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HH ] 4y - - 7.1056 10 106 229

WATETIZICH  7.2478 7.2355 7.2463 62 231 1543
e

1 AN A HRR -212 -262 -231 -13 5 -23

2~ F BB -438 -485 -445 8 -7 -22
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- Bl BEFER SEAH
BEH  BREH  BEN GO G 2 ()

1™ HHR 7.1325 7.0958 7.1010 -180 275 -1222
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® B[R L RAT A R L H5 A F (Shibor ) Fuffe 7 [ W € 4

A EHUT 1.81%, 7 K LiRATH [ 375 A % (Shibor )

F07 KB AR R4 FIKCT 1. 95%F 1. 98%, AT AT 37
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F 29 -4 H308H) ¥A#EHEH 40 27T

4. A\RMEMTHHFERETS)
W F 2= (%) BEE®BP) ®EAK®BP)

4%
I3

R Shibor (ON) 1.81 1 9
7 % Shibor (1W) 1.95 8 -2
3 A% Shibor (3M) 1.99 -5 -16
R [E e e 0] % (FRO01) 1.81 -7 -14
7 REEERFIZE (FROOT) 1.98 8 -32
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o [Efrm, W&y AT, 1 FHERKEESWE T,
FRCT 1.69%; 5 4B E i o dr R SR B B 4T 8BP, B
T 2. 18%; 10 47 1 El fi7 W 4z & e p J&l 24T 7BP, AT 2. 38%.
® FURMARETH, WERRR L. | FHEI Kk RR
B JE _EA4T 6BP, LEREMCTF 1.90%; 5 FH1E it 4K 25 % & ar A
47 98P, AR 2.22%; 10 FHIE Ak s R RRTA LAT

11BP, LEREWKTF 2. 47%.
% 5. BT IRIE R 2 E Al 28 R A5 )

= it WA W2 & (%) AT (BP) B_EA K (BP)
1 4E8 1. 69 0 -3
3/ 1. 98 1 -6

5 41 2.18 8 -2
7R 2.31 8 -2
10 4E 3 2.38 7 0

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

BURHSRME (EFH W a2 (%) ¢RI A (BP) B AR (BP)
1 8 1.90 6 6
3EH 2. 14 10 1
5 1 2. 22 9 -3
7 E# 2. 34 7 -7
10 31 2. 47 11 2
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o RxBEHym, KEFEHLIT. RELAR, LT RENE
HAZ (Repo) 35 20 m Ak v 0 WK 4 % ot 4% 3% £4T 1BP £
TBP; DA 3N H Ll RAT 8] B b ORI 2 (Shibor ) 35 243
SRR B s & R JR % 14T 2BP £ SBP; DL 1 AFHIE A E N
Wahsm AL 2 A EHe (Depo 2y) Wz F 5 Al A 7,
LAY 1o65%; D1 SR FA R AT o mEEE 3 F A
K EH% (Depo 3y) Wiz = Gr 7, EEKT 1.77%,

R 1. NRARMREHAEZ)

KRR (%) BEA (BP) % LA ®BP)
7 & Repo (ACT/365)
3 Hi 1.97 1 -6
6 H i 1.98 3 -1
9 A 1.99 4 4
1 3 1.98 5 4
3 I 2.03 6 4
4 41 2. 09 6 3
5 41 2.15 6 2
7 A 2.24 7 0
10 41 2.32 7 -7
3 A Shibor (ACT/360)
6 H i 2. 02 2 -12
9 A 2. 05 3 -6
1 3 2.07 4 -6
2 1 2.07 4 -6
3 I 2.13 4 -4
4 41 2.21 5 -3
5 41 2.28 4 -3
1 2 Depo (ACT/365)
2 1 1.65 0 0
3 I 1.77 0 0
4 41 1.80 0 0
5 41 1.80 0 0
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O LENELATHEMERE 128 %, HAEAT 1344. 224070 &
Mt 23 3, AAEAIT 193.451270; +HHIEHE 166 3, H

B &1t 1613. 36 /L 7t.

