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1 E AT -4 - % 2.60 5BP 2.55
2 EZE AN WEAT -5 - % 2.73 3BP 2.70 WIND
3 ZR-¥4 - % 3.00 5BP 2.95
4 EUAARTILE - - 6.8771 22BP 6.8749
5 SN SN I S - - 7.4551 248BP 7.4303 L=
6 100H Jo LA R L5 - - 5.2484 113BP 5.2371
7 PHEBRENEY CU2305 I6/ v 69280 10.06% 69320
8 PHEBERENEA AL2305 T/ 18690 0.00% 18690
9 Hh PHNRENEY ZN2305 T/ 22735 10.71% 22575 g A B BT
10 PR ENEA PB2305 T/ 15260 11.04% 15420
11 PEMRENEY N12305 To/ v 179550 10.27% 179060
12 X . KA 4EsE E BN 1#45 I5/ 5 338000.00 12.58% 329500.00 KT A AR R
13 R LME4R 3/ F - ¥ /5 8957 10.36% 8989
14 LME4E 34N A - X0/ 2383 10.74% 2365
15 i LMB4E 34N A - ¥/ 2917 10.21% 2911 WIND
16 “ LME4E 34 F - ¥ 50/ 2121 10.75% 2137
17 LME42 34N H - X/ 24125 11.37% 23800
18 wb - ¥ /%7 1972.95 10.86% 1956.10
19 [& A Shibor i & - % 0.9010 -22BP 1.1210
20 7% Shibor F & - % 2.1570 12.9BP 2.0280 o B
21 @ Libor Fl& (£) - % 4.8087 -0.02BP 4.8089
22 ES 2 3 HALiborFl& (£71) - % 5.1431 4.17BP 5.1014
23 6/ ALibor Fl & (£70) - % 5.1611 17.38BP 4.9873 WIND
24 14 Libor fl % (£75) - % 5.0611 25.22BP 4.8089
25 % B 454R 8 5@ KA1 % (SOFR) - 4.81 1BP 4.80
26 54 999999 - 3240.06 10.16% 324538 iR B BT
27 o o, FE 000758 P 5.42 11.63% 5.51 o 3
28 &k AN 000962 P 11.38 10.09% 11.37 FINEH 25 Fit
29 HTEAXEHELE 00661 W 0.07 12.90% 0.07 s
30 FEHEY 01258 T 3.67 0.00% 3.67 BRI
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