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& 1: BAETHARTICRES)
N _ BETA BEAXR BEER
BEM  REN S (D (A ()

RPHAVC 2
HH ] 4y - - 7.0978 -81 -58 151
WATETIZICH  7.2002 7.1790 7.1918 -67 -12 998
e
1A AR -210 -236 -215 21 25 -7
2 F BB -425 -444 -432 4 11 -9
3N A HARR -635 -674 -640 10 10 -5
6 ™ H HifR -1299 -1357 -1316 11 12 -68
1 EHAMR -2585 -2632 -2608 55 55 -193
KR RiE

£ 2: BRI ARTLERERZEZH (NDF) JLERAZ)
- BEll BEFER SEAH
BEh  BREH  KEN GO G 2 ()

1™ HHR 7.1230 7.0785 7.0975 -80 240 -728
2 ™A HR 7.1245 7.0755 7. 0950 -75 325 -536
3N AHR 7.1290 7.0725 7. 0920 -70 430 -358
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% 5: HTIE R R E s R

I it WA W2 & (%) BT (BP) B_EA K (BP)
1 4E8 1.75 -3 -3

3 4/ 2.11 4 1

5 48 2.23 4 1
7R 2.31 -8 -5
10 4E 3 2.35 -7 4

Rk TRRAT
K 6: AT HIE 2 RBOR SR AR RS

BURHSRME (EFF a2 (%) ¢RI (BP) B AR (BP)
1 4E8 1.83 -1 -1
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5 1A 2. 26 -6 -1
7TEH 2. 39 -9 -4
10 ££31 2. 40 -12 -8
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® FREHIW, KaxRHEY. #EZLAE, LT REWR
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R1: NRMFIRE#HTH)

KRR (%) BEA (BP) % LA ®BP)
7 & Repo (ACT/365)
3 Hi 1.99 1 0
6 H i 1.97 0 0
9 A 1.95 0 2
1 3 1.94 -1 1
3 I 2.01 -2 1
4 41 2.07 -4 0
5 41 2. 14 -4 -1
7 A 2.27 -4 -1
10 41 2. 42 -4 -1
3 A Shibor (ACT/360)
6 H i 2. 14 -2 -2
9 A 2. 11 -3 0
1 3 2. 14 -2 1
2 1 2.15 -2 1
3 I 2. 20 -5 -1
4 41 2.27 -6 -2
5 41 2.35 -6 -2
1 2£ Depo (ACT/365)
2 1 1.65 0 0
3 I 1.77 0 0
4 41 1.80 0 0
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¢ ARMERGHTH LEARRE——RWia
o RN KATHEEMBE 7 114 X, AEESIT 1055. 78 44705 A
R HE 7R 20 30, ARAIT 114. 01 40T0; R HEYE 144 30, A
B A1t 1485. 57 L 7t.

® Rk a R (ES M R % T 47 0BP = SBP.

#8: —HTHERFRTER
RATR RATHD  RATHM TG GO

LA % RO  Um % 4

24 #£6E SCP0O01 .84 36D 10. 00 AAA -

24 'L/ SCP004 .03 37D 25. 00 AAA -

24 H 15 SCP005 22 42D 10. 00 AA+ -

24 YLI58kE% SCP002 .00 85D 10. 00 AAA -

24 T HLERHF SCP004 .04 88D 12. 00 AAA -

24 thE = J5 SCP004 CRIIIZZHE) 05 90D 30. 00 AAA -
24 g =5 SCP002 (RMIZZH#) .05 90D 20. 00 AAA -
24 YLI758kE% SCP0O01 .02 90D 10. 00 AAA -

24 4% 45 4 SCPO01 19 90D 5. 00 AAA -

24 GrEg T SCP001 .70 90D 5. 00 AA+ -

24 Pl FHL SCP002 .09 91D 5. 00 AAA -

25 92D 10. 00 AAA -
.14 93D 5.00 AAA -
.04 95D 5.00 AAA -
12 100D 2.00 AAA -

24 RIS A SCP0O02
24 754 B SCP002
24 RJEFA SCPO01
24 75 M =538 SCPO10

24 75 E1{E SCP003 .98 102D 10. 00 AAA -
24 754 B SCP003 L12 104D 10. 00 AAA -
24 WA #& SCP005 00 120D 30. 00 AAA -
24 3 Fg A B SCP001 .42 120D 5.00 AAA -
24 i SCPO01 . 60 120D 2.00 AA -

