20234327 H X ESrminEdE

BN SEFIEAVSERAR

FE mE KB By W WER F—AWE +—HiE HiEkiR
1 E AT -4 - % 2.51 3BP 248
2 EZREM WEAT -5 - % 2.66 3BP 2.63 WIND
3 ZR-¥4 - % 2.95 0BP 295
4 EUAARTILE - - 6.8714 340BP 6.8374
5 SMC T 8 SN I S - - 7.4038 -31BP 7.4069 L=
6 100H B AR fiiC - - 5.2554 268BP 5.2286
7 PHEBRENEY CU2305 I6/ v 69250 10.73% 69760
8 PHEBERENEA AL2305 T/ 18480 10.05% 18470
9 Hh PERERENEA IN2305 I6/ v 22545 10.60% 22680 g A B BT
10 PR ENEA PB2305 T/ 15440 10.32% 15390
11 FAEMEE ALY N12305 5/ 174400 11.81% 177620
12 . KT A 4G E N 1#4 T/ 333500.00 11.04% 337000.00 KIHEABER
13 Sl LME4R 34N A - ¥ 50/ 8945 10.49% 8989
14 LME4E 34N A - X0/ 2344 10.75% 2327
15 _ LMB4E 34N A - ¥/ 2894 10.07% 2896
16 B LME4E 34 /] - % 70/ 2021 10.05% 2120 WIND
17 LME42 34N H - X/ 23680 15.08% 22535
18 wb - ¥ /%7 1978.32 10.73% 1992.90
19 [& A Shibor i & - % 1.1060 -18.2BP 1.2880
20 7% Shibor F & - % 2.1170 41.4BP 1.7030 o B
21 @ Libor Fl& (£) - % 4.8089 25.03BP 4.5586
22 F & v 4 3N HLibor fl& (£70) - % 5.1014 2.14BP 5.0800
23 6N A Liborfl & (X70) - % 4.9873 -12.78BP 5.1151 WIND
24 14 Libor fl % (£75) - % 4.8089 -37.04BP 5.1793
25 % [/ 48 {8 Bk FE A & (SOFR) - 4.80 25BP 455
26 IR 999999 - 3251.40 10.44% 3265.65 iR B BT
27 b 45, R 000758 P 5.56 10.54% 5.59 e s
28 &k AN 000962 P 11.67 11.77% 11.88 FINEH 25 Fit
29 TEAREELE 00661 W 0.07 12.82% 0.07 s
30 FEAET 01258 7 3.63 12.68% 373 BRI

E—HEFEARZE;

AZFERE (ERF) : HERFEZE-—HALE (FH);

 AF W7 Shibor A HEH 11: 00 &4 ; PHEEGKERMENEE 17: 304 ; MNCHHF: RTAARTLENFEN, BHI: 1554

. AFEAT: Livor Al R B KE —MAFEE MHIE . —RLivor A NBFMEGE 11: 45EAMG, FASNEEZ; — 7 P4 IRILIBORF| R — R & FER 24/

- FERBAELR . FEAET LATALT, PEAERLNME LT, FEAEHAHERFZE—HALE (HH);

AR PHBEARBETAFTREES , BRRARAEHA . REFEHFT, EAAMPINIATEUEAH B - Ao LA. w3l A, AL FEAHLY “FEdLEAMFHRAT .

TR
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