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BEFANHE (FL/BLY ot 20
o BTN AE (FL/ T oottt 20
BE T AN AE (FL/PR) e 20
MTBE £ (FL/TE) oottt 20
CHiy TIHAE (5 70/ 58) i 21
T I AE (TP oo 21
T BFANAE (T L) ottt 21
TR AE (TL/BE) ettt 21
BEBRANAE (FL/BE) oo s 21
BEBR T BEINAE (TL/PL) ittt 21
P HEBR AN AE (TL/ L) ettt 22
P HBR T BN AE (TU/BE) ettt 22
FRIDANAE (FL/BE) ot 22
PR AE (TL/ ) oot 22
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Fy TR ST RMAE (FL/) ottt 22
T BRI AE (FL/PR) oottt 22
FRIEANHE (FL/BLY o 23
MD T AR AE (TL/BEY oottt 23
TRA MDT ANAE (FL/TE) ot 23
TDI AAE (TL/BE) oot 23
DMF A1 (TE/BE) oottt 23
B ITREEMAE (FL/ L) oottt 23
FRETTIEMNAE (FL/TE) oo 24
ER BN NHE (TL/TE) ottt 24
FRAE I ARG (LT oo 24
BRI AN AE (TL/TLY oottt 25
TN HE (FU/PE) oottt ettt 25
FRBRANAE (FL/ T coeveieeeireie ettt sanis 25
ZRABBANMNAE (FU/PE) oot 25
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FA TN AE (FL/BEY ottt 26
TG T UHEMAE (FL/BE) oottt 26
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TRAR B ANAE (FU/ TR ittt sttt nese et sesen 27
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F I TENHE (FL/E) oo 32
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fe | Rab (WTD £ I 56.65 52.51 56.59 7.88 0.11

i R (Rie4) £ LI 64.45 62.01 66.87 3.93 -3.62
Jah (G FF) % LI 62.81 59.96 67.21 4.75 -6.55
KR A (NYMEX #16) $/mbtu 2.21 2.39 2.56 -7.53 -13.67
NAK (R2H) Tk, 595.00 596.00 599.00 -0.17 -0.67
L (88 .61) Tk, 5100.00 5250.00 5500.00 -2.86 -7.27
HEE GLg) Tk, 3250.00 3370.00 3350.00 -3.56 -2.99
MTBE (4 H) Tk, 4620.00 4537.50 5210.00 1.82 -11.32

A | TH(CFR & d 2] A1) £ Ik, 701.00 701.00 841.00 0.00 -16.65

Zi A (F B 2]E D) £ /o 911.00 911.00 906.00 0.00 0.55

s

=z T Gt ait) Tk, 8700.00 8700.00 8500.00 0.00 2.35
P EE(ER) Tk, 2360.00 2310.00 2350.00 2.16 0.43
FEE(HR) Tk, 1245.00 1248.00 1317.00 -0.24 -5.47
BEER (E7R) Tk, 2700.00 2800.00 2480.00 -3.57 8.87
BEER T BE (4EH) Tk, 6050.00 6050.00 6400.00 0.00 -5.47
7 M B (7L 1 2) Tk, 8200.00 8200.00 8000.00 0.00 2.50
7R T B (H L L 2) Tk, 8400.00 9500.00 9300.00 -11.58 -9.68
REr (% #) Tk, 7475.00 7300.00 7750.00 2.40 -3.55
AER (£ 7R) Tk, 3100.00 3000.00 3250.00 3.33 -4.62
Y LE (Graisik) ok, 6500.00 6500.00 7000.00 0.00 -7.14
RER) vk, 4840.00 4650.00 4525.00 4.09 6.96
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FR(ER) Tk, 5200.00 5115.00 5100.00 1.66 1.96
ZF¥R(HR) Tk, 5525.00 5425.00 5490.00 1.84 0.64
R Rk (£F) Tk, 6050.00 6050.00 6000.00 0.00 0.83
gg MDI (#%) Aok, 17500.00 17750.00 19250.00 -1.41 -9.09
’jk F4 MDI (%) Tk, 12100.00 11500.00 13550.00 5.22 -10.70
TDI (44k) Tk, 12650.00 12500.00 12500.00 1.20 1.20
DMF (4 %) Tk, 4625.00 4475.00 4725.00 3.35 212
R (£R) Ik, 9450.00 9450.00 9600.00 0.00 -1.56
FAARER) vk, 9300.00 9300.00 9600.00 0.00 -3.13
k| kak (dwska) Tk, 14000.00 14000.00 14000.00 0.00 0.00
=
A | AR F (29 )1 55) Tk, 1200.00 1250.00 1250.00 -4.00 -4.00
B\ By s (HdbEie) Tk, 500.00 500.00 500.00 0.00 0.00
? FEE (@ )) Tk, 14900.00 15000.00 15700.00 -0.67 -5.10
i BRER (AE7R) Tk, 4900.00 4900.00 4900.00 0.00 0.00
= RAHAN I S ) ok 6300.00 6300.00 6300.00 0.00 0.00
A | PVC (e &ik) Tk, 6825.00 6810.00 6980.00 0.22 -2.22
ff eak (H£5) Tk, 728.00 728.00 773.00 0.00 -5.82
L sz b (%) Zlk  1700.00 1725.00 185000  -145 8.11
wE (AR) T, 2983.00 2968.00 3015.00 0.51 -1.06
A|®E (ZLF k) Tk, 3300.00 3200.00 3100.00 3.13 6.45
ﬁi ZA P Gz EAR) vk, 3350.00 3350.00 3250.00 0.00 3.08
Pl RkAAE (TasAS) vk, 12000.00 12000.00 12000.00 0.00 0.00
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AMFUESS