o |EARZWH AW EFEEEEMR AT 0BP = 48P,
%8 —ENHEFRRITHER

R s gy SR ZEmiks sl

(R ) PR PR
24 HizifFiz SCP002 1.71 30D 30. 00 AAA -
24 thzd )R SCP008 (B ZZ4) 1.77 32D 30. 00 AAA -
24 F K77 SCP002 1.93 39D 2. 00 AAA -
24 K JHE K HL SCP001 1.70 56D 10. 00 AAA -
24 h3E =fii SCP004 (B ZZ4) 1.83 59D 5. 00 AAA -
24 *EHL, SCP002 1.76 60D 16. 00 AAA -
24 44> SCP002 1.78 60D 10. 00 AAA -
24 132 =i SCP006 (BRI 224k ) 1. 80 63D 5. 00 AAA -
24 JRM T SCP022 1. 86 64D 3. 00 AAA -
24 h3E =fii SCP005 (B ZZ4) 1.78 65D 10. 00 AAA -
24 E AT SCP012 1.76 79D 5. 00 AAA -
24 YL75 K% HL SCPO01 (B ZZ4) 1.83 82D 5. 00 AAA -
24 J¥ Y5 H /) SCPO0S 1.76 88D 25.00 AAA -
24 T4 SCPO10 (FBH ZZ4f%) 1.78 90D 10. 00 AAA -
24 T BI4E SCP0O01 2.01 90D 5. 00 AAA -
24 [E iz i SCP002 1.74 90D 30. 00 AAA -
24 [H fe#HE SCPO01 1.73 90D 10. 00 AAA -
24 HL L™ SCPOO1 2. 20 90D 5. 40 AAA -
24 KJEHTHE SCPOO1 1.80 91D 10. 00 AAA -
24 BBy SCP004 2.05 92D 10. 00 AAA -
24 LR SCPO0S 1.79 96D 5. 00 AAA -
24 JRM T SCP023 1.90 100D 3. 00 AAA -
24 JH AR FF R SCP002 1.78 100D 10. 40 AAA -
24 HEHE7K 8 SCPO03 2. 00 113D 8. 00 AAA -
24 [E e T A SCPO03 1.84 120D 10. 00 AAA -
24 ] N T.4% SCP004 1.83 120D 10. 00 AAA -
24 F HE{F SCP002 2.08 140D 5. 00 AAA -
24 HL[% SCPO18 1.82 150D 55. 00 AAA -
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24 HLM SCP021 1.82 150D 30. 00 AAA
24 N4 SCP002 1.90 150D 10. 00 AAA
24 H% SCP020 1.82 150D 50. 00 AAA
24 HL[¥ SCP022 1.82 150D 50. 00 AAA
24 HL[¥ SCPO19 1.86 150D 80. 00 AAA
24 HL[¥ SCPO17 1.84 150D 50. 00 AAA
24 £ B Hh SCP006 1.98 175D 10. 00 AAA
24 JRM T SCP024 1.91 178D 3. 00 AAA
24 JE'E LB SCP001 2. 49 179D 5. 00 AAA
24 Wi 3% =8 SCPO01 1.97 179D 5. 50 AAA
24 [E M F 5T SCPO11 1.83 179D 10. 00 AAA
24 F5E /% SCPO01 (M 2 Hiw) 1.89 180D 5. 00 AAA
24 YN EE SCPO01 1.79 180D 15. 00 AAA
24 44 SCPO0S (B ZZ4) 1.79 180D 15. 00 AAA
24 F3E % SCPO01 1.85 180D 20. 00 AAA
24 [H$ZHTA SCP002 1.85 180D 6. 00 AAA
24 ML HE SCPO01 2. 05 180D 10. 00 AAA
24 P73 SCPO01 2. 05 180D 4. 00 AAA
24 I =73 SCP005 1.86 180D 20. 00 AAA
24 HEFERELFT SCPOO1 1.89 180D 10. 00 AAA
24 FER AR SCP002 1.99 183D 8. 00 AAA
24 &M Hi4k SCP001 1.93 190D 8. 00 AAA
24 FH 4 SCP002 1.81 210D 20. 00 AAA
24 et SCPO01 2. 20 210D 8. 00 AAA
24 219 SCP002 2.22 218D 8. 00 AAA
24 PAERFL BT SCPOOT 1.96 219D 5. 00 AAA
24 hAE SCP005 1.84 238D 20. 00 AAA
24 3E —fjii SCP002 (B ZZ4) 1.91 240D 20. 00 AAA
24 F 47 SCP005 1.87 245D 5. 00 AAA
