2023515 Eemhia#iE

A BETLEANSERLE

Fe mE K5 By W WER F—AWE +—HE HiEkiR
1 B AT - 45 - % 1.69 10BP 1.59
2 Z4RH WAL - % 1.82 10BP 1.72 WIND
3 SR - % 2.10 10BP 2.00
4 EUAARTILE - - 6.9654 173BP 6.9481
5 SN WO S A R T E - - 7.5583 -267BP 7.5850 F [ 1% 1 K
6 100H JT LA K L5 - - 5.1293 -379BP 5.1672
7 PREREHNEH CU2305 T/ 65020 10.48% 64710
8 FEBRE AN AL2305 T/ 18110 10.72% 17980
9 o FABRENEN ZN2305 T/ 20880 10.63% 20750 R B B
10 PHMREHNEN PB2305 T/ 15185 10.23% 15220
11 PHEMREHNEH NI12305 /% 177800 12.18% 174000
12 - KT E BN 1#4 0./ 284500.00 11.04% 287500.00 KIHEABR
13 o LME4E 3/ H - %/ 8243.00 10.67% 8188.50
14 LME4E 34N A - %/ 2244.00 11.40% 2213.00
15 _ LMB4E3/ A - %/ 2554.50 10.43% 2543.50
16 H b LME4E 3/ H - %/ 2073.50 11.50% 2105.00 WIND
17 LME42 3/ H - %/ 22210.00 11.55% 21870.00
18 wHb - ¥ /%7 2010.60 10.19% 2014.49
19 [&# Shibor | % - % 1.5230 20.3BP 1.3200
20 7% Shibor F & - % 1.8740 4.5BP 1.8290 S
21 [ Libor fl % (£75) - % 5.0614 OBP 5.0614
22 F = 7 4 3 A Liborfl % (£51) - % 5.3183 -2.08BP 5.3391
23 6/ A Libor Fl & (£75) - % 5.3431 -4.68BP 5.3899 WIND
24 14 Libor Al (£70) - % 5.2560 -4.2BP 5.2980
25 2 [ 48R [F% 7 @ A A 5 (SOFR) - 5.05 -1BP 5.06
26 5% 999999 - 3310.74 11.17% 3272.36 iR BT
27 b 45 R 000758 P 5.25 11.74% 5.16 e s
28 &k AN 000962 P 10.88 11.68% 10.70 FINE A2 5 Fit
29 FEAEHELE 00661 W 0.06 13.08% 0.07 e
30 HEAEY 01258 T 3.77 10.53% 3.75 BRI

E—HEEARFE;

AZE&E (ERF) : KEHFEZRE-FHLE (FH);

« Fl# A4 Shibor FlZ G & H 11: 00 &4T; FHREGREEMEAFE 17:30K4; SNLHH: ETAARTILENFFEN . FH: 15K

« Al Adg: Libor £ 3 53 S 4 — ok W H AT AKAE . — R Libor Al A 3k et B4 B 11: 458 AT, FAES/NEFET 25 = 45 JRECLIBORF 5 — e & 53R 24/N Bt 5

HEAAHESR . PEACY L AFELYT, PEAEESARKLY, PEAEELKEREZL—HELE (KH);

L ARFHBEHRBETAFTRELN , BRRAKRAEAA . REHEFT, EAHHIMIATRUETRRBK - ERLA. w3l 8. FlL FEARLY “FEsLEAMSFHRAT .
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