24 75 M =538 SCP009
24 —{<HL%E SCP003
24 ZEIKJE SCPO01 (RHZEHE)
24 —{XFL % SCP002
24 T FH B SCPO01
24 Bz SCPO06
24 —{R 5L CP0O1
24 —{XHL5E SCP001
24 [H prits 55 SCP002
24 2N Ik SCP005
24 Fl [E+% SCpoo1

14 128D 3.00 AAA -
.15 140D 10. 00 AAA -
. 60 140D 6. 00 AA+ -
14 141D 10. 00 AAA -
.13 150D 5.00 AAA -
. 60 150D 4. 00 AAA -
16 169D 10. 00 AAA -
.19 171D 10. 00 AAA -
. 16 175D 3.00 AAA -
.38 178D 4. 00 AAA -
.40 179D 4. 00 AA+ -
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24 152 [FHFr SCP0O01
24 #4116 SCP002
24 TN HuER SCP002
24 #5548 SCP001
24 =—¥T. SCP002 (R}IZZHE)
24 [E e 7 A% SCP001
24 ST T SCP001
24 |7 AR AR B SCP002
24 4 Jre 4 SCPO01
24 RUEAEHE SCP002
24 & H AR SCP002
24 Je k% SCP004 CRIIZEHE)
24 =45 SCP002
24 WNHZ 5 CP002
24 &1 [FH K CP001
24 W 4 FF SCP001
24 ¥ S04 SCP002
24 HRR SCPO01
24 LR SCPO0T (RFEIZEHE)
24 BiFPRZ SCPO0L
24 HAE L SCP002
24 JFEHIZ SCP001
24 [ % SCPO01
24 FAVLAZ3# SCPO03
24 VLT [E B SCP0O01
24 44 SCP001
24 BRI SCP004
24 KFE1L7G SCPO01
24 ‘%5 F 5% SCP001
24 i 245 % SCP004
24 HUHLT4 SCPO01
24 Wi % SCP002
24 7Kk SCP002
24 R SCPOO01
24 R [E K SCP005
24 E A7 SCP002
24 22 Bl SCP002
24 R4k SCP003
24 i & SCP003 (R} ZZ4 )
24 A SCP001
24 #4146 SCPO01
24 A% SCP001
24 [H 2 % SCP001
24 %77 SCP003
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.00
.97
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.05
.33
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.70
.09

07

.34
.47

44

.39
.48

58

.98
.17

08

L12
. 66

39

.42
. 26

40

.27
.33

45

.48
. 65

13

. 35
. 06

40

.13
.17

39

.39
.49

97

.02
.07
.13

180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
180D
181D
181D
191D
203D
210D
224D
231D
235D
240D
244D
249D
250D
250D
251D
261D
261D
266D
267D
268D
268D
268D
269D
269D
270D
270D
270D
270D

25.00
20. 00
20. 00
15. 00
10. 00
10. 00
.00
.00
.00
.00
00
.00
.00
.00
. 10
10. 00
1. 57
15. 00
10. 00
30. 00
10. 00
7.00
8.00
4. 00
5.00
10. 00
6. 00
5.00
5.00
2.00
5.50
10. 00
5.00
30. 00
2.20
5.00
4. 50
3.00
4. 00
4. 00
120. 00
33.00
30. 00
10. 00