24 1)y SCP003 1.84 245D 30. 00 AAA
24 [H 2535 )X SCP002 1.82 247D 30. 00 AAA
24 HHEHL 7] SCPO01 1.92 249D 8. 00 AAA
24 W3 $% SCP008 1.82 267D 20. 00 AAA
24 H By SCP002 2.17 267D 8. 00 AAA
24 H I SCP004 1.92 268D 4.20 AAA
24 1§ /R &£ SCP001 2.63 268D 9.00 AAA
24 [E i 5% SCPo01 1.88 269D 10. 00 AAA
24 145 SCP003 2. 26 270D 5. 00 AAA
24 ELWAAZIE SCP003 2. 86 270D 6. 00 AAA
24 7R E T SCP001 1.87 270D 10. 00 AAA
24 K4 SCPO01 1.96 270D 10. 00 AAA
24 S35 #% SCP002 2. 19 270D 9.50 AAA
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24 FE B SCPO01 1. 87 270D 15. 00 AAA
24 fiti& SCP006 2. 50 270D 7.00 AAA
24 ZZ M SCP009 2. 16 270D 5. 00 AAA
24 S8k SCP004 2. 00 270D 15. 00 AAA
24 FPUHEE SCP003 2. 14 270D 10. 00 AAA
24 [EHE4E SCPO01 1.88 270D 12. 00 AAA
24 PR SCP004 1.85 270D 15. 00 AAA
24 MAN4E A SCP004 (RI1 224k ) 2. 30 270D 5. 00 AAA
24 316 1 SCPO01 2.18 270D 10. 00 AAA
24 BRAEH SCP004 1. 86 270D 20. 00 AAA
24 H 7§ SCP008 1.92 78D 5. 00 AA+
24 H 7§ SCP007 2.02 98D 5. 00 AA+
24 EhIW AR J7 SCPO02 2.25 150D 7.00 AA+
24 #1 ¥ SCP0O06 2. 05 176D 5. 00 AA+
24 R I SCPO06 2. 02 178D 10. 00 AA+
24 FH R JE SCP002 1. 90 180D 5. 00 AA+
24 FiF#F5 SCP002 2.28 180D 5. 00 AA+
24 Hift GE1k SCP002 2.25 180D 5. 00 AA+
24 WZEFLEL SCP0O1 3.75 180D 3.00 AA+
24 KEHH SCP001 2. 00 210D 4. 00 AA+
24 375 K JE SCP001 1.98 210D 6. 00 AA+
24 JE7EH SCPO03 2. 10 210D 1.69 AA+
24 fi B SCP00T (FHB1 ZZ4fz) 2.20 247D 5. 00 AA+
24 J5JNHE SCPOO1 2. 10 258D 2. 00 AA+
24 W Tt SCP001 1.92 267D 5. 00 AA+
24 Hil 9% % SCP00S 2.29 268D 1. 70 AA+
24 K7 IF# SCP001 2.35 270D 4. 50 AA+
24 1T #Z%F SCPOO1 1.94 270D 5. 00 AA+
24 5K FKIF SCP004 2. 05 270D 1. 60 AA+
24 L7 Bl SCP002 2.25 270D 5. 00 AA+
24 5K AL SCPO03 2.05 270D 3.00 AA+
24 R ELIAE SCPO02 2.25 270D 5. 00 AA+
24 R B SCPO01 2. 20 270D 4.70 AA+
24 {15t SCP003 2.25 270D 1. 50 AA+
24 GHEF SCPO01 2.13 270D 6. 00 AA+
24 5K FK I #E SCP002 2. 14 270D 3.00 AA+
24 441 SCP002 3.39 270D 3. 00 AA+
24 4E[H #% SCP001 2.22 270D 3. 00 AA+
24 FELFL ST SCP002 2.23 270D 5. 00 AA+
24 A SCPO02 2.35 270D 8.25 AA+
24 SR IN7K 5% SCPO02 2. 10 270D 5. 00 AA+
24 JI X E % SCP002 2. 14 270D 15. 00 AA+
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24 [# 7 T. SCP002 2. 30 270D 6. 00 AA+ -
24 I HIAR SCPO03 2. 20 270D 5. 00 AA+ -
24 #i4 5T SCPO01 2. 06 270D 5. 00 AA+ -
24 A wa3AHL SCPO02 2.28 270D 5. 00 AA+ -
24 Rp £tk SCP007 2. 20 270D 3. 00 AA+ -
24 E~FRHE SCP002 2.24 206D 3. 60 AA -

