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H7.1706, &AL EL 0.01%, #& % EBEF 16:30, 4
TRWH AR T ICERAEAEL 0.32%, L& K&
7.2460. Ak 7.3123, KT 7.2654, WA 0.91%.

o ANRMALCHEMTY: &F LA H 16:30, 15 HH =
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3N AR -458 -489 -478 8 7 26

6 > A HiFR 6 -1056 -1010 35 38 101

1 R -676 -2345 -2235 57 35 270

BARHKIE: Refinitiv
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. _ BETE  BEER S5HAN
mEM BEH WEN CED (R # (D

1™ HHR 7. 1960 7.1295 7. 1580 -125 -650 -935
2™ AHR 7.1990 7.1320 7. 1580 -155 -695 =770
3 AHR 7.2015 7.1330 7. 1590 -175 -675 -586
6 ™ A HiFR 7.1910 7.1225 7. 1500 -155 -690 -144

1 R 7.1461 7. 0680 7. 0880 -290 -800 461
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R%# Shibor (ON) 1.89 12 18
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R [E e e 0% (FRO01) 2.03 30 33
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HE AR ANEEE Sl

® Ly
o Efim, Wax b7, 1 FHERKEFERWA LT
15BP, b YT 1. 38%; 5 4 Hi Bl 67 UK 42 5 4w B _£A4T 9BP,
EREMCT 1048%; 10 43 Bl ik g B AT A AT SBP, b
JE T 1. 65%,
® IURMEaRGTE, WA AT, 1 FHE IR A R 8
BB _£A4T 9BP, R 1. 52%; S 4 HE JF ik g 3 BCRT



B AT 9BP, EREMKT 1. 54%; 10 M EF Ak s R R w

J& _£4T 5BP, _EREYT 1. 65%,
% 5. 44T IR S 2 E i 2 A

i KRR (%) BATE (BP) BEAR (BP)
1 4E8 1.38 15 8
3 4EHH 1.37 10 6
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3 Hi 1.91 12 4
6 H 1.83 14 7
9 A 1.75 12 8
1 3 1.71 12 8
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4 41 1.57 6 9
5 41 1.58 9
7 A 1.60 -30 8
10 41 1.63 14 5
3 A Shibor (ACT/360)
6 H 1.71 -11 2
9 A 1. 67 -17 6
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R R B % (F) 255 FEBIPE FHFIPR
25 HEHLYT R SCPO06 1. 9000 31D 4. 0000 AAA -
25 HEHLT % SCPO05 1. 9000 31D 4. 0000 AAA -
25 BRI SCP003 1. 9700 36D 5. 0000 AA+ -
25 [F B¢ SCP002 1. 9200 44D 5. 0000 AAA -
25 Y22 [E# SCP002 1.9100 60D 5. 0000 AAA -
25 7N ZWH% SCP002 2. 0200 75D 8. 0900 AA+ -
25 YR HL T~ SCPO01 (R} 1) 22

%) . 0000 90D 10. 0000 AAA -

25 YL 774k % SCP002 . 7100 90D 10. 0000 AAA -
25 YL 774k % SCP0O01 . 7100 90D 10. 0000 AAA -

25 BEANEE SCPO01 (R ZZHE)
25 JH [ % SCP002
25 =— SCP001 (B} 61| Z24f%)

25 T J SCP002

25 M HbEL SCP004
25 HIREE SCP002

25 BUMNENEL SCPO01
25 #EH R SCPOO01

25 JEIHIEE 13 SCP002

25 757K %% SCPO01

25 T 57K 4% SCP001

25 A IA SCP0OO01

25 F AL EE SCP002

25 VL7355 SCP0O01

25 A4 SCP001
25 H4 4% SCP002

25 BHAIAEZS SCP001

25 #4784 SCPO01 (R ZZHE)

