2023529 X Eemhia#iE

A BETLEANSERLE

Fe mE K5 By W WER F—AWE +—HE HiEkiR

1 B AT - 45 - % 1.81 -1BP 1.82

2 ZREM WEAT-F4 - % 1.95 0BP 1.95 WIND

3 SR - % 2.20 0BP 2.20

4 EUUARTILE - - 7.0575 -185BP 7.0760

5 ST 4 WO S A R T E - - 7.5679 -209BP 7.5888 F [ 1% 1 K

6 100H JT LA K L5 - - 5.0133 -433BP 5.0566

7 PREREHNEH CU2310 T/ 64740 10.97% 64120

8 PERBMREHNEA AL2310 T/ 17580 11.24% 17800

9 o PHBRENES ZN2310 T/ 19025 10.61% 18910 R B B
10 PHMREHNEN PB2310 T/ 15235 0.00% 15235

11 PHEMREHNEH NI12310 /% 153300 10.30% 153760

12 — KA EE H AN 1#4h 5/ 261500.00 16.61% 280000.00 K eABER
13 - LME4R 34N A - ¥ 55/ 8139.00 11.86% 7990.00

14 LME4E 34N A - %50/ 2243.00 11.31% 2214.00

15 _ LME4E3ANH - %55/ 2338.00 13.57% 2257.50

16 Bk IME4E 34 /] - % 5 /o 2075.50 10.63% 2062.50 WIND

17 LME42 34N A - %55/ 21035.00 10.26% 21090.00

18 w4 - ¥ /%7 1946.13 10.29% 1940.43

19 [&# Shibor | % - % 1.3700 -6.8BP 1.4380

20 7% Shibor | & - % 1.9370 -5.5BP 1.9920 S
21 [ Libor fl % (£75) - % 5.0654 0.35BP 5.0619

22 & w4 3ANHLiborfl& (£71) - % 5.4757 5.13BP 5.4244

23 6/ A Libor Fl & (£75) - % 5.5810 4.89BP 5.5321 WIND

24 14 Libor Al (£70) - % 5.6603 12.66BP 5.5337

25 2 [ 48R [F% 7 @ A A 5 (SOFR) - 5.06 1BP 5.05

26 IR R 999999 - 322145 10.28% 3212.50 iR BT
27 b 45 R 000758 P 4.66 10.43% 4.64 s

28 &k AN 000962 P 10.75 12.80% 11.06 FINE A2 5 Fit
29 FEAEHELE 00661 I 0.06 0.00% 0.06 e

30 o E 01258 T 3.66 0.00% 3.66 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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