24 FHEYL SCP002 2. 80 210D 2. 68 AA -

24 K HiH SCPO01 2.45 210D 1. 00 AA -
24 45901k SCP001 2. 89 270D 2. 50 AA -
24 & In B SCP003 2. 30 270D 5. 00 AA -
24 4 F14: SCPO01 2. 27 270D 4. 00 AA -
24 30T T3 FE SCPO01 2.30 270D 7.00 AA -
24 I T IR SCP002 2.30 270D 3. 00 AA -
24 F KA1 SCP002 2. 40 270D 2. 00 AA -

24 [ 1# il SCP002 2.39 270D 3.50 AA -

24 JIfigE SCP001 2. 30 270D 5. 00 AA -
L RpFRlE (o IR REAR L en momrs
(R 278>

24 P73 CP002 2. 05 180D 3.20 AAA -

24 B3t CPo01 1.99 180D 3.20 AAA -
24 FRIN L= CPO02 1.94 204D 3.00 AAA -

24 I =5 CP003 1.89 365D 20. 00 AAA -

24 YE#EH CP002 2.29 365D 10. 00 AAA -
24 &I 3% CPOO01 2. 20 365D 5. 00 AAA -

24 VE 7 CPO01 2. 30 365D 10. 00 AAA -
24 DU 11 CPOO1 2. 10 365D 10. 00 AAA -
24 MEFAER] CPOO1 2.28 365D 6. 00 AA+ -

24 THEUZEHR CP001 (BH Z245%) 1.99 365D 3. 00 AA+ -

24 15 M35 CPOO1 2.25 365D 1.99 AA+ -

24 IL K CPOO1 3.20 365D 6. 00 AA+ -

24 fEi% CP002 5. 50 365D 5. 00 AA+ -

24 S [E K CP002 2.19 365D 2. 00 AA+ -
24 fFALIHE CPOO1 2.23 365D 5. 00 AA+ -
24 WEZ 22 CP002 2. 20 120D 5. 36 AA -

24 43 CP0OO1 2. 60 365D 2. 00 AA -

24 BJE 4 TT CP004 2.49 365D 10. 20 AA -
24 FFEAE# CP0O01 2. 50 365D 5. 00 AA -
24 JFR T = CP0O01 2.35 365D 5. 00 AA -
24 YT AL CP002 2. 54 365D 1. 50 AA -
24 IR A2 5 CP001 2.35 365D 11. 00 AA -

24 T4 Hi, CP005 1.83 365D 60. 00 A+ -
R AR 3R RITFIZE (% RITHIR KT FHEIPE HROUTPR
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(€] (fz.78)
24 [ 7@ A [F] MTNOO1B (R} 61 Z2455) 2.75 1.01 3.00 AAA -
24 7= BEFL MTNO10 2.55 1.51 20. 00 AAA -
24 HEk Bk MTNOO 1 2. 80 2. 00 7.70 AAA AAA
24 3z ZR AL FE MTNOO2 3.70 2. 00 10. 00 AAA -
24 [EHr R MTNOO2 2.45 2. 00 10. 00 AAA -
24 HH FH 5T MTNOOL 2.35 2. 00 10. 00 AAA -
24 7= 3% MTNO09 2.98 2.01 10. 00 AAA -
24 1 [E HL /7 GNOOT (AT 4 44 44)) 2.12 3. 00 20. 00 AAA -
24 JFEE MTNO02 (RH1 ZZ4f%) 3.00 3. 00 5. 00 AAA -
24 -4 MTN0O2 2. 14 3.00 90. 00 AAA -
24 HEFH B A MTNOOT 2. 40 3. 00 10. 00 AAA -
24 U MTNOO2A 2.57 3.00 10. 00 AAA -
24 BEEEJR MTNOO 1 2.33 3. 00 20. 00 AAA -
24 FRMAZHE MINOO2 (£ KR %) 2.23 3.00 9.00 AAA -
24 Yk 55 MTNOO2 2. 10 3. 00 20. 00 AAA -
24 YL.75 4 1 MTNOO2 2. 44 3.00 4. 00 AAA -
24 B4 L H R MTNOO4 2.35 3. 00 10. 00 AAA -
24 BEVG T MTNO02 4. 08 3. 00 10. 00 AAA -
24 BERIT MTNOO4 3.25 3.00 10. 00 AAA -
24 F A HEE MTNOOL 2.49 3.00 10. 00 AAA -
24 KAHEE MTNOO6 2.65 3.00 10. 00 AAA -
24 1% 77 MTN004 2. 40 3.00 10. 00 AAA -
24 W MTNO18 2. 82 3.00 10. 00 AAA -
24 5% MTNOO1 2. 17 3.00 9. 00 AAA -
24 &3 4> MTN004 (RF61) Z245) 2.51 3. 00 10. 00 AAA AAA
24 TUAE E Fr MINOO02 (F] ¢ 4L4:44) 2.90 3.00 7.00 AAA AAA
24 B2 s MTNOO7 2.91 3. 00 10. 00 AAA -
24 TR MTNOO6 2. 60 3. 00 15. 00 AAA -
24 S 1312 MTNOO2A 2. 59 3. 00 10. 00 AAA AAA
24 [H F=4H MTNOO1A 2.35 3.00 7.50 AAA AAA
24 T4 /175 s MTNOO6 2.82 3. 00 15. 00 AAA -
24 HAZ Y i MTNOOT 2. 47 3. 00 15. 00 AAA AAA
24 H[E # MTN003 2.57 3.00 10. 00 AAA -
24 ZFFHE MTNOOL 2.43 3.00 5. 00 AAA AAA
24 BRL 4 MINOO1 (BHA) ZZ4%) 2.35 3.00 10. 00 AAA -
24 FhBEYE MTINOOTB (R} ZL4) 3.20 3.00 8. 00 AAA -
24 L BEYE MINOOTA (RH61 ZL4) 2. 46 3.00 7.00 AAA -
24 F R MTNOOL 2.53 3.00 10. 00 AAA -
24 F8 1 +7 J& MTNOO4A 2.35 3. 00 3.30 AAA -
24 ] {5 % HL, MTNOO1 2.54 3.00 5. 00 AAA -
24 HE3E A4 MTNOO1 (R $R 4L H:4) 2. 44 3. 00 10. 00 AAA AAA

