202354821 HEESrmminEdE

BN SEFIEAVSERAR

FE mE KB By W WER F—AWE +—HiE HiEkiR
1 E AT -4 - % 2.16 -2BP 2.18
2 EZE AN WEAT -5 - % 2.32 -2BP 2.34 WIND
3 ZR-¥4 - % 2.60 0BP 2.60
4 EUAARTILE - - 6.8752 -235BP 6.8987
5 SN SN I S - - 7.5400 -137BP 7.5537 L=
6 100H Jo LA R L5 - - 5.1271 65BP 5.1206
7 PHEBRENEY CU2305 T/ 68660 10.99% 69350
3 PHEMRENEY AL2305 Io/ v 18895 11.54% 19190
9 Hh PHNRENEY ZN2305 T/ 22020 10.20% 22065 g A B BT
10 PR ENEA PB2305 T/ 15290 10.71% 15400
11 PEMRENEY N12305 To/ v 189510 13.15% 195680
12 . KA 4EsE E BN 1#45 I5/ 5 306000.00 10.33% 307000.00 KT A AR R
13 Sl LME4R 34N A - ¥ 50/ 8884.00 10.96% 8970.00
14 LME4E 34N A - X0/ 2422.50 11.12% 2450.00
15 _ LMB4E 34N A - ¥/ 2769.50 10.79% 2791.50
16 B LMB4 34N A - X0/ 2155.00 10.42% 2146.00 WIND
17 LME42 34N H - X/ 25090.00 11.80% 25550.00
18 wb - ¥ /%7 2004.40 10.50% 1994.50
19 [& A Shibor i & - % 2.2720 6.5BP 2.2070
20 7% Shibor F & - % 2.1990 9.8BP 2.1010 o B
21 @ Libor Fl& (£) - % 4.8067 -0.2BP 4.8087
22 F & v 4 3N HLibor fl& (£70) - % 52614 1.1BP 5.2504
23 6/ ALibor Fl & (£70) - % 5.4506 3.93BP 54113 WIND
24 14 Libor fl % (£75) - % 54817 5.61BP 5.4256
25 % B 454R 8 5@ KA1 % (SOFR) - 4.80 0BP 4.80
26 54 999999 - 3301.26 11.95% 3367.03 iR B BT
27 b o, it 000758 P 5.63 12.09% 5.75 o 3
28 &k AN 000962 P 12.25 14.74% 12.86 FINEH 25 Fit
29 HTEAXEHELE 00661 W 0.07 17.79% 0.08 s
30 FEHEY 01258 T 4.44 12.42% 4.55 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 .
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