RS Bk

20207 B9 H (28iM)

= S EEFRWEN WEI PO

20205

HEE A FIWIAE 1.2460 5 70 T SRR %
Fi o> R E R £ 1.2590 £ T 3 S
JA= S mER > — RIS A 1.2510 FT0KF »
TR BB g L VRIS sk 2 AR SR
F1FRRE RS R TE A B B
EPE MR SRR A 0 > R 2 kA

g S R
¢ e 131
’
_10RE 1225
L —20%k% |
—s0x# . ;.2
1 3 5 7H

Sy
BRI

%?ﬁﬁ%ﬁﬁﬁ ik BRE
AT B R > T2 R
AT TR PN A E U - AL
TR B BLEL AT i 8y o 2% o AR A 7
BIOL > HHIRIZOKFIHREE > 3
R M E RV ESAT > SRR R A
S > MERSERIER - IRt b 1y
I

PRI > S50 SR IR 2 i F R Y i
SR > FRHIE LR S R

e
Dl ‘.‘mﬁ

MR BRI A LW » B2 RE KR R E
HERT ARl eAEg  BKREATE "FERE—BHEEHE, &
ZLETGRBERERE  ELRNAEZHE o

BEps \SEpE 3 [FIRE » PRSI RS Y
HRE > W mRERKERY - B
EFEM REITs » AR AT WA ~ Ik
i AN 15 10 5 [0 B M B R B A
& > FRfEA ) o

AIBEIE R PRETATH
B — AR AT N T8 S A4 R

NBRIEZRFR - BN = Kol
— RAA A T -

57{(]\\@5

E—SRERERE

B—wixE

& T RASZERRAAT i
B AT N TR Z - REES T
Bl > AR 5 = R PHR
B ARSI E A > fEHLAEES]
BT A A B LR o

EEEEY EREEEER
FR4% Bloomberg KRGEET - IETE
R R R AL T 4
ARHY - RRER RS A - 5

bk ATA D HE Y,

& B RIRIEN K » al1ER
AT I S A A T o

F—4 X 100 KEEEHRESK
FEAFFESRR > WA K
JREEN AT BEYE ~ B PR EIE AR
T S A Y 32 B AR 47 O A AT
TEME > SRACME RN AR > TLME
FATYEE A ] SR R o

FrEZ R EEBERE - 560
B R E T R s  ZHE
T R ) A 2k A SR T
fEE R A 2 ERAE - FHA 2 A A
R 2.5%% 4.5% » HE—% > n[FFHK
B AENEE > AR ARG
BBL & AR A I I fE

AR R ) I T T S AR A D B A R S R o
il SR 3 B B BOK B Rishi Sunak 78 & = #i2y
A — B RO A i 2 7T SegE T IR 2 8

AT N TEE

SRPHE - RFERE - BB SO - R RS T i 2 g

Y T 4 1 8 1) 0 A B o7 A R

TR - AN SR TR AR R H O R e R 97
KAV SEEE R = RO A FEE 1.25 560K
IJLTJ o

ERETERAER ETIEHRE

1 > Markit A=A 5 6 6 A 7731
7 2 PMI A 55 50.1 » BLYIEARE > 9585 A 4y

B i 5 K A

£ [E aap =

52
=
TN

£ A

) 40.7 ZKT-BEE Ui > i b R A B S 6
A IRFES HE PMIAMEZE T 22 47.1 K V-4 A &
B 5 AH 29 KR IRERE - BEA B
B 45 9 ZR AR 14 B SR B 2 A > SEER TR |
H 18 B AT 6 A An &kl ik O BUR S 2 248
TR 5 H 0 & W BOR TR i e - 55
85 L R R B H PR 1.24 BoTKF o BEE ER
Wt fath e 1) - 5 A TR — 5 W gl SR A R R BR 2 T
FABUR » #2505 Bb & > FERITEEES
P [ 1.2700 F0KT- -

EIRARER T SEMELIT

JA AR # 8 H 4B 1,809.90 £ 7T - K 1
HF16.40E50 - BUEGEART —F5181,773 %
JEIK AR A ) | & 1,790 SEoCBE 147 - J
=5 1,800 ETCBAN R FHIEEE K > — B b
HEAT 1,805 F LKA 9L o B A
B A FFRE A TAERR R R > i b T T
IR — 25 4 KR B A B S E A
iR FATEE > HEHESENREERE
1,850 /K- o