PACIFIC SECURITIES

TR R

“RB-PTA-%SK2” RETFA

Ak | AR R22CH T M K AK %) vk, 16500.00 16500.00 16500.00 0.00 0.00
#1747 R134a (Hriz E4L) vk, 28000.00 28000.00 28000.00 0.00 0.00
ROWACH (i EAL) vk, 58000.00 58000.00 58000.00 0.00 0.00
Tk atese vk, 9400.00 8900.00 8900.00 5.62 5.62
kb B (s R ARAD) Tk, 6400.00 6400.00 6400.00 0.00 0.00

| PX (L& aik) vk, 7080.00 7080.00 7080.00 0.00 0.00

j LB (%K) Tk, 4425.00 4275.00 4335.00 3.51 2.08

L1 pra (%) Tlok, 5930.00 5580.00 5600.00 6.27 5.89
BDO (#%) vk, 8600.00 8500.00 8500.00 1.18 1.18
REGI R AT BRA Tk, 7100.00 6700.00 6600.00 5.97 7.58
Fusaer (&) Tk, 8050.00 7500.00 7800.00 7.33 3.21
et 4 (POY) Tk, 8000.00 7600.00 7600.00 5.26 5.26
AR TE vk, 14184.62 14116.92 14609.23 0.48 -2.91
e pcsas (£4K) vk, 11250.00 11200.00 11650.00 0.45 -3.43
R K 22 (B R) Tk, 37800.00 37800.00 37800.00 0.00 0.00
TR (R) vk, 7825.00 7825.00 7950.00 0.00 -1.57
THBLE (&HLT) ok, 11900.00 11900.00 12000.00 0.00 -0.83
wmesh (£ F) Tk, 13000.00 12750.00 13000.00 1.96 0.00
#¢: FDY (44, 70D/24F) vk, 16250.00 16500.00 16800.00 -1.52 -3.27
R AT ek vk, 34000.00 34000.00 34000.00 0.00 0.00

#| R (L&sEmi) vk, 8000.00 8100.00 8300.00 -1.23 -3.61

Z RAH (L) Ik, 8500.00 8600.00 8700.00 -1.16 -2.30

| ABs (%) Tk, 12250.00 12225.00 12550.00 0.20 -2.39

IF H ol 2 I L Z )G 69 %57 335 FiE HHF TH RZ
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C)A

