58 2003 HIP NG R AR R I

FaiER:

FEEmER: HEH=1 AT LIBOR LM FER
FEER{EAG: 201R05002R

mHfS: 2003

SAZEH: 2020/06/10

mEEIE: 2020/09/15

HARR: 97 X

FEFRAY: =BT LIBOR FIZE
WER[XE) EFR: 3. 00%

WEXETFR: -0.25%

FEREIR AN AN T HRU

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2020/6/10 0. 3184
2020/6/11 0.3134
2020/6/12 0. 3209
2020/6/15 0. 2990
2020/6/16 0. 3079
2020/6/17 0.3163
2020/6/18 0. 3064
2020/6/19 0. 3051
2020/6/22 0. 2966
2020/6/23 0. 2969
2020/6/24 0. 2838
2020/6/25 0. 3060
2020/6/26 0. 3079
2020/6/29 0.2961
2020/6/30 0. 3020
2020/7/1 0. 2985
2020/7/2 0. 3038
2020/7/3 0. 2759
2020/7/6 0. 2765
2020/7/17 0. 2684
2020/7/8 0. 2729
2020/7/9 0. 2663
2020/7/10 0. 2681
2020/7/13 0. 2750
2020/7/14 0. 2709
2020/7/15 0. 2729




H A

3M Libor (%)

2020/7/16 0.2718
2020/7/17 0.2714
2020/7/20 0. 2578
2020/7/21 0. 2555
2020/7/22 0. 2635
2020/7/23 0. 2445
2020/7/24 0. 2468
2020/7/27 0. 2696
2020/7/28 0. 2683
2020/7/29 0. 2606
2020/7/30 0.2510
2020/7/31 0. 2488
2020/8/3 0. 2490
2020/8/4 0. 2485
2020/8/5 0. 2420
2020/8/6 0. 2433
2020/8/7 0. 2525
2020/8/10 0. 2569
2020/8/11 0. 2535
2020/8/12 0. 2648
2020/8/13 0. 2801
2020/8/14 0.2704
2020/8/17 0. 2678
2020/8/18 0. 2530
2020/8/19 0. 2469
2020/8/20 0. 2561
2020/8/21 0. 2500
2020/8/24 0.2338
2020/8/25 0.2510
2020/8/26 0. 2559
2020/8/27 0. 2460
2020/8/28 0. 2409
2020/9/1 0.2511
2020/9/2 0.2513
2020/9/3 0. 2495
2020/9/4 0. 2480
2020/9/7 0.2418
2020/9/8 0. 2495
2020/9/9 0. 2503




HEHA 3M Libor (%)
2020/9/10 0. 2491
2020/9/11 0. 2504
2020/9/14 0.2373
2020/9/15 0. 2461

*PL L 3M Libor #HIERIETFERIEZRZ Libor01 TIAIEEREI 3 MNEETIREFIZE,
HIEHAE]: B 2020 6 B 10 HE 202049 B 15 H.
I~ 2020001




58 2004 FAD NGt R ke i SRR aREL

FaiER:

FEEmER: HEH=1 AT LIBOR LM FER
FEEA{ERG: 201R07001R

mHfS: 2004

i B H: 2020/07/23

mEIEAE: 2020/10/23

mHARR: 92 X
FESIFREY: =N A 37T LIBOR FIZ
WER[XE) EFR: 3. 00%

WEXETFR: -0.25%

FEREIR AN AN T HRU

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2020/7/23 0. 2445
2020/7/24 0. 2468
2020/7/27 0. 2696
2020/7/28 0. 2683
2020/7/29 0. 2606
2020/7/30 0. 2510
2020/7/31 0. 2488
2020/8/3 0. 2490
2020/8/4 0. 2485
2020/8/5 0. 2420
2020/8/6 0.2433
2020/8/17 0. 2525
2020/8/10 0. 2569
2020/8/11 0. 2535
2020/8/12 0. 2648
2020/8/13 0. 2801
2020/8/14 0. 2704
2020/8/17 0. 2678
2020/8/18 0. 2530
2020/8/19 0. 2469
2020/8/20 0. 2561
2020/8/21 0. 2500
2020/8/24 0.2338
2020/8/25 0. 2510
2020/8/26 0. 2559
2020/8/27 0. 2460