12
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24 AL 5T MTNOO 1 2.32 3. 00 10. 00 AAA -
24 9% & 1A MTNO09 3.28 5. 00 10. 00 AAA AAA
24 I-4x MINOOL (¥ %% 1) 2. 47 5. 00 150. 00 AAA -
24 U E MINOO2B 2.75 5. 00 5. 00 AAA -
24 HERE A B MTNOO1 (2 A 9% 2% 2. 50 5. 00 10. 00 AAA -
24 JPHE45 MTNOO1 2. 20 5. 00 20. 00 AAA -
24 ¢ 13K MTNOO1A 2. 52 5. 00 20. 00 AAA AAA
24 T3 R 3% MTNOO 2.75 5. 00 10. 00 AAA -
24 FHPHE % MTNOO1 2. 56 5. 00 15. 00 AAA AAA
24 1R JNAZ 3 MTNOO1 2. 60 5. 00 14. 00 AAA -
24 WAL %78 MTNOO1 2. 50 5.00 15. 00 AAA AAA
24 A B~ MTNOO1A 2. 50 5. 00 7.85 AAA -
24 T4 4 MTNOO1 2. 88 5. 00 13. 47 AAA AAA
24 8 [E 5247 MTN006 (J& R Ho) 22 4f2) 2.58 5. 00 5. 00 AAA -
24 =72 A% MTNOO1 2.55 5. 00 5. 00 AAA -
24 ¥ R [E %5 MTNOO2 2. 90 5. 00 10. 00 AAA -
24 AN HT R MTNOO2 2. 47 5. 00 7.70 AAA -
24 Y Ik MTNOO2 2.45 5. 00 9.90 AAA -
24 5 RE GNOO2A (B Hh A3 2. 60 5. 00 4. 00 AAA AAA
24 f1 K K MTNOO 1 2.51 5.00 1. 60 AAA AAA
24 S 1#312 MTNOO2B 2. 90 5.00 8.00 AAA AAA
24 & v MIN0O2 2. 36 5. 00 6. 00 AAA -
24 T A MTNOO 2.39 5. 00 8. 00 AAA -
24 [ A F MTNOO 1A (BRI Z245) 3.70 5. 00 7.00 AAA -
24 fig i % %% MTNOO1A 2. 62 5. 00 20. 00 AAA AAA
24 8 5 F& MTNOO4B 2.58 5. 00 8. 00 AAA -
24 [EE& MTNOO5 2. 50 5. 00 5. 00 AAA -
24 Z:77 [E Fr MTNOO1 2.55 5. 00 5. 00 AAA -
24 A B~ MTNOO1B 2.88 7.00 3. 00 AAA -
24 #5754 4] MTNOO3 2.67 10. 00 5. 00 AAA -
24 WIETE B MTNO12A 2.83 10. 00 30. 00 AAA AAA
24 1 [E Y MTNOO2 2.78 10. 00 10. 00 AAA AAA
24 YL VU 4kAT MTNOOL 2. 87 10. 00 20. 00 AAA AAA
24 ¢ 1E3K MTNOO1B 2.78 10. 00 10. 00 AAA AAA
24 F15 fE GNO02B (ffk F F5%) 2.95 10. 00 6. 00 AAA AAA
24 B AZIE MTNOO2 2.73 10. 00 10. 00 AAA -
24 [E =4 F] MTNOO1B 2.74 10. 00 7.50 AAA AAA
24 LB bR MTNOO4 3.65 10. 00 10. 00 AAA AAA
24 SR $% MTN002 2. 64 10. 00 20. 00 AAA AAA
24 figg i % %% MTNOO1B 2.83 10. 00 7.00 AAA AAA
24 FCHR T MTNOO2 2. 48 10. 00 10. 00 AAA AAA
24 LR MTNOO 2. 65 10. 00 15. 00 AAA AAA