TS

PAC[FIC SECURITIES

TR R

“RB-PTA-%SK2” RETFA

7~ | PS (%) LIk, 10025.00 10025.00 10100.00 0.00 -0.74
* RAKE (LETH) Tk, 11500.00 11800.00 11900.00 -2.54 -3.36
THEME (R vk, 10500.00 11000.00 11350.00 -4.55 -7.49
BOPP (#ixt#& %) Ik, 11600.00 11600.00 11700.00 0.00 -0.85
%2 (GLR) Tk, 6600.00 6600.00 6600.00 0.00 0.00
R\ kFE(EE B vk, 1900.00 1900.00 1910.00 0.00 -0.52
j;c s (B R ek, 500.00 500.00 500.00 0.00 0.00
| AR GLARIES) vk, 1850.00 1850.00 1850.00 0.00 0.00
By — s (k) vk, 2650.00 2650.00 2650.00 0.00 0.00
7 RE(F & ) vk, 2350.00 2350.00 2350.00 0.00 0.00
2 A el AR 2 E K 45%S) vk, 2880.00 2880.00 2880.00 0.00 0.00
FHBE (EF) vk, 23500.00 23500.00 24000.00 0.00 -2.08
H A # (T4k) ek, 11200.00 11200.00 11500.00 0.00 -2.61
AER vk, 89000.00 89000.00 96000.00 0.00 -7.29
iz | BERAE vk, 79000.00 79000.00 79000.00 0.00 0.00
:Z: W gk (BRER Bk 42) vk, 40000.00 40000.00 40000.00 0.00 0.00
:er 7% DMC ek, 5800.00 5700.00 5500.00 1.75 5.45
7N R ER 42 vk, 122500.00 122500.00  122500.00 0.00 0.00
[ g CRI 16um/Fik$4s) Tl Fr 4k 1.20 1.20 1.20 0.00 0.00
FafE CGEI| 16um/iE %) F T A 2.10 2.10 2.10 0.00 0.00
42 %, #,(3C) 7l % 7.00 7.10 7.00 -1.41 0.00
Z UM E AR A vk, 136000.00 137000.00  139000.00  -0.73 -2.16
B R 4k 42 TE AR M A LIk, 50000.00 51000.00 51000.00 -1.96 -1.96

IF H ol 2 I L Z )G 69 %57 335 FiE B TH EE
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AN EESS

PACIFIC SECURITIES

TR R

“RB-PTA-%SK2” RETFA

# | VA(E *) Al 3 392.50 392.50 390.00 0.00 0.64
; VE(E ) T £ 53.50 53.50 53.50 0.00 0.00
B1(E ) Al 3 190.00 190.00 185.00 0.00 2.70
B3(E *) TlF £ 48.00 48.00 47.00 0.00 2.13
B5(£& 'F /3 K) AT 385.00 385.00 385.00 0.00 0.00
K3(MSB96%, & *) AIF % 102.50 102.50 102.50 0.00 0.00
Bl & A8 (Jb%) T % 18.75 18.75 18.75 0.00 0.00
£ BEpE (EFR) Tk 4600.00 4600.00 4800.00 0.00 -4.17
" oHE B E (Likai) Tk, 3700.00 3950.00 3950.00 -6.33 -6.33
AR (Frefer) vk, 17200.00 17200.00 19500.00 0.00 -11.79
DMC (4 %) Tk, 16200.00 16200.00 18000.00 0.00 -10.00
107 & (Fr4efL 1) ek, 16500.00 17000.00 18500.00 -2.94 -10.81
W %ol )35 B L2 69 T KBS FE B TH KL
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G PACIFIC STCURITIES ﬁﬂk%]*a
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Bk 4: FRPHL T =ZBFAT LR

14%
12%
10%
8%
6%
4%
2%
0%
2% L
B d R F el E B AR EHLBELLON
ERE PR FRLROKLEAEF LR FEwerEERSeawgdg
¥ s Wel FE A HMabdb b Ea & ® 2
R’ e RO gD WD e F #
H 2 H 23= DK
¥ X ¥ wwm HE =
® i i
s

FAHF R WIND, & -FFEX#E

1.2 AL TAF AR HR

Bk 5: EREkskt@ar Ze9n 8 (FR% )

FTE HF TH AT

$

W ol 3% IE LB 89 R 9T 3T



AT GEUES .
(J PACIFIC,SECURITIES ATk B 3R

“Bil-PTA-A8K2” BEFA

#H 5 KA A g (%) i8R A g (%)
1 W iR AR 61.08 2 i -12.14
2 PR 22.59 [ & Ay -9.08
3 DI b 19.87 IR E 1 -8.92
4 ER 3o 18.68 BBy -8.06
5 AH1E R 17.28 YN X -7.85

HHER: WIND, & FiEuEKE2
R TIT 335 R EFTNE P, H 305 Kikta A E, 26 Rokta A . L,

PREA, PR, BLAaR, e FEm ik ER; BAER, RiA
BEy, ACERAHL, B3Ry, & KPEAEZRNE ERT.