RIERIE

B EEKREBEL1.2700ETKE o
&E  HESEBREESE1,850ETKE -

U R =R B o R 2 35 B e
1IN EE DA SR o B R e B B 1R
P T ¥ E TR B TR R o 2B G
AL XA BB A R B A
B EERA DS = KM
f) 5 5 T RE B S (TCU) R AR b
T

WEE s BMER - EEES RS
B 300 55 - 25 KR 2 M0 H R A FE 22 N
NO#E - B B A E AW
Wl o H RN AT K W A %20 Z 141
PN BRSBTS I TR
T BB 5% 7 AE 55 K 40 b I 2 48k
i@

5 168 5 e B S e 61 AR B T 81
R BRI o BN > ERE R

(FED) =fi'H BHRmR > il #E!
B R0 A 2 B > SRR YL ) S TT B
SR B S o SRR B e &
M T R

Aot s E e HEE R > B
H i Rhse > At e 5 55 0K S0 R [ ] =

HETRIEE

il

WhEE M SPULIE > i BT AR T -

N\

RN D ERIETISBEIR

WML AR o

A&
=

o m b #gEzmRoeeBO > 2R
75 QI B B AE 250 KT 43 R i > H
HIBE R 0.6350 7K > p 7 1 B 44 [ e 1
Z H sl 33 > SR IE B & s ok

AT kESH 0.66 8O

] R§ > [ % 78 R RSI K BBt 15 BUE
B I ] > R R S A T RJEL
B o TEAEFEMP SZ A4S & B £ 0.6260 &
0.6190 7KF- o Zjirm FKMH )2 %
FE12 ARE70.6755 LE 0.68 B 1 ©

BB #F & 0.9370

EIUHIERAES > BXRIT AR > AHA
JES DA 2fe AT L B R — R B P 4
[ > P44 N 30 2 BRI )
B > Al EEE T A ER R e A — A R
B R E 2 09370 K&
0.93 » TR SZHER 2 3 AMKA20.9190 LLE
0.90 B 1 o ZJABH J1 7 SE |1 F 25 R
#£0.9485 » BKFEIT % F £ 250 RT3
H8.0.9755 > 8 2 H i) IR ] FEAE K fig

> ‘

S HERRERIRAH

{&E 5 REFRE S Al

B 5018  BIfENRZE 3218

14 00| 1EE5 AZEZ=AHOAZR » 18H+13.8% * HI1E-24.0%

&E5 RS EMEN A% » FEl+12.0% * HIfE-16.5%

EEMBAES A H (THABER) TER137.58 » AIE142.78

20: 30| EEEKESAENESE (7A4BER)  BIfE 1503758

EEEEFRES N6 B27HER) » HE1,895% » BI1E1,9298

%5 At ETF ARSI - TRR-1.2% @ BIfE-1.2%

22:00
XE 5 AfFESHE AREEE  AIfE-16.9%

EFHE D A600689 B 900922

EB=%FE* (KE)
FRERRIEBRERIER A

BHEWH | LB=F =FEBRK

4R5% - §82020-032

Bz 13 A/ PR 2 5]
HREMPOERAS

ANFEFERERESRIFANEATIEEEMERTH - REMFREFEXRR > EHENFTHEEY -
HERE AN ST B MR B BB RS IEAE ©

BEERHFRT

o ZREHIFIS | BRRTROAMAR (UATHB TRiKRT, )  XERTROGARLE (UATHHE T5E
$R1T) ) BEEAT ) REERSRATRNAIRAR (AT TEART, ) BEXT ) LigRTRHEMRAR (AT
B TLiBRIT, ) MIAXST « LBRITEMAXIT -

s FREFBHIEHE A L—ERAEH (202041898 ) ERAEH (202047H9A ) Ik AR EIBEE
REHERIA120008 T ; BWEEMERSERA 110008 T - HIEANER > AFHAEANEMEREEAOET

o RREMERLHE | EERTEMAEMER200245 ; TEPITEBVEETHUEHMLER189K (HEHNET
#R) 5 EKRIRIT2020EHMER KN FBEGEREHNEAYPERI01 ) LiBRT TRk, OWFEBUERES -

