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Bl ST WERANSERAR
K5 e R LR W AR E— A& F—RY%E BiEskiR
1 B AT -4 - % 2.51 0BP 251
2 EEHNE L e s - % 2.60 -6BP 2.66 WIND
3 ZR-FE - % 2.95 0BP 2.95
4 ETHARFILE - - 6.8763 69BP 6.8694
5 SMC T8 BRI A R TC S - - 7.3703 323BP 7.3380 i [E 1 R
6 1008 LA RTLE - - 5.2353 385BP 5.1968
7 PHRARENEY CU2305 T/ 67530 11.37% 66620
8 PHEUARENEY AL2305 5/ 18110 10.75% 17975
9 o PHRMGENEH IN2305 T/ 22295 10.31% 22225 A 5 BT
10 PHMRENEA PB2305 T/ 15375 10.62% 15280
11 PHRUARENEY NI2305 T/ 170310 10.81% 171700
12 N KITH 45 B B 1445 /5 311500.00 17.84% 338000.00 KTt A BR
3 KFW LMEZ 34 Fl - XA 8,711.0000 11.15% 8612
14 LMB4E 3/ A - 250/ 2,284.0000 10.26% 2278
15 _ LME4E 3 Al = ES A 2,898.0000 11.19% 2933
16 Bl LMB4E 3 A - ES A 2,115.5000 11.27% 2089 WIND
17 LME42 34 F - %50/ 22795 13.33% 23580
18 #® % b - % 3/%4 1978.09 10.54% 1988.78
19 [E 2 Shibor f| % - % 2.4590 18.6BP 22730 ..
20 7% Shibor | % - % 2.1980 3.5BP 2.1630 o 5 7 P
21 @& Libor fl % (£7T) - % 4.5609 0BP 4.5609
22 & 3/ A Libor Fl% (£70) - % 4.9984 0BP 4.9984
23 6/ FLibor#l % (£75) - b 5.0523 0BP 5.0523 WIND
24 14 Libor F|% (X70) - % 5.0341 0BP 5.0341
25 5 E[ 0% F 7 @k U & (SOFR) - 4.55 -2BP 457
26 IR 999999 - 3255.65 10.64% 323491 IR
27 e A 000758 T 5.59 10.72% 5.55 e s
28 fik 5 T 4 K4 000962 PR 11.85 11.98% 11.62 BINEH# X5 Fi
29 HEALEELRE 00661 T 0.07 14.11% 0.07 s
30 FEAET L 01258 T 3.54 11.67% 3.60 BRI
i
1. E—HHE-ANXFHE;
2. AEHE® (ERF) : BEREARLE-BELE (KH);
3. FlF w4y ShiborFlF AEFHE 11: 00K 4 ; FHREFGKEFEEENEE 17:3084; MLHH: ZTHAARTLEATEN , HH: 1584
4. FlEFH: Libor FlE KM — A A WEH RIME . —RLibor FlSE AW G H 11: 45EE M, FESNHIZ; —ZWEKIMLIBORF| % — M2 7R 24/ ;
5. FERBAESRE . FEHEGT LAEA LY, PEAEEANMH LT, FPEHCEANEHAR E-HEYE (¥H);
6. REFHHBEHRFEFTAFTRETHN , MARAKRATHH, REFEFT, EAFNMPMATEUEAHABK - LA . w5l 8. AL, FEALLN “AE7 LEAMFARAT .