2, LT ENERLEEE

2.1 A EAFRAI A
1, 7 iEAy (002643) 2019 FFFMME &iF: LG FESMA, THMALLE, A%
Kb aRE
LETHHhNe L EFE LY, THEMBLL, A% K2 G34E; OLED
BAER, ARG RMmE; FH CENT BFTFR
2, FTRA (002805) F 4 L iF: 42 @ EMAMAIELE R 4L, NOM 811 ik LG 47
AR E MM A S Rk T FRMAEE A, MBS e L L FRIERT
R eE CENT BT IFR.
3, “FHET” T _HHRE AL R
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ZHREAES L, FERRNIWAAT A ZHK, AZTHERER £,
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ons o * .
(J PACIFIC'STC}JEEITIES ATk B 3R

“RB-PTA-%SK2” RETFA

A 6: KFFRLI&RASKER

w0 X i) 35 EEAE =X 303k i S AT e
47178 2.14% -1.76% -3.08% 3.90% 5.22%
4)]248 3.42% -0.30% -0.42% 3.72% 3.84%
57280 -2.94% -1.40% -1.88% -1.54% -1.06%
5/18H -1.43% -0.21% -2.55% -1.22% 1.12%
54158 1.68% 0.15% 1.40% 1.53% 0.28%
54238 -0.40% 1.33% -1.14% -1.73% 0.74%
6758 7.50% 1.81% 2.84% 5.69% 4.66%
64128 1.97% -0.84% 1.52% 2.81% 0.45%
67198 0.10% 1.14% 0.48% -1.04% -0.38%
612680 1.84% 1.12% 1.83% 0.72% 0.01%
7A38 0.71% 0.81% 2.39% -0.10% -1.68%
7A108 6.74% 0.44% -0.91% 6.30% 7.65%
7A178 7.08% 0.56% 0.77% 6.52% 6.31%
7A248 3.35% 0.69% 2.06% 2.66% 1.29%
7A3L8 5.60% 0.29% 1.47% 5.31% 4.13%
8AT7H -6.26% -1.51% -3.41% -4.75% -2.85%
84148 1.19% 1.96% 2.89% -0.77% -1.70%
8H21H -3.87% 1.74% -0.62% -5.71% -3.25%
8/ 28H 3.75% 0.93% 2.83% . 2% 0.92%
948 2.30% -0.13% 1.24% 2.43% 1.06%
9/ 118 -0.02% -0.35% 0.72% 0.33% -0.74%
9418 H -0.95% 0.0006% -1.25% -0.95% 0.30%
9/ 25H 3.38% 0.13% 0.80% 3.25% 2.58%
10498 -3.16% -0.37% -0.15% -2.79% -3.01%
10 A 16 8 -3.43% -0.43% -2.45% -3.00% -0.98%
10 A 23 8 0.32% 1.02% 1.12% -0.70% -0.81%
10 A 30 8 -2.58% -1.23% -3.34% -1.35% 0.76%
1A68 8.36% 1.87% 2.96% 6.49% 5.40%
114138 -1.33% -1.52% -3.66% 0.19% 2.33%
11420 8 0.26% -0.22% -0.95% 0.49% 1.21%
1L A27H 3.25% -0.87% 1.45% 4.12% 1.80%
12748 -2.06% -0.62% -1.42% -1.45% -0.64%
127118 1.32% -0.74% 0.59% 2.06% 0.73%
127188 5.17% 0.89% 0.71% 4.28% 4.46%
12258 -4.51% 0.33% 0.34% -4.84% -4.85%
1418 6.55% 2.35% 4.19% 4.20% 2.36%
1788 -1.08% 1.10% -0.97% -2.18% -0.11%
17158 -2.01% 1.72% -1.07% -3.73% -0.94%
17228 3.60% 2.33% 1.16% 1.27% 2.44%
17298 -4.39% -2.85% -5.34% -1.54% 0.95%
2A58 -14.03% -8.26% -6.61% -5.77% -7.42%
2A128 4.85% 5.14% 6.25% -0.28% -1.40%
2A268 -1.56% -1.60% 1.31% 0.04% -2.87%
3A5H 0.08% 1.58% 1.01% -1.49% -0.92%
38128 1.57% -1.49% -0.23% 3.06% 1.80%
37198 -6.17% -3.44% -5.04% -2.73% -1.12%
3728 2.07% 1.65% 4.34% 0.41% -2.21%
4798 2.95% 1.08% 1.20% 1.87% 1.75%