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24 B35 MTNOO3 (2 KR %) 2.178 15. 00 10. 00 AAA -
24 W@ MTNO12B 3.22 30. 00 30. 00 AAA AAA
24 HURHEE MTNOO6 2.95 2. 00 5. 00 AA+ -
24 BFE£T M) MTNOO2A 2.79 2. 00 10. 00 AA+ AA+
24 WS JRIEFE MTNOOL 3. 00 2. 00 7.50 AA+ -
24 1= [E BF MTNOO1 2.43 2. 00 3. 50 AA+ -
24 TR K55 MTNOO1 (A Fr L4 44) 2.43 3. 00 3. 00 AA+ -
24 22 Bl MTNOO1 2. 50 3.00 8.50 AA+ -
24 B2 M MTNOO2B 3.04 3. 00 5. 00 AA+ AA+
24 £ )1 [E % MTNOO3 2. 48 3. 00 3.50 AA+ -
24 42 MTNOO1 2. 65 3. 00 1.70 AA+ -
24 35 )75 & MTNOO1 2. 64 3. 00 8.73 AA+ AA+
24 753 [ % MTN004 2. 54 3.00 4. 00 AA+ -
24 WEZ2 T MTNOO6 2. 60 3.00 3.90 AA+ -
24 JiINZFF MTNOOS 2. 89 3.00 5. 00 AA+ -
24 W Sk MTNOO1 2. 50 3.00 10. 00 AA+ -
24 7 5 A B MTN002 3.15 3. 00 3. 00 AA+ -
24 YEGHE R F MTNOO 1 3.15 3.00 4. 60 AA+ -
24 T JE FAF MTINOO2 (R ZZ4%) 2. 70 3.00 10. 00 AA+ AA+
24 V7K I MTNOO3 2.51 3. 00 2.23 AA+ -
24 FIE A7 MTNOO1 2.70 3. 00 5. 00 AA+ -
24 4> 5% MTNOO3 2. 60 3.00 10. 00 AA+ -
24 3 H 4% % MTNOO1 2.55 3. 00 10. 57 AA+ -
24 FrIEEEIR MTNOOL 2. 50 3. 00 5. 00 AA+ -
24 28 & MTNOO3 2. 50 3. 00 10. 00 AA+ -
24 ¥HEHFEEE MTNOO3 2. 65 3. 00 6. 00 AA+ -
24 T MRHA MINOOT (B Z24%) 3.50 3.00 10. 00 AA+ AA+
24 WrT E4% MTNOO1 2.85 3.00 10. 00 AA+ -
24 714 R MINOOT (R Z24%) 2. 64 3.00 6. 00 AA+ AA+
24 1% FHI £ MTNOO1 2. 59 3.00 11.00 AA+ -
24 38 = MTNOO3 2. 40 3.00 3.21 AA+ -
24 13 MTNOO1 3.30 3. 00 5. 00 AA+ -
24 bR BHL MTNOO3A 2. 80 3. 00 3.50 AA+ -
24 75 MTNOO1 3.93 3. 00 5. 00 AA+ -
24 VA2 24 MINOO3 2. 87 3.00 5. 00 AA+ -
24 3% E % MTNO02A 2. 88 3.00 4. 00 AA+ -
24 [ 7153 MIN002 (Bl ZZ4%) 2.83 3.00 3. 00 AA+ -
24 B2 FF MTNOO5 2.78 3.00 4. 00 AA+ -
24 B35 E % MTNOO3 2.43 3.00 3. 00 AA+ -
24 A R MTNOOL 2.39 3. 00 4.91 AA+ -
24 5 INZ P MTNOO L 2.49 3. 00 10. 00 AA+ -
24 YfEFE R MTNOO1 2. 60 3. 00 6. 00 AA+ -
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24 75 RAK MTNOO3 (R} ZZ45) 2. 80 3. 00 5. 00 AA+ -
24 ZRWE % MTNOOT 2. 74 5. 00 5. 50 AA+ -
24 18 & J& MTNOO1 2.75 5.00 10.19 AA+ -