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+
AA+
AA
AA
AAA
AAA
AAA
AAA
AA
AAA
AA+
AA+
AAA
AA+
AA+
AA+
AA+
AA
AAA
AAA
AAA
AA+
AAA
AA+
AA+
AA+
AA+
AAA
AAA
AAA
AAA
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24 I ZE A% SCPO01 2. 24 270D 10. 00 AAA -
24 Trrd =BT SCP002 2. 42 270D 10. 00 AAA -
24 T3 R SCPO02 2.08 270D 10. 00 AAA -
24 I SCP002 2. 06 270D 10. 00 AAA -
24 FIF#% SCP001 2.35 270D 10. 00 AAA -
24 FHEHE SCPO0T (RHBZEHE) 2.37 270D 10. 00 AAA -
24 P44 SCP004 2. 09 270D 7.00 AAA -
24 T 7§ SCP004 2.08 270D 6. 00 AAA -
24 &4 SCP001 (RHZEHE) 2.15 270D 5. 00 AAA -
24 GAMLAT % SCP002 2. 30 270D 5. 00 AAA -
24 AN AL SCP003 (RIEIZZ4E) 2.48 270D 5. 00 AAA -
24 FAR % SCP004 2. 50 270D 5. 00 AAA -
24 SR A SCP002 2. 26 270D 5. 00 AAA -
24 FfL BT SCPOO1 2. 30 270D 5. 00 AAA -
24 FF 3R SCP002 2.28 270D 4. 00 AAA -
24 N 4% SCPo01 2. 20 270D 2. 00 AAA -
24 57 F SCP001 2.25 270D 2. 00 AAA -
24 B T IRA% SCPO01 2.45 270D 1. 00 AAA -
24 ] N ErHT SCP002 2.28 270D 10. 00 AA+ -
24 R SCPO01 2.55 270D 10. 00 AA+ -
24 Ik [E %5 SCP002 2. 40 270D 10. 00 AA+ -
24 B2 B SCP001 2. 40 270D 5.10 AA+ -
24 757 34% SCP002 2. 67 270D 5. 00 AA+ -
24 75 SCP003 3.50 270D 5. 00 AA+ -
24 Jb = FHL SCP003 2.55 270D 5. 00 AA+ -
24 B 2k % SCP001 2. 50 270D 5. 00 AA+ -
24 RN IR A% SCPO01 2.31 270D 5. 00 AA+ -
24 N HEEE SCP003 2. 17 270D 5. 00 AA+ -
24 $N =238 SCP002 2. 42 270D 4.21 AA+ -
24 N 223 SCPO01 2. 42 270D 1. 60 AA+ -
24 745 SCP001 2. 80 270D 10. 00 AA -
24 1B SCP002 2. 50 270D 6. 30 AA -
24 A W=k SCP001 2. 54 270D 5. 00 AA -
24 =N Ik SCPo01 2. 48 270D 5. 00 AA -
24 FkARSEY SCPO01 2. 47 270D 5. 00 AA -
24 fERHZ T SCP0O01 2. 54 270D 4. 70 AA -
24 YrisFE BT SCPO01 2.37 270D 3. 00 AA -
24 ] Pa ML SCP002 3.29 270D 2. 00 AA -
24 ZEEHT SCP001 2. 47 270D 2. 00 AA -
o ?ﬁﬁ%ﬂ RATH ﬁﬁiiﬁuﬁ FAEIE RV
Z2 M R Uzm % 4
24 3T $% CP003 2. 44 310D 10. 00 AAA -
24 T4+ CPO01 2. 40 365D 20. 00 AAA -
24 IR & CP002 2.37 365D 5. 00 AAA -
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24 =@+ CPo01 2. 56 365D 5. 00 AAA -
24 HEHLEL CP002 2.45 365D 3. 00 AAA -
24 4 [ B CP001 2.48 365D 10. 00 AA+ -
24 B+ CPOO1 2.45 365D 10. 00 AA+ -
24 T JEFE CPO01 2. 50 365D 10. 00 AA+ -
24 MR BT CPOO01 2.48 365D 5. 00 AA+ -
24 BVTAZ 1@ CPOO01 2. 44 365D 5. 00 AA+ -
24 J{ TR CP0O01 2. 50 365D 3.90 AA+ -
24 FH A H CP001 2.43 365D 2. 00 AA+ -
24 =N AL CP0O01 2.58 365D 5. 00 AA -
24 EE R CP003 2. 50 365D 5. 00 AA -
ZHEZTF CPO0L 2. 65 365D 4. 00 AA -
24 ZEHT CP001 2. 47 365D 2. 60 AA -
24 ] % CP0OO01 2. 70 365D 2.31 AA -
24 Z& 5L H% CP001 2.57 365D 2.20 AA -
24 KA7K45 CP001 2. 49 365D 2. 00 AA -
24 K 27K % CP002 2. 60 365D 2. 00 AA A-1
ch g RATR  RITHE  RITHME EHE ST
Z2 % BREE  (m % 4
24 FAVL SR MTNOO1 2. 56 1.08 5. 00 AA+ -
24 TERHFTA MTNOOS 2. 42 1.65 10. 00 AAA -
24 JLHR & MTNOO1 2. 98 2.00 20. 00 AAA AAA
24 7= 3% MTN005 3.05 2. 00 10. 00 AAA -
24 [EF A FE MTNOO1 2.55 2. 00 10. 00 AAA -
24 FHEE PR MTNOO1 3.00 2. 00 8. 00 AAA AAA
24 g\ R MTNO02 (RFIZZ4E) 2.55 2. 00 6. 00 AAA -
24 & [H §74% MTN003 3. 00 2. 00 20. 00 AAA AAA
24 = Be s MTNOO4 3.80 2.00 10. 00 AAA -
24 Frrh 724 MINOO1A 3.30 2. 00 8. 00 AA+ -
24 57 #r MTNOO3 3. 60 2. 00 10. 00 AA+ AA+
24 Y22 FF & MTNOO3 2. 70 2. 00 5.50 AA+ -
24 PR & MTNOO2 3. 50 2. 00 5. 00 AA+ -
24 B MTNOOT 2. 67 2. 00 7.50 AA+ AA+
24 FRHEE MTN003 3.45 2. 00 2.00 AA+ -
24 TRHY E MTN002 3.19 2. 00 1. 50 AA+ -
24 w5 [E ¥ MTNOO1 2. 48 3.00 20. 00 AAA -
24 Y6 K¥E B MTNOO1A 2. 68 3.00 20. 00 AAA AAA
24 32 fL 5T MTNOO1 2. 86 3. 00 10. 00 AAA AAA
24 {5F] % J& MTN002 2.78 3.00 19. 00 AAA -
24 354N A MTNOO1 2. 56 3.00 16. 00 AAA AAA
24 PR BHHb R MTNOO2 3.10 3. 00 15. 00 AAA AAA
24 T 8145 MTNOO 1A 2.70 3. 00 15. 00 AAA -
24 FRE ¥ MTNOO2 2.58 3.00 12. 50 AAA -
24 7 MTN0O5 3.35 3.00 20. 00 AAA -
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24 PLIFETT MTNOOL
24 JLHTE MTNOO4
24 YLILHT X MTNOO4
24 % 77 MTNO02
24 JRIEFHL BT MTNOO2
24 B [E 75 MTNOO1
24 B8k MTNOO1
24 4N MTNOO2
24 318 E(S MTNOO1
24 YEY5 3k g MTNOO2A
24 YLIB#r X MTNOO3
24 WAL H#E 1 MTNOOL
24 I ¥4E MTNOO2A
24 AL BT MTNOO3
24 H5 45 MINOOL
24V MTNOOS
24 E M MINOOT (RHZEHE)
24 = FHLI MTNOOT