40160 0.12% -1.26% -2.51% 1.38% 2.63%
47238 -1.02% 0.23% 0.48% -1.25% -1.50%
5728 0.06% 0.12% 1.31% -0.06% -1.26%
5178 2.76% 2.21% 2.74% 0.55% 0.02%
5714 8 2.22% 0.83% 2.71% 1.39% -0.49%
57218 -5.24% -2.02% -2.58% -3.21% -2.65%
57288 0.004% -1.97% -4.33% 1.97% 4.33%
6748 11.20% -0.53% 0.26% 11.72% 10.93%
64118 0.33% -1.16% -3.06% 1.49% 3.39%
641848 1.99% -3.11% -3.56% 5.11% 5.56%
64258 -1.04% -1.93% 0.01% 0.89% -1.05%
7A28 -3.68% -3.32% -4.25% -0.36% 0.57%
7AH9R 13.19% 2.86% 5.75% 10.33% 7.44%
7H16H -1.09% 0.08% -0.14% -1.17% -0.95%
7H?238 -0.05% 2.07% 1.37% -2.13% -1.42%
74308 -0.92% -4.58% -4.56% 3.66% 3.63%
8168 2.06% 2.15% 2.12% -0.09% -0.06%
84 13H -5.47% -3.61% -3.66% -1.86% -1.81%
84 20H 1.85% 2.11% 1.01% -0.26% 0.84%
8)127H -0.30% -0.40% -0.58% 0.10% 0.27%
9A3H -1.40% -0.52% -1.65% -0.88% 0.26%
9110 H -0.75% -0.61% -1.82% -0.14% 1.08%
94 17H 0.90% 4.72% 3.08% -3.24% -2.18%
9H24H 3.13% 1.67% 0.78% 1.47% 2.35%
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10A5H -9.08% -5.83% 1.71% -3.25% -1.31%
10412 8 -9.09% -2.13% 6.12% -6.96% -2.96%
10 A 26 8 -0.68% 1.29% 0.62% -1.97% -1.30%
11A28 2.31% 4.32% 4.39% -2.01% -4.39%
11498 -1.17% -2.50% -2.08% 1.33% 2.08%
114168 2.26% 3.31% 457% -1.05% 2.31%
1WA23A -5.46% -3.82% -5.96% -1.64% 0.50
1L A30R -2.55% 0.28% 0.60% -2.84% -3.16%
12A7H 0.68% -1.56% 0.81% 2.24% 0.81%
12148 -1.74% 0.18% -0.54% -1.92% -1.20%
2218 -4.48% 2.74% -2.92% -1.73% -1.56%
1272880 2.60% -0.51% -2.60% 3.11% 5.21%
1A48 -2.65% 0.68 -0.01% -3.33% 264
1A1LA 2.96% 4.41% 2.24% -1.45% 0.72%
1A18 8 1.59% 1.67% 0.20% -0.08% 1.39%
1A258 0.14% 0.10% 0.45% 0.03% 0.32%
2A18 2.18% 0.10% -131% 2.08% 3.49%
2A151 10,90% 2.65% 5.08% 8.25% 5.82%
2A22H 4.58% 3.87% 3.15% 0.71% 1.43%
3A18 8.88% 5.48% 5.28% 3.40% 3.60%
37488 -1.34% 0.81% 0.33% -0.54% -1.01%
3A15H 2.70% 177% 4.16% 0.92% “147%
3A22H 1.26% 2.52% 3.56% “1.26% 2.39%
3A298H 11.45% 1.04% 1.44% 10.41% 10.01%
4A58 9.26% 4.34% 8.03% 4.92% 1.23%
4R/128 7.45% 253% 6.26% 4.92% -1.19%
47178 1.74% 2.93% 2.83% “1.19% -1.10%
47268 411% 5.86% 7.70% 1.75% 3.60%
5438 2.35% -0.40% -161% -1.95% 0.74%
5A10H -1.58% 0.52% 2.14% -1.06% 0.56%
5A17H 2.61% 0.78% -1.10% 3.39% 3.71%
54248 -3.65% 0.76% 2.74% -2.89% 0.91%
5A3LH 1.54% 1.66% 0.85% 0.12% 0.69%
6A78H -4.92% -2.55% 5.03% 231% 0.11%
64148 1.73% 1.73% 1.45% 0.01% 0.28%
64218 3.59% 4.22% 4.26% -0.63% 0.67%
it 62.44% 13.29% -9.96% 49.64% 72.08%
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