2023518 Eemhia#iE

A BETLEANSERLE

Fe mE K5 By W WER F—AWE +—HE HiEkiR
1 B AT - 45 - % 1.66 1BP 1.65
2 EZE AN WEAT-F4 - % 1.78 0BP 1.78 WIND
3 SR - % 2.10 0BP 2.10
4 EUAARTILE - - 6.9967 219BP 6.9748
5 SN WO S A R T E - - 7.5858 80BP 7.5778 F [ 1% 1 K
6 100H JT LA K L5 - - 5.0870 -263BP 5.1133
7 PREREHNEH CU2310 T/ 65310 11.74% 64190
8 FEBRE AN AL2310 T/ 18125 10.47% 18040
9 o FABRENEN ZN2310 T/ 20360 10.42% 20275 R B B
10 PHMREHNEN PB2310 0./ 15345 10.79% 15225
11 PHEMREHNEH NI12310 /% 154420 10.91% 153020
12 - KT E BN 1#4 0./ 284500.00 10.52% 286000.00 KIHEABR
13 o LME4E 3/ H - %/ 8308.00 12.32% 8120.00
14 LME4E 34N A - %/ 2300.00 11.55% 2265.00
15 _ LMB4E3/ A - %/ 2524.00 11.02% 2498.50
16 Bk LME4E 3/ H - %/ 2050.00 10.29% 2044.00 WIND
17 LME42 3/ H - %/ 21500.00 12.36% 21005.00
18 wHb - ¥ /%7 1981.36 10.37% 1988.65
19 [&# Shibor | % - % 1.4630 -7.7BP 1.5400
20 7% Shibor F & - % 1.7600 -8.4BP 1.8440 S
21 [ Libor fl % (£75) - % 5.0619 -0.04BP 5.0623
22 F = 7 4 3 A Liborfl % (£51) - % 5.3451 1.47BP 5.3304
23 6/ A Libor Fl & (£75) - % 5.3791 -0.4BP 5.3831 WIND
24 14 Libor Al (£70) - % 5.2781 -2.53BP 5.3034
25 2 [ 48R [F% 7 @ A A 5 (SOFR) - 5.05 -1BP 5.06
26 5% 999999 - 3297.32 10.40% 3284.23 iR BT
27 b 45 R 000758 P 5.22 11.16% 5.16 e s
28 &k AN 000962 P 11.10 11.19% 10.97 FINE A2 5 Fit
29 FEAEHELE 00661 W 0.07 11.56% 0.06 e
30 E A 01258 7 3.76 10.30% 373 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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