2023F3F9HFESrmhin¥iE

Bl ST WERANSERAR
K5 e R By W AR E— A& F—RY%E BiEEKR
1 B AT -4 - % 248 1BP 247
2 EEHNE I BAT -4 - % 2.63 1BP 2.62 WIND
3 ZR-FE - % 2.85 0BP 2.85
4 ETHARFILE - - 6.9666 141BP 6.9525
5 SMC T8 BRI A R TC S - - 7.3483 120BP 7.3363 b E % H R
6 1008 LA RTLE - - 5.0762 110BP 5.0652
7 PR ENEYS CU2305 I5/ v 69300 10.57% 68910
8 FPEBMEENEY AL2305 o/ 18495 10.19% 18530
9 o PHRMGENEH IN2305 T/ 23110 10.32% 23185 A 5 BT
10 PHMRENEA PB2305 T/ 15195 10.13% 15215
11 PHRUARENEY NI2305 T/ 184520 10.15% 184800
12 N KITH 45 B B 144k /5 344000.00 11.18% 340000.00 KT 4B R
13 Sl LME4H 34/ - B 8860 11.45% 8733
14 LME4R 3/ A - E0/7 2362 10.60% 2348
15 _ LME4% 34 A - ES A 2975 10.95% 2947
16 Bl LMEZE 3/ /] - %/ 2089 10.12% 2087 VIND
17 LMB4E 34 - %50/ 23925 10.83% 24125
18 #® % b - % 3/%4 1813.64 10.02% 1813.36
19 [E 2 Shibor f| % - % 13730 -27.5BP 1.6480 ..
20 7% Shibor | % - % 1.9210 0.6BP 1.9150 o 5 7 P
21 @& Libor fl % (£7T) - % 4.5623 -0.06BP 4.5629
22 & 3N A Libor Fl&E (£70) - % 5.0257 1.77BP 5.0080
23 6/ FLibor#l % (£75) - b 5.3461 1.81BP 5.3280 WIND
24 14 Libor Fl% (£70) - % 5.7167 2.61BP 5.6906
25 5 E[ 0% F 7 @k U & (SOFR) - 4.55 0BP 4.55
26 EiEHE 999999 - 3276.09 10.22% 3283.25 FBIEE RS BT
27 e A 000758 T 5.59 10.36% 5.61 e s
28 fik 5 T 4 K4 000962 PR 12.13 10.90% 12.24 BINEH# X5 Fi
29 HEKEHEAE 00661 T 0.07 0.00% 0.07 e
30 FEAET L 01258 T 3.69 14.40% 3.86 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. WL Livor Al R F MW —M A E W3 . —ZLibor AR M E G H 11: 45SEE M, FESNEHZ; =& W% KILIBORF| T — M2 HER 24/
5. FERBAESRE . FEHEGT LAEA LY, PEAEEANMH LT, FPEHCEANEHAR E-HEYE (¥H);
6. REFHHBEHRFEFTAFTRETHN , MARAKRATHH, REFEFT, EAFNMPMATEUEAHABK - LA . w5l 8. AL, FEALLN “AE7 LEAMFARAT .