25 JLRFEE 4] SCPOO01

25 R BT SCP001

25 B pE#E T SCP003
25 FEEK$Z SCPOO1

25 H8 M 7 & SCP0OO01

. 8700 90D 8. 0000 AAA -
. 9500 92D 20. 0000 AAA -
. 9100 120D 10. 0000 AAA -
. 7200 180D 50. 0000 AAA -
. 7100 180D 20. 0000 AAA -
. 8500 180D 15. 0000 AAA -
. 8500 180D 10. 0000 AAA -
. 8700 180D 5.0000 AAA -
. 9900 180D 3.0000 AA+ -
. 8500 180D 2.0000 AA+ -
. 0000 180D 5.0000 AA -
. 0000 198D 10. 0000 AAA -
. 8400 250D 10. 0000 AAA -
. 8900 252D 5. 0000 AAA -
. 8800 256D 10. 0000 AAA -
. 0000 260D 5.0000 AAA -
. 7900 260D 5.0000 AAA -
. 8600 267D 15. 0000 AAA -
. 9100 267D 3.0000 AA+ -
. 9800 270D 12. 0000 AAA -
. 8500 270D 10. 0000 AAA -
. 9500 270D 8. 0000 AAA -
. 8500 270D 5.0000 AAA -
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25 75 JH [E Br SCPOO1 1. 6900 270D 5. 0000 AAA -
25 K 2238 SCPO01 1. 9000 270D 3. 0000 AAA -
25 T #ET Ik SCPO01 2. 1300 270D 7. 0000 AA+ -
25 F 1L [% 24 SCPOO01 1. 7800 270D 5. 0000 AA+ -
25 AL I8 SCPO01 1. 9900 270D 5. 0000 AA+ -
25 HZ K SCP004 1. 8100 270D 3. 0000 AA+ -
25 47 SCPOO1 (%) 3. 0800 270D 3. 0000 AA+ -
25 7R A% SCP002 5. 8800 270D 2. 0000 AA+ -
25 H M+ SCPool 2. 1400 270D 1. 3700 AA+ -
25 EEEBE SCP002 2. 0300 270D 5. 0000 AA -
25 AL IE SCP002 1. 9900 270D 2. 0000 AA -
s 7’“{%*)” & 7’2&% e ngi*f RGBT
25 R B CP0O01 1. 9400 60D 5. 0000 AAA -
25 A YT ACIE CP002 1. 9500 318D 5. 0000 AA+ -
25 %5 CP001 2. 3400 365D 20. 0000 AAA -
25 %% CP001 2. 0400 365D 10. 0000 AAA -
25 HEFRE % CPO01 2. 0600 365D 5. 0000 AA+ -
25 75 hiF 4K CPO01 1. 9900 365D 5. 0000 AA+ -
25 R34k CPO01 1. 9500 365D 2. 0000 AA+ -
25 IHARZ T CPO01 2. 0500 365D 1. 4000 AA+ -
25 F1 355 CP002 2. 0900 365D 10. 0000 AA -
25 2P %E# CP001 1. 9900 365D 2. 0800 AA -
B kﬁ%f” & kfﬁ i ngﬂiﬁ L BT
25 il g MTNOO2 1. 8100 1.0137 20. 0000 AAA -
25 T i35 MTN002 2. 1800 2. 0000 2. 5000 AA+ -
25 [l 18 [l MTNO02 2. 2300 2. 0000 3. 3000 AA -
25 7 R% MINOOL (RHBIZE4E) 1. 7700 3. 0000 20. 0000 AAA -
25 T 4N MTNOO2A 2. 0900 3. 0000 20. 0000 AAA AAA
25 HHEHL /7 MTNOO3 2. 2200 3. 0000 20. 0000 AAA -
25 RBRSMINOO2 (BHBZE4E) 18500 3. 0000 15. 0000 AAA -
25 VA4 EE MTNOO2 2. 3000 3. 0000 15. 0000 AAA -
25 4N MTNOO1A 2. 0900 3. 0000 15. 0000 AAA AAA
25 TR MTNOO3 1. 7900 3. 0000 11. 0000 AAA -
25 FlAIFRL % MTNOOT (B Al
fit) 1. 9400 3. 0000 10. 0000 AAA -
25 FEEFDIE MTNOO 1 2. 7300 3. 0000 10. 0000 AAA -
25 B34 MINOOL (RHOIZEHE) 2. 0800 3. 0000 10. 0000 AAA AAA
25 KT =Rk MTNOOT 2. 1500 3. 0000 7.0000 AAA -
25 VT2 # MINOO1 2. 1200 3. 0000 5. 0000 AAA -
25 LA & MINOO1 1. 9900 3. 0000 5. 0000 AAA -
25 [E Z2FH 5% MTNOO1 2. 3000 3. 0000 5. 0000 AAA -
25 F B4 MIN0O2 (RIEIZE 2.3000 3. 0000 3. 0000 AAA -
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25 B} I MTNOO1
25 7 KAk MTNO02 (RH1| ZZ4%)
25 PH 7K HL -1~ MTNOO3
25 AL 45 MTNOOL
25 &R e MTNOO1
25 HJHE 2T MTNOO1
25 75 [ 28 MTNOO1
25 E Ik [E ¥ MTNOO1
25 BHFHE Y MTNOO3
25 ¥ H3 2 MINOO1
25 Je 1 5 MINOOL
25 AL MTNOO2A
25 FEIHILTT MTNOO1
25 1 JF MTNOO1A
25 JEHE55 MTNOO1
25 ZRIENAZ MTNOO1
25 H &0k MTNO02
25 = FACH MTNOO1
25 5t B (=38 MINOO2B
25 HEAZ % MTNOO2
25 U EE MTNOO3
25 [#$& MTNO02
25 VLB X MTNOO3
25 VL7555 ™ MINOO1
25 5 Fd =38 MINOO2A
25 PRALEE 4] MTNOOL
25 1 JF MTNOO1B
25 BRIEHE MTNOO2
25 T 4M MTNO02B
25 T 4M MTNOO1B
25 H FE 34 MTNOO1B
25 H FE I MTNOO1A
25 T’ 22 K% MTN002
25 &Y $ % MINOO2
25 7538 [E B MTNOO1
25 SR 545 MINOO1
25 =Bk MTNOO1
25 2RI K MTNOO1
25 HEURYT MTNOO1
25 |7 e Bt MTNOO1
25 FHridEE ¥ MTNOO1
25 fALJH MTNOO2B
25 HEMGFETE MINOO1A
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. 7000
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. 0000
. 0000
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. 0000
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0000
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. 0000
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0000
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. 0000
10. 0000
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. 0000
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10. 0000
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. 9000
. 0000
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. 0000
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25 BV A4 MTNOOL 2. 1700 10. 0000 15. 0000 AAA AAA

