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1 B AT - 45 - % 0.89 18BP 0.71
2 ZREEM WBAT L4 - % 1.02 18BP 0.84 WIND
3 ZR-%4 - % 1.25 20BP 1.05
4 EUAARTICE - - 7.1132 -27BP 7.1159
5 HMC T BT St A R % - - 7.7989 116BP 7.7873 hEMNCZ 5
6 100H T AR TS - - 4.7996 351BP 4.7645
7 PHEBRENES CU2405 T/ 67500 10.62% 67920
8 PERMRENEA AL2405 T/ 18710 10.56% 18815
9 i PHNERENEY IN2405 T5 /v 21095 10.02% 21090 iR SR
10 & PHEMRENEHN PB2405 T/ 16140 10.62% 16240
11 PEMRENEHN N12405 T/ 129000 15.32% 122480
12 I KL I be4h & H 49 144 L/ 235000 12.08% 240000 KIBELREN
13 R LME4H 34 A - B 8,375.00 10.77% 8,440.00
14 LMB4E 34N A - 250/ 2211.50 10.61% 2,225.00
15 _ LMB4E 34N H - B L 2,527.50 11.27% 2,560.00 HKEX
16 A b LMB4E 34N H - B L 2,162.00 11.50% 2,195.00
17 LMB4Z 34N A - 250/ 16,025.00 10.62% 16,125.00
18 e - /%4 2,013.85 10.60% 2,001.80 FRME
5 E 4R % B ak KA 2 (SOFR) - 5.32 0BP 532 Ycharts
19 F| = 7 4 % 7 Shibor F & - % 1.7110 -9.8BP 1.8090 ] )
20 7% Shibor | - % 2.0510 -43BP 2.0940 i
26 i3 999999 - 3038.55 10.23% 3031.70 EHESZ SR
27 & Rt 000758 7T 4.56 10.44% 4.54 HEME
28 BEW ER:0 4 000962 7T 12.34 10.33% 12.30 HEME
29 TEARGBHE SR 00661 I 0.06 11.79% 0.06 HEAME
30 S E A F 01258 T 4.79 12.57% 4.67 HAME
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. 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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