202311 B 13X Eerthia¥iiE

wHIEN: B LEAMESHERAR
Fe rif=| RB =i W& WaER F—HKE +—HE BiRkiR
1 B AT - 45 - % 0.77 7BP 0.70
2 ZREEM WBAT L4 - % 0.90 7BP 0.83 WIND
3 R - % 1.20 10BP 1.10
4 EULARTILHE - - 7.1769 -2BP 7.1771
5 HMC T BT St A R % - - 7.7042 125BP 7.6917 hEMNCZ 5
6 100H A A KT ILE - - 4.7693 -51BP 4.7744
7 PREREHNEH CU2405 Jo/vh 66890 10.16% 67000
8 PEMRENEY AL2405 5T/ 18820 11.21% 19050
9 " PEMEENEY IN2405 /0 21390 10.72% 21545 LR SR
10 & PHEMRENEHN PB2405 T/ 16450 10.40% 16385
11 PEMRENEHN N12405 T/ 139360 10.42% 139950
12 . KT 4 E A 1#4E T/ 264500 10.38% 265500 KIHEERN
13 R LME4H 34 A - B 8,034.50 11.02% 8,117.50
14 LMB4E 34N A - EE 2,221.00 10.76% 2,238.00
15 _ LMB4E 34N H - 250/ 2,560.50 11.56% 2,601.00 HKEX
16 A b LMB4E 34N H - B L 2,180.00 10.57% 2,192.50
17 LMB4Z 34N A - 250/ 17,190.00 13.37% 17,790.00
18 it G - Xu/%4 1,938.15 11.03% 1,958.24 FRME
5 E 4R % B ak KA 2 (SOFR) - 5.32 0BP 532 Ycharts

19 % 4 [ Shibor | & - % 1.7540 5.3BP 1.7010 . )
20 7% Shibor A% - % 1.8400 1.4BP 1.8260 PESNLR SR
26 i3 999999 - 3046.53 10.25% 3038.97 EHESZ SR
27 i 000758 T 4.60 12.22% 4.50 HHME
28 R E T HaAN 000962 7T 12.84 11.34% 12.67 HEAME
29 TEARGBHE SR 00661 I 0.06 13.23% 0.06 HEAME
30 S E A F 01258 T 4.60 12.68% 4.48 HAME

e

. E—EHE-ANX5HE;

2. REER (ERF) : BEREARE-BRYE (KH);

3. AlFE4: Shivor FlFE A4 H 11: 00k AM; FHREMKEFEHENEE 17:30K40; ML : ETUARTLEAFEN , FH9: 15454,

4. FlFE W87 Libor £l F 5 B8 — MR P H RIEHE . — R Libor Fl 4 H At E G H 11: 45 EA N, FESNEEZ; =& WK LIBORF| F — M4 JER 24/ B

5. FEXGAGLRE . FEAET LATALY, YEAGEA IR LT, PEACECHMEHARZ E—FEYE (BH);

6. AREFWHEEHRFETAFTRELN , BRERAKQ2EAHAH, REHEET, EANEFRMIATEUEALXBR  E5fkA. w5l A, Ak, FEAELAN “HEe7 LEAGSFHRA " .
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