o REEUMHIR  ABB12EA

c BTMERER | AFEEA ST EEFZENAGEELEE  ERETRRAGEH -

— s RREFEBUER

(—) ZRHEHEKN

REBASERYE  BREMBEEL  GAREEERE  AABETHEER
REBRRITE RN ERIGE » A RBH -

KENERT  AABREESRT

(Z) BEKE
ARARBRAREHEMERRENEEAATREEE -
(=) ZEEMERNERER
BIRIRIT | SRITIEES | BRI 202051 A13E Z | RAFH Y a e -
EWEIT|ER 200245 1000 | o0o0£7/13R | /] 10%-35% | 499-17.45 | &
HEIEERY
i)
SEASRIT2020
KKRERIT [SRATIRES | EEHMERE L 4000 202046 4R E |RAFH ;| 1:48%/3.25% | 14.30/32.50 =
BEXIT |ER R E 202049 F4H  |Wr#ER /3.35% /33.50
FEAHERI01
LIERIT | SRITIEES | TR ORE 20204 7A9RE |RAFH o o -
MOXAT |ER BUERER 2000 | o000 10A15H |H 2 /o |1:00%-8.20% | 537-17.18 &

(M) ~EHEEIER AR N

IR EEEERHBERFASETEREMRENEE - RARERLRERRSEFZENCNTERFERILE
ARAERBAEFERECENTEXRRERRELFZRFASFAG - ARARAUKEBEEABEAGTE - ARHE
EENGRREERBOEMAA SRS MMBRHRTEMERZE  HREERER - AR REETRSERTE
EREMERER » A RFFRIGERHREHEE » EHREER

2 ARERERMBEFHREARKEENASERAREENNENAEE  SEAUMARITEMERREE
B#TEERE @ WREEREED > SEBRSERETRBRENKHEME.  EEHnEAES GRS -

3 BNER  ERFTEHASERABLSTERRNE » BRI USHEEEGERTE -

A~ NRABBEBRRLAZTARNEHBVERETEE  EXRETENEFRE  MIFELEANREZE

RgREENEETIE -
5 RARTLRABBARERY > THHEGMERREME=7ER  ARARELRABREMMNEARTRE
6 WITRHMAABRE | REXBHRFA - FZA - FHA - EEEBEAMEEY ARAREEDEHELRE

RATRARRNEHES » SUBTAERRERLE -
TR RS T BRI | R R R SRR ORI E R RS
BRI -

= EREEET AR

RIFEES LR RHREE AL —#RAEH (20201890 ) BEANEH (202047898 ) 1k AFIEER
SRAT ~ ZDIEIRAT ~ RAIRIT ~ LIESRTH RIS BHERTIEYIEM ERRAAR R -

(—) ZRHEUEREZHR

1 BT ERXTERESAREERK
ERER B EFR200245
BEEE 10008 7T
ERFR REFEHE
AR 182%
#8A 20204 1H13H
EEE] 20204 7F13H
KRR 202047H15H

ORFEEEERERINE  BRRMTRESBEREGBEERAE -
QAEWUGERERKRRM A » MBRTRHRBER U AEE RS o
QEREBREARSEMATRAEER - WERFEATER
@R
MR » [GBP/USDIARAIIN(1.0250,1.59701 BRI » BIZERMMER (B )
rrmtnm o |3.5% (EME) | MEEREELERN » [GBP/USD]AAIS E3EH[1.0250,1.5970HE R » BIERKK
TERCMBEIER wun (mEk) 19 (FAE) -

" SEEEERRRHEAR

2 XBRITHHZATEREM SR EEHK

&S 47201.05 47486.86
ERER LEPITEENECHEABMERI89X (ESHNER) BERBAAMEEES 46177.49 46475.45
ERRB 2699202257 KEERDELNRESRETE 1935.16 -2542.38
REEE 30008 T & 1 202043 A31 BHIRKIEHERT -
EmBIA 202045H11H _ BLE—#ERAEH (202051898 ) BEFAER (2020467A9R ) 1k ARAMEEMERLE R 5120008
23} 2020411 816 e
;Z”fﬁia 189;; A16R #1E202043A31H » A A& E£%476,851,179.817T » ZREREME LG AR E—HPRELKE LML
s _ % 1 156.15% (5T BHE— MR RMN G R FE S MR LGS | 25.99%
FENERERE 1.55% (fEASMEE ) -3.20% (BHEkHE ) (£4 0 TH) NANGFEBH A BBENE RS E AHEMERNER
HEmN LiBEEXHAAU.9GKKAERE (U EEEELHMEFREEAMENBIRAE) (=) BEEMHATHRYE
#z=A 20205118110 » B EEEL T HAAU9.99% 58 + IBEE T—@ LigE &% 5HAU99.99% 5 H AT AL i = At A4 e , — .
58 A 11T RIS  REREATEECEMASRSNIE TR  TEREAAESES