HEHA 3M Libor (%)
2020/8/28 0. 2409
2020/9/1 0. 2511
2020/9/2 0.2513
2020/9/3 0. 2495
2020/9/4 0. 2480
2020/9/7 0.2418
2020/9/8 0. 2495
2020/9/9 0. 2503
2020/9/10 0.2491
2020/9/11 0.2504
2020/9/14 0.2373
2020/9/15 0. 2461
2020/9/16 0.2333
2020/9/17 0.2274
2020/9/18 0. 2254
2020/9/21 0.2233
2020/9/22 0. 2225
2020/9/23 0. 2250
2020/9/24 0.2333
2020/9/25 0.2179
2020/9/28 0.2204
2020/9/29 0. 2251
2020/9/30 0. 2339
2020/10/1 0. 2340
2020/10/2 0.2335
2020/10/5 0.2203
2020/10/6 0. 2298
2020/10/7 0. 2295
2020/10/8 0. 2205

*PL L 3M Libor #HIERIEFERIEZRZ Libor01 A LR REI 3 MNEETIREFIZE,
HIEHRE]: B 20207 B 23 HE 2020410 H 8 H.

I~ 2020001




58 2005 HIP NG 7R AR R L

FaiER:

FEemBATR: E#H=1H3EIT LIBOR S FK
FEEA{EAG: 201R08001R

mHIS: 2005

AT EH: 2020/08/14

mEIHEAE: 2020/11/06

mHARR: 84 X
FESIFREY: =N A 37T LIBOR FIZ
WER[XE) EFR: 3. 00%

WEXETFR: -0.25%

FEREIR AN AN T HRU

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2020/8/14 0. 2704
2020/8/17 0. 2678
2020/8/18 0. 2530
2020/8/19 0. 2469
2020/8/20 0. 2561
2020/8/21 0. 2500
2020/8/24 0.2338
2020/8/25 0. 2510
2020/8/26 0. 2559
2020/8/27 0. 2460
2020/8/28 0. 2409
2020/9/1 0.2511
2020/9/2 0.2513
2020/9/3 0. 2495
2020/9/4 0. 2480
2020/9/7 0.2418
2020/9/8 0. 2495
2020/9/9 0. 2503
2020/9/10 0. 2491
2020/9/11 0. 2504
2020/9/14 0.2373
2020/9/15 0. 2461
2020/9/16 0.2333
2020/9/17 0.2274
2020/9/18 0. 2254
2020/9/21 0.2233




HEHA 3M Libor (%)
2020/9/22 0. 2225
2020/9/23 0. 2250
2020/9/24 0.2333
2020/9/25 0.2179
2020/9/28 0. 2204
2020/9/29 0. 2251
2020/9/30 0. 2339
2020/10/1 0. 2340
2020/10/2 0.2335
2020/10/5 0.2203
2020/10/6 0. 2298
2020/10/7 0. 2295
2020/10/8 0. 2205

*P £ 3M Libor ##ERKIETEIE RS Libor01 THHE EE R 3 MNHETIFEFIZE.
#HIEHAE]: B 202048 B 14 HE 2020410 H8 H.
I~ 2020001




58 2006 HIP NG F R AR R

FaiER:

FEemBATR: E#H=1H3EIT LIBOR S FK
FEEA{EAG: 201R09001R

FemHIS: 2006

PR EH: 2020/09/29

FmEIEAE: 2020/12/25

AR 87 X
FESIFREY: =N H3EJT LIBOR FIZE
WER[XE) EFR: 3. 00%

WEXETFR: -0.25%

FEREIR AN AN T HRU

HER 3M Libor (%)
2020/9/29 0.2251
2020/9/30 0. 2339
2020/10/1 0. 2340
2020/10/2 0.2335
2020/10/5 0. 2203
2020/10/6 0. 2298
2020/10/7 0. 2295
2020/10/8 0. 2205

* £ 3M Libor ##ERIETEIEFR S Libor01 THH EE /R 3 MHETIFREFIZE.
HIEHAE]: B 202049 B 29 HZE 2020 £ 10 H 8 H.
=& 2020001