24 7 B MTNOO2A
24 75 =38 GNOO1
24 #5495 MTNOO2
24 il BE I MTNOOTA BRI 2245
24 FK IR MTNOO2
24 Hi TP 224 MTNOO1B
24 fee A [4] MTNOO1
24 Jg T $E BT MTNOO2
24 JIL 4% MTNOO1
24 - 2 &K MTNOO1
24 ¥R R MTNOOL
24 W7 =k MTNOO L
24 fE e B MINOO1 ( 2 FHEDM)
24 J6HH 572 MTNOO2
24 477 55 [4] MTNOO2
24 A ik MTNOO1
24 VYT 34 MTNOO1
24 A1 5% 7 MTNO02
24 FRINIHF MTNOO
24 F HUIH 11 MTNOO4
24 B P MTNOO 1A
24 2 FF MTNOO2A
24 ¥ K £E 4] MTNOO1
24 YEZ & T MTNOO1
24 FETE 4T MTNOOL
24 ‘& M ¥ MTNOO2

DO DD DD DD W DN DD DD DD DN DN WDNDDNDDNDDNDDND W W W DD DD DD DD DD DD DD DD DD DD DD DD DD W DD DD DD DD DD DD DD DD DD

. 65

75

. 65
.59

60

.58
. 85

73

. 80
. 20

68
97

.55

70

. 60
.90

7

.95
. 60

85

. 60
.70

78
89
20
10
60
99
72

.78
.55

60

. 60

63
71

.90
.76

71

. 30
.81

89

.97
.98
.94
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00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

Ol v = W o1 o1 o1 o1 O1

.00
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& \RMERGETHLABRE — &M

o EHMBFE AT, WaEEBEAETAT. MAZEHBEFT, 1
A F Al 28 2 BRT R AT 3BP, BT 2.21%; 6 A &
FhWCaE S BRI AT 4BP,  EREDKCT 2. 34%; 1R SRR
Z A E 4T 6BP, L RWCT 2. 48%.

® THIEETE, MAEFEARTAT. MA LT HEES, 3 FH
8 PR W3R S BURT ] AT 2BP, DR 2. 58%; 5 RIS AR
5 R B R B 4T 10BP, RN 2. 72%.

® M, KA REIRTAT. AM R freE, 3 4 H o
W g 3 ART B AT 1BP, BT 2. 46%; 5 AR R ARl &
BRI E TAT 1BP, ERMCT 2. 620%; 10 43 A e 45 K A AT
TAT 2BP, LT 2. 72%,
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¢ SMBFIERGH ERABE — KT
o XEEMmMELK, 10458 EEE bk EKuA TAT
10. 5BP, _EJET 4. 075%.
o EEEfFME LK, 104 HEEE kXK A TAT

14. 7BP, _EJEWTF 2.267%.