WARRALAEFANRNAER  ARTAREFRRASEERE « BREAESGROENG IO b L M I e 4 gt

FERUE BRARBASERLE - MNAS K - FMAERERRMBRAZENOREY -

E 0 RRANENNERRE > BEFXAEGKE (05 TR ) - KEFTEHER 1 1.55%-3.20 (£
) -

HHBHEEREY 365

g x WREABEE « WIRAR (RERMIAHERIPANRBERY  TaFERIPAEX)

Wt EAR /365
NN  NEEE BB MR

3 AKFITERZITERBEMARETEHRK

(=) AFtERER R
REHERENER  NAERARBENEMERFNEEERR THUERBEE,) 17 WENKSETAFIEER
Mg EEE ) ST (REEEHTR SRR BRI RIERE - )

A ERRRT
ARAFRERORTEM ER S RITEBEET  BRAKZDHKHNERRER - LRSI RBRCRLE
X MBRZRREZETISAR « BIRERE - RBEAE « R NRBRERRERYE > Ry SRAKE

EmER 20204 ERH NEEMERENE AHER01 N . L .
EARE 2020101045871 7 REE TR AN

LI 1 AFIR202044 A28 BME+EESEENAEH  EREE (ARNEABFESRTREREPENERRSE
REsE 40008 7T HEER)  AEAFERKREEEESMEERENIRT  FAEERTBBARKI50008THEEES » ANBER
ERER REF B R FRIRIRITIGHAIRRIER - ELREEN  AEFAURBER - ABRAETEFRBEBARRZAEE T —EEERE
EmHIA 202046 4R =EEBMM—ALE -

f ARBUEREETEEFFENAGHFREMERHERERNT | ANERREREENELRENAIR
EREHE 202049748 T BHEATRBARK150008 T B A S S RTRMMTEMERRS  BMRREREEHERFEENERAR
ERBEHREE (£) [1.43%/3.25%/3.35% R - BB 0 BEAFRENRANIEEBRRE  AEEREAARSMRRNFE » R 2 /NNREFR S
EaBEEn Bloombergh B HEI15:00AfF FIBFIX EURUSDRIMIER gggégigfﬁgﬂ&ﬁﬁﬁﬁﬁﬁi'ﬁm%¢ﬁ§$§%ﬁ§'nﬁ§§$§ﬁ$ﬁﬁ%EEﬁ@ﬁﬁ&§&

&l o
TR k257 FHREAERNAERN-0.1» ERUERR43%HIT | FREAEZELRN-0.1 1 IAN+0.0540 » B = s . mEL N ; PN
BRATRMEENE | 2105 osuthfs : £IRAEERRFHNA00540 1 KR ST | NAERRETHBIMENE | | ) (oo o0 HEte (LMD~ (RARCER) B LEHAL BRI, s00 com cni I
i §°J% = £ BEAAEE  ARREHEAEAEEESEREMOER

R REYEM=EIER T = = —
ERBEREAR | E/0060 ; HEAG0X + HAEI0K » MIAEE EAHE - Fa mEEREL TRENER | TRMDEE | TRAR | MAKOESER

4~ EESMTIIARAT « RAXTEREMAREZHFER 1 |RESTEHMERESR 3000.00 3,000.00 27.60 0.00
EmER HiSRIT T WM RER 2 | EiSRITIIOXATAMERWG19M03027A 1000.00 1,000.00 8.73 0.00
ERRE SD22003M191A 3 | EiSRITIIOATABIEER 1000.00 1,000.00 9.22 0.00
PBHEE MTAZ1720008 7T ; £MAX1T20008 T 4 | EisSRITEMXITABEER 2000.00 2,000.00 18.45 0.00
EmEEREER 98K 5 | Z@RITHEIEERSEAR 2900.00 2,900.00 25,67 0.00
ERmBEBRIR BRRRER 6 | EXRIRITEREMMEERIENR 2100.00 2,100.00 12,60 0.00
#8HE 202047 F9H 7 | RARITEEBIE SRR 2000.00 2,000.00 12.00 0.00
L 2020410 H 150 8 | BiMIRTE(IAHIETFF18933035% 1000.00 1,000.00 317 0.00
BRI FEEBMEGEHERS AR E3M USD Libor ( £7T3E ARBERITREMERR ) EEMRBEHRN 9 |RERTEEMEMER 3000.00 3,000.00 23.08 0.00

