2023E7A3HEE SR IANIE
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1 B AT - 45 - % 1.60 40BP 1.20
2 X WRBAT L4 - % 1.73 40BP 1.33 WIND
3 SR - % 1.95 35BP 1.60
4 EUAARTILE - - 7.2157 -101BP 7.2258
5 ST 4 WO S A R T E - - 7.8992 221BP 7.8771 hESNC RS il
6 100H JT LA K L5 - - 5.0171 77BP 5.0094
7 PREREHNEH CU2310 T/ 67700 11.45% 66730
8 PERBMREHNEA AL2310 0./ 17850 10.79% 17710
9 o PERMRENEH ZN2310 T/ 19845 10.63% 19720 B S R
10 PHMREHNEN PB2310 T/ 15555 10.45% 15485
11 PHEMREHNEH NI12310 /% 156850 11.26% 154900
12 o KA EE H AN 1#4h 5/ 321000.00 17.54% 298500.00 KIEEERER
13 Sl LME4R 34N A - ¥ 55/ 8319.50 11.79% 8173.00
14 LME4E 34N A - %55/ 2156.00 10.23% 2161.00
15 _ LME4E3ANH - %/ 2394.50 12.20% 2343.00 HKEX
16 Bk LME4E 34N A - %55/ 2088.00 11.61% 2055.00
17 LME42 34N A - %55/ 20400.00 11.19% 20645.00
18 w4 - ¥ /54 1919.36 10.60% 1907.96 MRS
19 [ & Shibor F & - % 1.0560 -42.8BP 1.4840 . )
20 7% Shibor £ % - % 1.7950 -26.8BP 2.0630 RESMLRZE L
21 [ Libor fl % (£75) - % 5.0616 -0.45BP 5.0661
22 & w4 3ANHLiborfl& (£71) - % 5.5454 0.75BP 5.5379 SEbark
23 6/ A Libor Fl & (£75) - % 5.7623 3.13BP 5.7310
24 14 Libor Al (£70) - % 6.0414 9.81BP 5.9433
25 2 [ 48R [F% 7 @ A A 5 (SOFR) - 5.06 0BP 5.06 Yoharts
26 5% 999999 - 3243.98 11.31% 3202.06 RS SR
27 b 45 R 000758 P 478 11.27% 4.72 HHME
28 & Xk Fr e 000962 7 12.32 10.57% 12.25 REME
29 FEAEHELE 00661 I 0.06 13.51% 0.06 KEME
30 [ 4 5 01258 AT 3.73 10.80% 3.76 HEAME
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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
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