24 Y& 755 MTNOO3 2. 64 5. 00 1.00 AA+ -
24 15 FH 4% MTNOO2 3.37 5. 00 5. 00 AA+ -
24 B I [E % MTNOO3 2.81 5. 00 6. 00 AA+ AA+

24 BUARHEVR MTNOOT (£ £8) 2.58 5. 00 2. 10 AA+ AA+
24 [H 2 $ ¥ MTNO02 (BRI 2245 ) 2. 82 5. 00 10. 00 AA+ -

24 # 5 1 MTN0O2 2.75 5. 00 3. 00 AA+ -
24 IZ I FE MTNOO2 3.38 5. 00 10. 00 AA+ AA+
24 #i 2 [EH MTNO02 2.63 5. 00 10. 80 AA+ -
24 FI /K 55 MTNOO2 2.65 5. 00 15. 00 AA+ -
24 FJIFAZ$E MTNOO1 2.85 5. 00 10. 30 AA+ -
24 f51F 7K %% MTNOO3 2.43 5. 00 3. 00 AA+ -
24 JUBEHEEE MTNOOT 2. 50 5. 00 6. 00 AA+ -
24 I 345 %% MTNOO4 3. 04 5. 00 5. 60 AA+ -

24 JH 75 MTNOO2 2. 67 5. 00 1. 00 AA+ -
24 54 MTNOO1 2. 48 5. 00 5. 00 AA+ -
24 T 23K MTNOO1 2.53 5. 00 3. 00 AA+ -
24 Ju R ABHE MTNOO3B 2.95 5.00 3.50 AA+ -

24 W MTNOO3 (4¢1,) 2.58 5. 00 5. 00 AA+ -
24 B I [E$% MTNOO2 3. 10 5. 00 16. 60 AA+ AA+
24 i & Mkik MTNOO1A 2.57 5. 00 5. 00 AA+ -
24 i & Mkik MTNOO1B 2. 86 5. 00 14. 00 AA+ -
24 R [ % MTNO02B 3.70 5. 00 8. 00 AA+ -
24 ZH% 508 MTNOO1 2.75 5. 00 6. 00 AA+ -
24 111 4= MTNOO3 3.18 5. 00 6. 20 AA+ -
24 4RV A MTNOO1 3. 00 3.00 5. 00 AA AA
24 LT MTNOO4 2.70 3. 00 3. 50 AA -
24 WEZ 2 FF MTNOO2 2.72 3.00 3. 00 AA -
24 JiE 4% B MTNOO1 2.85 3. 00 12. 00 AA -
24 B ¥ MTNOO1 2.78 3. 00 5. 00 AA -
24 SEAIF MTINOO3 2.92 3.00 5. 00 AA -
24 J# 3k £ MTNOO1 2. 50 3.00 8. 00 AA -
24 K34 MTNOO L 3.00 3. 00 10. 00 AA -
24 FKIAEHE MTNOO2 2. 64 4.00 5. 80 AA -
24 R HFFHLE MTNOOL 2. 87 5. 00 8. 40 AA -
24 JEM 2 MTNOO1B 3.18 5. 00 2. 00 AA -
24 N Z K MTNOO1A 2. 65 5. 00 2. 00 AA -
24 [ $5£ % MTNOO1 2.58 5. 00 3. 00 AA -
24 T4 i, MTNOO6 2. 48 10. 00 10. 00 AAA -
e 7 REEZ KA S B MR A S EATE.
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& \RMERGETHLABRE — &M

o EHBMAATE, WaEXKEER. MAZEHBTFT, 1
A B Rl 25 B RT A AT 4BP, LT 2. 06%; 6 AN F &
PRl 2 S AT AT 2BP, BT 2.15%; 1 AR SRR
LA E AT 4BP, T 2. 26%.

o FMERGE, WEFEEG LAT. MAZFHEHE S, 3 4M
5RO S ARETEL BAT 11BP,  ERERTF 2. 42%; 5 4RI R AR
% R R L4T TBP, LJAMKT 2. 524,

o MRy E, WEEER AT, AR LFF, 385
W g 3 A RT B _EAT 6BP, BT 2.37%; 5 ARHA R ARk &
BRI _EAT 4BP, _ERMKT 2. 49%; 10 S A 45 R A AT
EAT 6BP, EREYT 2. 68%.
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& SdhFIETIH LA (2024482284826 H) —Z%
%
o XEEMMBTHR, 10 FHMEEEIRKAETRMA LAT
4.2BP, LT 4.663%.
o EEEMMBIKKEI, 10 4FH4E E ERUEERWNA LT

7. 5BP, _EJEWTF 2.575%,

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

2 4 4. 993 0.7 37.3 74.3
5 4F 4. 687 1.7 47. 4 84.0
10 4 4. 663 4.2 46. 3 78. 4
30 4 4. 775 6.4 43.2 74.7
78 ] [ i Wi ZE (%  BE(A (BP)  HLEAXR (BP) EEHER (BP)
2 4F 2. 988 -1.2 14.0 58. 4
5 4F 2. 586 6.2 26.5 63. 8
10 4F 2.575 7.5 27.7 55. 1
30 4 2.709 8.6 25. 4 44. 6

Bl k. w2

18



TART ) AR

¢ SNFIERTIG LR R —F R H i
® X TARBHMREY LT, 10 FHE LA R RATAE L

1T 5. 35BP, _EEUKT 4.2936%.

