58 2007 HAD NGt R ke i SRR aR I

FaiER:

FERREFR: =1 HETT LIBOR MR
FEER{ERG: 201R10001R

mHfS: 2007

SAZEH: 2020/11/13
mEIEAE: 2021/02/22
FEERHABR: 101 X
FESIFREY: =N A 37T LIBOR FIZ
WX EFR:  3.00%
WER[XE)T~PR: -0. 25%

iR AN AN T HRA :

,1‘?.
,1‘?.
,1‘?.

HER 3M Libor (%)
2020/11/13 0. 2220
2020/11/16 0. 2204
2020/11/17 0.2310
2020/11/18 0.2238
2020/11/19 0.2126
2020/11/20 0. 2049
2020/11/23 0. 2065
2020/11/24 0.2323
2020/11/25 0. 2330
2020/11/26 0. 2244
2020/11/27 0. 2254
2020/11/30 0. 2276
2020/12/1 0. 2320
2020/12/2 0. 2305
2020/12/3 0. 2254
2020/12/4 0. 2259
2020/12/17 0. 2304
2020/12/8 0. 2300
2020/12/9 0. 2206
2020/12/10 0.2195
2020/12/11 0.2165
2020/12/14 0.2193
2020/12/15 0. 2288
2020/12/16 0. 2364
2020/12/17 0. 2386
2020/12/18 0. 2358




H A

3M Libor (%)

2020/12/21 0. 2449
2020/12/22 0.2381
2020/12/23 0.2510
2020/12/24 0. 2401
2020/12/29 0. 2539
2020/12/30 0. 2375
2020/12/31 0.2384
2021/1/4 0.2373
2021/1/5 0. 2369
2021/1/6 0. 2340
2021/1/7 0. 2248
2021/1/8 0.2244
2021/1/11 0. 2245
2021/1/12 0. 2338
2021/1/13 0.2413
2021/1/14 0. 2256
2021/1/15 0.2234
2021/1/18 0. 2240
2021/1/19 0.2236
2021/1/20 0.2224
2021/1/21 0.2178
2021/1/22 0. 2153
2021/1/25 0.2129
2021/1/26 0. 2185
2021/1/27 0.2115
2021/1/28 0. 2050
2021/1/29 0.2019
2021/2/1 0. 1955
2021/2/2 0.1923
2021/2/3 0. 1951
2021/2/4 0.1926
2021/2/5 0. 1909
2021/2/8 0.1954
2021/2/9 0. 2025
2021/2/10 0. 2009
2021/2/11 0. 1976
2021/2/12 0. 1938
2021/2/15 0.1915
2021/2/16 0. 1886




H A

3M Libor (%)

2021/2/17 0.1814
2021/2/18 0.1824
2021/2/19 0.1753
2021/2/22 0.1755

*PL_E 3M Libor #iERIEFERIZEZRZ Libor01 THH LR REI 3 MNHETIREFIZR,

¥iEHEAE): B 20204F 11 B13 BE 2021 %2 822 H.
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8 2008 HIP NG F R AR R

FaiER:

FEEREFR: E#H=1H3%IT LIBOR EHIMEFK
FEERfRES: 201R12001R

mEAS: 2008

AR EH: 2020/12/29

AR

FIHIH : 2021/03/29
mHAfR: 90 X
FEFRAY: =BT LIBOR FIZE
WX EFR:  3.00%
WER[XE)T~PR: -0. 25%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2020/12/29 0. 2539
2020/12/30 0.2375
2020/12/31 0. 2384

2021/1/4 0.2373
2021/1/5 0. 2369
2021/1/6 0. 2340
2021/1/7 0.2248
2021/1/8 0. 2244
2021/1/11 0. 2245
2021/1/12 0.2338
2021/1/13 0.2413
2021/1/14 0. 2256
2021/1/15 0. 2234
2021/1/18 0. 2240
2021/1/19 0. 2236
2021/1/20 0. 2224
2021/1/21 0.2178
2021/1/22 0.2153
2021/1/25 0. 2129
2021/1/26 0.2185
2021/1/217 0.2115
2021/1/28 0. 2050
2021/1/29 0.2019
2021/2/1 0. 1955
2021/2/2 0. 1923




HEHA 3M Libor (%)
2021/2/3 0. 1951
2021/2/4 0.1926
2021/2/5 0. 1909
2021/2/8 0. 1954
2021/2/9 0. 2025
2021/2/10 0. 2009
2021/2/11 0. 1976
2021/2/12 0. 1938
2021/2/15 0.1915
2021/2/16 0. 1886
2021/2/17 0.1814
2021/2/18 0.1824
2021/2/19 0.1753
2021/2/22 0.1755

* £ 3M Libor ##ERKIETEEFR S Libor01 TiHE EE R 3 MNHETIFREFIZE.
HIEHAE]: B 2020412829 HE 2021 F£2 H 22 H.
I~ 2020001