= EFRESBRERKR3M USD LiborZEifiE BiRE » G HAKEEE [1% 2 3.20% ] BRA - 10 | EEERTAT Q1T 2000.00 2,000.00 11.91 0.00
=R ERUEEE (2B ) EEZEERMA (FA%AB ) ALHERH 11 | EESRITEM R ITEBMER 2000.00 2,000.00 11.91 0.00
f?ﬂ)@iﬁ@g%ﬂ?ﬁﬁ:gﬁ% '(,ﬁﬂliﬁ#rwsi , ),-T—ggur : | Bl A B 12 | BEERIT B A 8936155 1000.00 1,000.00 2.71 0.00
1) RFEER SIERIETE (—0 » -1.5% ) TiF (3.25% * + ) BRIP * B A4 oy yem—————y

1% BF !a.?iim&:so%oﬁﬁ x 1% x 98/365=134246.587C 13 f’ﬁiﬁffﬁ@m %?\myﬁ% Sﬁ% 3000.00 8,000.00 3632 0.00
A% WEHE (2) EXER : RERRIEME-15%325% BN  AIBFSAKEEAS20% » BFHFME 14 |KAIRIT20205 H AR T 4000.00 4,000.00 60.00 0.00
=50008JC x 3.20% x 98/365=429589.047C 15 | EiESRTII O ATRBEER 2000.00 2,000.00 34.90 0.00
ERAIRABERRER  ERARRAERRER TS B RRRE PRGNS  #He 16 | EESRITEMAITEB RS 2000.00 2,000.00 34.90 0.00
% 17 | RESTEHBMER 3000.00 3000.00
. 18 |ERITEMSHEEER 1000.00 1000.00

- B B 5 [

;&%g%iﬁgﬁgﬁgggmm? . 19 | RBRITEEMEEAREHEEER 3000.00 3000.00

1~ SEIERAT ¢ BRAEE « [ER ~ IEM SN B s E BE RN AN R AR EEEER o 20 | EKERIT020FEHALEIER 4000.00 4000.00

2~ ZBIT | #MA LI EE I HATAU0. 995 KRR AVAS B 1E TR 3K © 21 [ EiESRTII O ST EIEER 2000.00 2000.00

3~ RKRIRIT | MR EIEIMNEITER « FIRTER - BEBREHSHEBEER - [Ty —————

4 EBEE  REREEHNE BT AANEAGL LWERKS TR  SRTETR  ERE  aperRy | |2 | TBRORBRTAREER 2000.00 200000
&S~ B G TR0 BE s BEGET - RREEREHEE KPS ESERERLBEENLONT © &5 Art 49000.00 34000.00 335.17 15000.00
B8 ~ 748~ TR R BE - BESERD (GFERRREDY Rk« BL%)  RIGEEREAFEHERERN SE1EANERERRASE (BL) 15000
LEBIA30% (&) -100% » BELHEHFEHERBEAELHTEBIO% (FE) BE2EANERRERNS B/ R — S RAE (%) 32.08%

(=) BRESSH B2 A ZREEM R/ I —F BRI (%) 20.37%

NRRRERBHREET T HANSEMNES  BENEMERARTEREER  AREREMNEEERER BRiEEAMEREE () 15000
& BRAE  FENTEREREEN  AFEAANBESEEER - Mk FREREE (BT ) 0

=\ REEESR AR BEUEE (BT ) 15000

ARBENEMESZRARBERRT (RERTE © 002142) ~ TERIT (HERTE 1 601328 ) ~ AT (A RE RIS EIZR £ 1500088 TT 44 R B HARO IR B EE M ©
ZRE5 1601818 ) UK _EESRIT (BRENRT 1 601229) » HHRE EHEREEE « AF R LRIRITHRTFEMBEE -

RRZBTERBLS Hie A o

M~ HAR R E

Lis=F 4% (£H) RBBFRAF

SRMERBE=AE x ARELKRR x BERY + 365 (—) BE—EX N EEHBIEE B BT ZOZO%+tAAH
iskg*ﬁﬂﬁ?mﬂzﬁﬁw CNEEEPNREEEI0008 T ) BRI T ARG EERKE (BRTEE 202043831H 20194 12H3180
#HA182F) © -
QU 35=10007 x 3.5% x 182 + 365=174520557C AEAE 71908.28 72383.76
ERHEHAERNE  ERSETER IR  REEEE - BffeE 24707.22 24896.90
| [ | [ I [ | HNn [ |




