2023F 11 A15HEE SR IARIE

AN HaTUERAMSERAR
F5 e R By g AR E— A& +t—R¥%A BiERR
1 [ AT - 4F - % 0.78 -1BP 0.79
2 B R B AT -4 - % 0.91 -1BP 0.92 WIND
3 SR - % 1.18 -2BP 1.20
4 EUAARTILE - - 7.1752 -16BP 7.1768
5 ST 8 I N - - 7.8152 1050BP 7.7102 hESML3E S il
6 1008 oA R TCE - - 47840 211BP 47629
7 FEAMEE AN CU2405 5/ 67350 10.21% 67210
8 FPHENEENEY AL2405 5T/ 18910 10.13% 18885
9 Eh FPEHNEENEY IN2405 It/ 21725 11.21% 21465 i SR
10 PHEMRENLEY PB2405 T/ 16435 10.74% 16315
11 FPRENEENEY NI12405 It /v 138770 10.52% 138050
12 o KA S B A L4k /v 260000 10.76% 262000 KIAESRN
13 SaLl LME4E 34 f - %50/ 8,212.50 10.31% 3,187.00
14 LME4E 34 f - %50/ 2,224.00 10.27% 2,230.00
15 Hi LMB4E 34N A - EXE) 2,607.00 12.24% 2,550.00 HKEX
16 “ LME4E 34 f - %55/ 2,209.50 11.89% 2,168.50
17 LMB4E3AN A - B 17,425.00 10.40% 17,355.00
18 #® b - S 1,963.18 10.89% 1,945.95 FRME
% E 45 1R IR f R KA & (SOFR) - 532 0BP 532 Yoharts
19 A& [ 7% Shibor F & - % 1.8630 -5BP 1.9130 . R
20 7% Shibor A3 - [ 1.8960 7.1BP 1.9670 HESRCZSRD
26 g8 999999 - 3072.83 10.55% 3056.07 EESZ R
27 & it 000758 T 4.64 11.31% 458 5N
28 BET Y H4a 000962 b 12.84 10.47% 12.78 HEME
29 FEABACLE 00661 # T 0.06 13.33% 0.06 HEME
30 FEAET 01258 T 4.72 14.66% 451 H5ME
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1. b—E#E—ARFE;
2. RZEBR (EfRF) : BEREAR B2 LE (KH);
3, Fl&Ed: Shivor FlFE H&H 11: 004 ; HHREMKERBENEE 17:30&k4; LT ETAARTILENFEN , FH9: 1554,
4. Fl&Edy: Libor FIF K HTHIE —M A H #TH3E . —ZLibor Al 4B EGH 11: 45ABH M, HFAES/NHEZ; =2 W4 KB LIBORF F — it & 7R 24/
5. FEXKGAELE . FEAET LATA LY, PEAGEANMH LT . FEACEAMEHAR E—HELE (BH);
6. RARFHBEHRFETAFTRELN , MARARATTH, REGEFT, EAHNMANIATEUNEAHABK . ERLA . w5 A. L, FEABLAY “FE7 LERABFARAF > .
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