£ 10: EFREHERT )
WAKZRER (%) BE BP) ®EAXK (BP) HBFIFXR (BP)

2 4F 4. 9223 2. 84 37.68 85. 66
10 4 4. 2936 5.35 45. 61 81.96
30 4.0184 7.29 39. 74 70. 23

By ks
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¢ RERTH LAY (202444822 B-4H 26 B)

o HAMAIEA TR 2.21%, LJE B E 2388.13 £70/4 4.
1% 2291.19 Eon/4 &, T 2337.72 2 0/%& 4.

o HAEMBEHE TS 19%, LAK®E28.70%0/449. &
fi 26. 65 20/ 8, T 27.17 £70/%&H.

o AMAEEHE Tk 1.72%, LEKE 936.87 £5/4F. &
i 895. 62 X u/# A, T 915.55 20/ H.

® LAMMBERE T 7.04%, LEKE 103125 £70/% 4.

A% 950. 00 £ 5/4 7, KT 954.21 X 0/# .
£ 11: HERNHEERMHHED

v eI AR % BEAR (B

B 2337. 72 -2.21% 4. 72%

B4R 27. 17 -5. 19% 8. 77%

me 915. 55 -1. 72% 0. 83%

e 954. 21 -7.04% -5. 98%
kR %iE
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& EmmiA LA (2024548 22H-48 26 )
® WTT i #ite £ &Mt Eal A Lk 1. 89%, )& & & 84. 46
XOU/M. &K 80.70 Xn/M, KT 83.66 E£L/M.
® Brent ik I8 X &L MAEBATE Lk 1.70%, LA &

88. 64 X TT/MR. ik 85. 03 X7u/M, WT 88.06 X7u/H.
% 12: RMAHEERANHES)

o e WS BETE (%) BEAXR (%
NYMEX WTI £HE4 83. 66 1. 89% 0. 66%
ICE Brent £ /&4 88. 06 1. 70% 2. 16%

Bl k. BRIE
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& BEASRHiH AN (202444822 H-4 826 H)
® LME3 F #i4R M A5E oA £k 0.87%, _EJE & 9960. 00 %75/
. s i 9728. 00 &0/, ¥KF 9960. 00 % Jr /v,
® LME3 F #I48 M AS 2 BT B T ik 3. 76%, _bJE % 2660.50 2 71/

i A K 2560. 50 E0/vH, BT 2560. 50 &5/,
%13 HALRENHEE S IHEED

AP W BETE BEAX (%
LME 3 A4 9960. 00 0. 87% 12. 26%
LME 3 A48 2560. 50 -3. 76% 9. 66%

Hya kR 2

22



TAR 7 i

& RiE@Ehim LAY (202444822 B-4 A 26 B)
® (BOT KEMRENGLHMEEAE LK 0.99%, EE&E
1191.75 £/ F X B . &M 1159.75 £/ HXEF, kT
1177. 00 &4/ X .

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

A gy BHA (%) BEAKRK B
CBOT /hN& (£ 4 /TEE) 622. 50 9. 69% 7. 84%
CBOT K& (E4/HRE) 1177. 00 0. 99% ~1. 26%
CBOT E£XK (£4/HFE) 450. 25 1. 64% -0. 94%
ICE f4E (R4 /8%) 80. 92 0. 02% ~11.50%
ICE BHE (34 /8%) 19. 12 -2. 30% ~13. 64%
Hllokg: BiE
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& EARSTHLAEE (2024454822 8-482618)
® NYMEX RAAM R E HEAMABR A A T 3. 42%, LR &S
2,140 290/ 8 7 EHEAL. A% 1,909 £ 50/ F 7 R EAT,

KT 1,920 X0/ 8 7 FEHREALL

R 15: RBWHEESFNHEES)
A A &Ny BaTA (%) BEAXR (%)

NYMEX RS, 1. 920 -3. 42% 9. 59%

Bl k. BRIE
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