#®9: FEEFBFFSFWRERES)
¢ B [ fit Wl R (%) BEA (BP) B EAXR (BP) EEFER (BP)

2 4 4. 474 -5.8 -14.5 22. 4
5 4F 4. 047 -11.1 -19. 8 20. 0
10 4 4. 075 -10.5 -17.5 19.6
30 4 4. 253 -7.5 -12.6 22.5
75 B [ 3t
2 4F 2. 759 -13.1 -14. 2 35.5
5 4F 2.278 -15.0 -15.3 33.0
10 4F 2. 267 -14. 7 -14. 4 24.3
30 4 2.433 -11.7 -10.6 17.0

Hi ks
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& SNBSS LSRR
o ETATHMETA, 10 5 METHEHEEBHATH

10. 26BP, _EJAW T 3.7038%,

£ 10: EMREHERT )
Wk ZE (%)  BETE (BP) BEHAXK (BP) BEHEXR (BP)

2 4. 3795 =7.06 -14. 10 31.38
10 4 3.7038 -10. 26 -16.95 22.98
30 4F 3. 5150 —7.85 -13.51 19. 89

By ks
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¢ RERTH AR

® HAMMEE LK 4.52%, LAKE 2194.99 £1/%&4 .
1K 2079. 20 £ on/4 &, T 2177.51 & 0/4%& 4.

® HRMMEAE Lk 5. 01%, LFEAZE 24.63 (/%48 &
i 23.00 20/ 8, T 24.31 250/4%H.

® HAMMBERTE Lk 3.17%, LJE & 928.00 £m/%F. &
i 877.95 £ou/#& A, T 912.70 £ m/%&H.

® SPAMAREETE Lk 6. 72%, LA & 1065.00 £ 5/%&H .

% 926. 50 0/ &, BT 1019.75 X70/4 .
£ 11: RSB HEERMOHED

v e i AR % BEAR (B

B 2177.51 4. 52% 6. 57%

B4R 24.31 5.01% 7. 22%

me 912.70 3. 17% 4. 21%

e 1019. 75 6. 72% 8. 25%
kR %iE
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& Fimmhiz EER
® WTI 15 £ 77 & A0 A8 B R B T K 2. 46%, kA 5 75 80. 67
XU/ mAK 77,52 2m/M, KT 77,85 R0/
® Brent B W E NS HMAERATE T & 1. 69%, LB &

84.08 X 0/M . &k 81.71 X7u/M, WT 82.05 X7m/H.
% 12: RMAHEERANHES)

o e WMy BETE (%) BEAX (%
NYMEX WTI £HE4 77.85 -2. 46% -0. 57%
ICE Brent £ /&4 82. 05 -1.69% 0. 04%

Bk BRiE
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& EXEEHH AR
® LME3 F HI4A M A5 o B bk 0. 54%, _bJE & & 8689. 00 £ 71/
wf . K 8480. 00 £ 70/, YT 8568. 00 X 5/,
® LVME3 A MM A5 ol B &, LR HKE 2267. 00 20/, &

f& 2216. 50 £ 70/7, KT 2236. 00 & 0/%4.
%13 HALRENHEE I IHEE

AP W BETRE BEAX (%
LME 3 A4 8568. 00 0. 54% 1. 06%
LME 3 A48 2236. 00 0. 00% 0. 49%

Hya kR 2
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& RS EAGE
® (BOT KEMRENEGLHMEEAE LK 3. 04%, LE&EE
1185.00 £ 4/ F X B . &Ik 1140.25 £/ FHXEF, kT
1184.75 %4/ X .

® HftE TR EMEFEILT K.
£ 14: KPS EERFO D

i &Ny BEA (%) BEAKRK B
CBOT /hN& (£ 4 /TERFE) 538. 25 -3.71% -6. 63%
CBOT K& (E4/HRE) 1184. 75 3. 04% 3.97%
CBOT E£XK (£4/HRFE) 439. 75 3. 65% 3. 78%
ICE f4E (R4 /5%) 95. 28 -0. 30% -4. 25%
ICE BH (4 /8% 21.18 0. 86% -1.67%
Hllokg: BiE
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& XARSHHLAGE
® NYMEX RAAM L E &AM A E Tk 1. 47%, LR &
2.009 X70/ B 7 FAREAL. RAK 1755 Ko/ 8 5 FE AT,

KT 1.809 X0/ 8 7 FEHEALL

R 15: RBWHEESMNHEES)
A A &Ny BarA (% BEAXR (%)

NYMEX KRS, 1. 809 —1. 47% -2.11%

B ks BRiE
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