25 BEGFLBT MINOO1B 2. 7800 30. 0000 5. 0000 AAA AAA
TE: 7 ACRBE A AR B R A BT

i RIE: Wind

|

© EMmW AN, WHFE LT, MAREH BT LT, 1
AN H A0k 25 R BT A _EAT 10BP, R 1.93%; 6 A
F o FhliCaE 2 2 R0 B BT 8BP, AR 1. 86%; 1 FH
Fhli 25 R B AT A _EAT TBP, EEMKT 1. 83Y%.

© FHIEEIE, WEE LAT. AM ZFHEHFEF, 3 FH
B Fh W25 = A AT A AT TBP, EEMCF 1. 87%; 5 4R b
Wi 35 4 RT A _EAT 6BP, BT 1. 91%,

o MV HE, RamExKEREG. AMAALGY, 3451
B Fh W25 2 A AT A AT TBP, LR 1. 86%; 5 4E A b
WK 25 EHTE _EAT 6BP, L ERF 1. 91%; 10 4 H B bl
R GHEAFE, ERRT 2.00%,

f. ShhFIERT IS AR
& — KWy
o X(EEMNMMAKKEL, 10 £ EFEFKERRWAET
47 1. 8BP, LRIWKT 4. 476%.
o MEEE MM T, 10 FHEEERKEFRAAE AT
5.9BP, LEJAYKTF 2. 431%,
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#®9: FEEFBFFSFWRERES)
¢ B [ fit Wl R (%) BEA (BP) B EAXR (BP) EEFER (BP)

2 4. 259 -3.0 6.2 1.7
5 4F 4.327 -2.1 0.0 -5.5
10 4 4. 476 -1.8 -6.3 -9.3
30 4 4. 696 0.4 -9.0 -8.5
75 B [ 3
2 4 2.113 6.5 -0.6 3.1
5 4F 2.225 7.2 -1.0 7.1
10 4F 2.431 5.9 -2.9 6.4
30 4 2. 676 5.5 -3.7 7.9

