 3 ECRT B TAT 3BP, BT 3. 44%; 5 ARHA R ARl &
BRI E TAT 7BP, L RAMCT 3. 65%; 10 3 & AR 4 R BRTA
TAT 4BP, LT 4. 00%,
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TART ) AR

¢ SMBFIRTGF LA ——&ms
o XEEMMERAAE LK, EEXWERZEENE B RFS
MBEAIR . RETERRT . MIFRREFERLEAEEZD
W, AR E WA, 10 481K B E s R BT E AT 2.2BP, b
J B 1. 558%,
o EEEMRMERME T, EEX 4 A PMI 4 T M. BRRAT
RARKAETH T ERZTDH, KERE, 10 FHEE

=] i A 4 < BRI B AT 0. 5BP, £ A0, 257%.

#®9: FEEFBFFSFRERES)
SEEf  f@EkEE D BHAR BP) 0 BEAKR BP) BEHER (BP)

2 4 0. 158 -0. 4 -0.3 3.6
5 4 0.816 -1.4 -12.3 45. 6
10 4 1. 558 -2.2 -18.3 64.5
30 4F 2.234 -3.1 -17.7 58.9
78 ] it
2 4F -0. 691 -0. 1 0.0 0.9
5 4F -0. 605 0.2 2.3 13.3
10 4F -0. 257 0.5 3.5 31.2
30 4F 0. 290 -0.5 3.2 44. 8

Bl k. w2
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TART ) AR

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

0.87BP, EJEWTF 1.5577%,

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

2 4 0.2781 -0. 08 -1.34 8. 03
10 4 1. 5577 -0. 87 -22.40 63. 24
30 1. 9731 -1.82 -22.59 57.11

Bl k. w2
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TART ) AR

¢ RERTH AR

® HAMAKEETE Lk 0.05%, LA &E 1797.67 £ 5/%&H.
BAK 1762.50 £ 50/ 8, KT 1777.18 £5u/48. LAAN
AR LK, EEZEGREFEE. RTHB TR BREEHF
BEERERZDE. BN RSB MERFRE RS, Bt
AE ML A A 1788. 40 20/ 4 8], X AL 1766. 00 &0/ 4& 7.

® HRMAEKAE Lk 0.12% LE&ZE 26.67 £m/%4. &
16 25. 61 £ 70/ 8, T 25.99 £ 70/ 8. FitAE M A1
26.37 X0/4 A, XAEAL 25,64 E 0/ .

® MHAMAABRTE Lk 2.20%, LR &E 1250.50 £5/5& 4.
K 1179, 50 X 0/# =, T 1229.50 270/ 7. FitAH
FEL 474 1252. 60 £ 0/#4 8, HFEAr 1211.20 £ 55/4& 4.

® SPAMAREETE Lk 2.80%, A& 2925. 14 £ n/% .
K 2717.50 X o0/# =, T 2855.15 X0/ A . FitAH

FE 742 2916.90 £ 75/% 8, XL 2803. 00 £ 0/ %7,
%11 BB EERFNEED

v &K i AR % BEAR (B
e 1777. 18 0. 05% 4. 11%
B4R 25. 99 0. 12% 6. 56%
me 1229. 50 2. 20% 3. 55%
e 2855. 15 2. 80% 9.01%

Ha kIR BiE
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TART ) AR

& Fimmhig ERASK
® WTT JF b 118 £ 4 & MAsBuar B Tk 1. 70%, )& & & 64. 38
XT0/M. &A% 60.61 XU/, KT 62.04 X7m/M. L
NEH T TEXXERBEFR LA WEFEREN
B TA R R TR AT R E E R H. A T AR XA E
W, TITAE AL 63.26 X0/, FHEAL 60.82 X T/H.
® Brent il Mt X & AMAER A T 0.90%, LAKE
68. 08 £ 70/M . &A% 64.58 £ 70/M, W T 66.12 % /4.

Tt A AL 67. 16 & 0/48, XHEAL 65. 08 X 70/H .
% 12: JRINT 5T B RO H R

WM AR (% BEAR (B
REVR
NYMEX WTI £ &%) 62. 04 -1. 70% 4. 30%
ICE Brent £ /1 &4 66. 12 -0. 90% 4. 84%

Bl kU BRIE
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TAR 7 i

¢ EXGRETIH AR

® LME3 A B4R A5 pT A Lok 4. 02%, b B & 9551.50 £ 1/
. MK 9182. 00 o /mh, YT 9551.50 Xon/vh. LRGN
bk, TEXL2REFEL. KERFEA. FEGHDH
BEEER. A AENTEER LK, FobAEE{
9736.25 % 0/"H, FAEAL 9366.75 X u/"H,

® LME3 A HH4B A5 nl A Lok 1. 87%, kB & 2369. 00 %5/
. M 2313.50 En/mE, T 2364.50 X on/vh. Hit A

P A4 2396. 75 £ 5/mb, 34T 2341. 25 £ o5/,
£ 13: EESBHHEESHNHES

&K i AT (%) BEAR (B
EXER
LME 3 A4 9551. 50 4. 02% 8. 42%
LME 3 A%5 2364. 50 1.87% 6. 87%

Hi kIR HiE
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TAR 7 i

& REGHH ERRE
® CBOT REMI Gt ENE&HMAEEATE LK 6. 66%, LR &E
1525.50 £/ F X E . &K 1423.50 £/ HRXEF, KT
1516.75 £4/HXF. LRAIM%Ss %, FEZXETHA
MEFRRAEATR. AREE FKEFAZYH. EHNE
MRS k. BB AL 1564.13 £/ HRE, X
PEAT 1469. 38 £ 4/ R .

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

A BAEA (%) BEAKRK B
RE= o 5K
CBOT /hN& (£ 4 /TERE) 712. 50 9. 11% 15. 15%
CBOT K& (£4/H#=H) 1516. 75 6. 66% 6. 23%
CBOT E£K (£4/HFE) 658. 00 12. 14% 16. 61%
ICE fR4E (R4 /55) 88. 82 4. 56% 8. 24%
ICE B¥8 (R4 /85) 16. 95 1. 86% 14. 99%

Hi kIR #iE
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TART ) AR

& XARSHH LABRE
® NYMEX RSB E & A da & Lk 1. 19%, LB K&
2.779 XU/ 77 FHEAL. AK 2. 657 X0/ 7 AL,
WF 2.720 20/ 8 7 EREN., EERKRANBES Lk,
FEZRPRABAMEE R RRRAE DER) . E R
AR EFEZED . EHARKANEN A LRE . T
THARBI P AL 2. 750 X0/ 6 77 AL, XHEAL 2. 690 £/

B A AL
£ 15: RASHHEEZFMNEZE)
W BErE (%) BHEAKR (%
HEIR
NYMEX KRS, 2. 720 1. 19% 4. 45%

Bl k. BRIE
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