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Bl ST WERANSERAR
K5 e R By W g E— Al F—RY%E BiEskiR
1 B AT -4 - % 247 0BP 247
2 EEHNE I BAT -4 - % 2.62 0BP 2.62 WIND
3 ZR-FE - % 2.85 0BP 2.85
4 ETHARFILE - - 6.9117 309BP 6.8808
5 SMC T8 BRI A R TC S - - 7.3267 -150BP 7.3417 b E % H R
6 1008 LA RTLE - - 5.0576 0BP 5.0576
7 PR ENEYS CU2305 I5/ v 69840 10.03% 69860
) PR EHAY AL2305 5T/ 18775 10.67% 18650
9 o PHARENEY IN2305 T/ 23400 10.32% 23475 23 )
10 PHEMRENEY PB2305 T/ 15305 10.03% 15300
11 PHRUARENEY NI2305 T/ 185160 10.65% 186380
12 S KRS e ) 144k /5 328500.00 11.23% 324500.00 KT 4B R
13 B LME4H 34/ - B 8926 12.21% 9128
14 LME4E 34 A - %50/ 2396 11.98% 2444
15 _ LME4E 34 A - B 3047 12.79% 3134
16 Bl IMEZ 3/ f] - % /o 2128 10.63% 2142 WIND
17 LME42 34 F - B 24160 13.36% 25000
18 S - % 3/%4 1835.40 10.05% 1836.30
19 [E 2 Shibor f| % - % 1.2910 -32.9BP 1.6200 ..
20 7% Shibor | % - % 1.9310 -6.2BP 1.9930 o 5 7 P
21 B Libor Fl& (£70) - % 45571 0.38BP 45533
22 & 3/ A Libor Fl% (£70) - % 4.9811 1.01BP 49710
23 6/ FLibor#l % (£75) - b 5.2881 2.47BP 52634 WIND
24 14 Libor Fl% (£70) - % 5.6861 0.45BP 5.6816
25 2 [ 48 £ [ 7 @k | 5 (SOFR) - 4.55 0BP 455
26 IR 999999 - 3328.39 10.54% 3310.65 IR
27 e A 000758 T 5.75 11.59% 5.66 s
28 fik 5 T 4 K4 000962 PR 12.48 10.40% 12.43 BINEH# X5 Fi
29 HEALEELRE 00661 T 0.07 12.82% 0.07 s
30 FEAET L 01258 T 4.06 10.49% 4.08 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 .




