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FE mE KB By W WER F—AWE +—HiE HiEkiR
1 E AT -4 - % 2.51 0BP 2.51
2 EZE AN WEAT -5 - % 2.66 6BP 2.60 WIND
3 ZR-¥4 - % 295 0BP 2.95
4 EUAARTILE - - 6.8715 -48BP 6.8763
5 SN SN I S - - 7.4012 309BP 7.3703 L=
6 100H Jo LA R L5 - - 5.1937 -416BP 5.2353
7 PHEBRENEY CU2305 I6/ v 63080 10.81% 67530
3 PHEMRENEY AL2305 Io/ v 18150 10.22% 18110
9 Hh PHNRENEY ZN2305 T/ 22255 10.18% 22295 g A B BT
10 PR ENEA PB2305 T/ 15350 10.16% 15375
11 PEMRENEY N12305 To/ v 173970 12.15% 170310
12 i KT A 4G E N 1#4 T/ 309500.00 10.64% 311500.00 KIHEABER
13 K LME4R 3/ F - £ 50/ 8791 10.92% 8711
14 LME4E 34N A - ek 2270 10.63% 2284
15 i LMB4E 34N A - ¥/ 2873 10.86% 2898 WIND
16 LMB4 34N A - X0/ 2108 10.38% 2116
17 LME42 34N H - X/ 22475 11.40% 22795
18 wb - ¥ /%7 1939.80 11.94% 1978.09
19 [& A Shibor i & - % 2.0240 -43.5BP 2.4590 .
20 7% Shibor F & - % 2.0780 -12BP 2.1980 o B
21 @ Libor Fl& (£) - % 4.5556 -0.53BP 4.5609
22 F & v 4 3N HLibor fl& (£70) - % 4.9471 -5.13BP 4.9984
23 6/ F Libor Fl& (£71) - % 4.8487 -20.36BP 5.0523 WIND
24 14 Libor fl % (£75) - % 4.7034 -33.07BP 5.0341
25 % B 454R 8 5@ KA1 % (SOFR) - 4.55 0BP 455
26 54 999999 - 3265.75 10.31% 3255.65 iR B BT
27 o o, FE 000758 P 5.60 10.18% 5.59 o 3
28 &k AN 000962 P 11.81 10.34% 11.85 FINEH 25 Fit
29 HTEAXEHELE 00661 I 0.07 12.86% 0.07 s
30 FEHEY 01258 T 3.73 15.37% 3.54 BRI
e
1. E—H®E-ANXHE;
2. AZE®EH (ERF) : HEHEZELE—F2%E (BH);
3. A& ShiborF|FE HHH 11: 00kA; HHEMKEEHEAEE 17:30KA; LT : ETAARTLEAFEN , FH:15K%4;
4, FlEgdg: Livor M REHHWE— M AT E W4 . —FLibor FlR AWK EGE 11: 45EL N, FESNIEZ; =& WE&IKILIBORF| & — A 7R 24/ bt ;
5. PEAKBAESRE . FEHET L ATR LY, PEAEEANMH LT, FEAEESHEHARZ E—HELE (HH);
6. AERFHHELRFETAFTRERN . BRRAKRLEAFAH, REFEET, EANERMIAFTEUEAERBR - E6fLA. w5l A, L, FEAEAY “HE7 LEAMSHRAF " .