HEKJH: Bloomberg

& F RFH T
® ETAFEWMEMKEIN, 10 £ £ 0 R E R

E470.33BP, EJAUTF 4. 0825%,

£ 10: ETHREHRLF)
WA R (%)  BETE BP)  BHEHAX (BP) #®ELEXR (BP)

24 4.1121 -1.79 6. 17 3. 44
10 4F 4. 0825 0. 33 -0.25 1. 15
30 4 3. 9849 3. 88 1.09 5.13

H¥E kiJE: Bloomberg

75 R L ERR
AU KB RTE Bk 0. 80%, b B 15 2942. 70 £ 0/ %4
{6 2853.89 X n/# 8, T 2883.18 X 0/% .
® HARMABEIRTE LK 1.01%, bR E 33.41 En/%4.
B 31,21 £0/4& 8, T 32.14 £50/4&4.
® 4HAMAAEIRTA Lk 0. 33%, b BB 1010. 70 £ 5/%4 7 .
A 965.75 Eu/ 48, T 979.55 £ 0/%&H.
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® AU A NASERETE T B 0.36%, FE BB 1007, 74 2 1/ 4 .

A% 954.25 Zon/4 A, KT 961,25 En/4 4.
£ 11: HeRIHEERMOHEES)

v W BAETA % BEAR (B
B 2883. 18 0. 80% 2. 93%
B4R 32. 14 1.01% 2. 66%
me 979. 55 0. 33% 0. 20%
e 961. 25 -0. 36% —4. 69%

BAEHIE: Refinitiv

+. FAmis L AT
® WTT F i M&SBaT A T2k 0. 38%, & & & 72.97 % 0/4.
& 70.56 £ on/M, T 70.56 X0/
® Brent JEMMASEHTE T8 0. 07%, LJE & 76.82 £ 1/

M. AR 74,64 XU/, BT 74,64 X0/
% 12: TS EERMIMEES)

o e WMy BETE (%) BEAX (%
NYMEX WTI JEih 70. 56 -0. 38% -3. 44%
ICE Brent J&iH 74. 64 -0.07% -2.43%

BAEKPE: Refinitiv

N EREEHZ AR
® LME 4 M A B AT B3tk 0. 26%, b & & & 9476. 00 £ 75,/v4
B8 9356.50 X on/vh, KT 9465. 00 X0/,
® LME 45 AR BT £k 0. 27%, £ B & 2661. 00 % 71 /7h,

Bt 2608. 00 2£55/mh, YF 2635. 00 £ 55/,

£ 13: BEXESEMTHEERFHMEES)
Y o g X A % HEAXR (%

LME 44 9465. 00 0. 26% 4. 42%
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LME 48 2635. 00 0.27% 1. 58%

Ha kiJE: Bloomberg

ey

v REmin LR
® CBOT A EM#%%&el A ™% 1. 01%, FJA & 1065.25 £

/RN RAK 104575 R/ HAH, BT 1053.50 &4

/7 X

® HihEFRFEMMEFEILT .
£ 14: RPGTI5EE BFGHEES)

s Wedr BAA (% BEAEX (B
CBOT /hE (FEH/FHRE) 615. 00 3. 36% 7. 14%
CBOT K& (E&H/HRE) 1053. 50 -1.01% -0. 59%
CBOT £k (E4/HAE) 509. 00 1. 60% 3. 04%
ICE ¥8fk (/B 68. 35 2. 09% 1. 89%
ICE B%E (R4/85) 19. 15 7. 58% 6. 92%

BAEHKIF: Refinitiv

+. RASHIHLE#LE
® NYMEX KRS AMNAEBIE Lk 12.47%, FREEZ 3.726 %
T/ E RS BAL 3. 441 T/ H FER A, KT

3.726 20/ H F EHREAL,
% 15: RSN EELHOHED

g X A % HEAXR (%

GLlid
NYMEX KRS, 3.726 12.47% 21.29%

BAEHKJF: Refinitiv
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