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1 B AT -4 - % 2.52 0BP 2.52

2 EEHNE WEAT -4 - % 2.67 0BP 2.67 WIND

3 ZR-FE - % 2.95 5BP 2.90

4 ETHARFILE - - 6.8680 -269BP 6.8949

5 SNL T [N i R - - 7.3703 -249BP 7.3952 b E % H R
6 1008 LA RTLE - - 5.1090 -654BP 5.1744

7 PR ENEYS CU2305 I5/ v 68590 10.19% 68460

8 PHEUARENEY AL2305 T/ 18365 10.55% 18265

9 " PHARENEY IN2305 T/ 22620 10.64% 22765 23 )
10 PHEMRENEY PB2305 T/ 15265 10.10% 15250

11 PHRUARENEY NI2305 T/ 174470 10.63% 175570

12 S KRS e ) 144k /5 338000.00 12.03% 345000.00 KT 4B R
13 B LME4H 34/ - B 8827 11.13% 8928

14 LME4R 3/ A - E0/7 2352 11.38% 2320

15 _ LME4E 34 A - B 2918 11.29% 2956

16 Bl LMEZE 3/ /] - %/ 2084 10.07% 2082 VIND

17 LME42 34 F - B 23010 10.73% 23180

18 #® % b - % 3/%4 1903.84 10.49% 1913.17

19 [E 2 Shibor f| % - % 2.1090 28BP 1.8290

20 7% Shibor | % - % 2.0890 3.4BP 2.0550 o 5 7 P
21 B Libor Fl& (£70) - % 4.5560 -0.11BP 45571

22 & 3/ A Libor Fl% (£70) - % 4.8663 -27.18BP 5.1381

23 6 HLibor A% (£70) - % 5.0507 -37.76BP 5.4283 WIND

24 14 Libor Fl% (£70) - % 5.1426 -59.55BP 5.7381

25 5 E[ 0% F 7 @k U & (SOFR) - 4.55 0BP 4.55

26 IR 999999 - 3263.31 10.55% 324531 IR
27 e A 000758 I 5.61 12.19% 5.49 s

28 fik 5 T 4 K4 000962 PR 11.96 10.67% 11.88 BINEH# X5 Fi
29 HEALEELRE 00661 T 0.07 11.39% 0.07 s

30 FEAET L 01258 T 3.68 10.55% 3.66 BRI
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