B 2106 R NG ERGT miE R R

FEemBATR: E#H=1H3EIT LIBOR S FK
FEER{AG: 211R06001R

FZEmEIS: 2106

AZEH: 2021/6/23

mEHAR: 2022/1/6

FEERAARR: 197 X
FESIFREY: =N A 37T LIBOR FIZ
WER[X[E) EFR: 3. 00%
WER[X B T~PR: -0. 30%

iR AN AN T HRA :

,1‘?.
,1‘?.

HER 3M Libor (%)
2021/6/23 0. 1473
2021/6/24 0. 1460
2021/6/25 0. 1460
2021/6/28 0. 1473
2021/6/29 0. 1449
2021/6/30 0. 1458
2021/7/1 0. 1448
2021/7/2 0. 1379
2021/7/5 0. 1380
2021/7/6 0. 1349
2021/7/7 0. 1239
2021/7/8 0. 1190
2021/7/9 0. 1286
2021/7/12 0. 1329
2021/7/13 0. 1261
2021/7/14 0. 1264
2021/7/15 0. 1339
2021/7/16 0. 1343
2021/7/19 0. 1343
2021/7/20 0. 1383
2021/7/21 0. 1379
2021/7/22 0. 1253
2021/7/23 0. 1289
2021/7/26 0.1316
2021/7/27 0. 1296
2021/7/28 0. 1285
2021/7/29 0. 12575




H A

3M Libor (%)

2021/7/30 0.1178
2021/8/2 0.1238
2021/8/3 0.1214
2021/8/4 0.1218
2021/8/5 0. 1254
2021/8/6 0.1284
2021/8/9 0.1273
2021/8/10 0. 1228
2021/8/11 0.1213
2021/8/12 0. 1248
2021/8/13 0.1243
2021/8/16 0. 1245
2021/8/17 0.1273
2021/8/18 0. 1309
2021/8/19 0. 1308
2021/8/20 0.1284
2021/8/23 0.1293
2021/8/24 0.1218
2021/8/25 0.1238
2021/8/26 0. 1208
2021/8/27 0.1199
2021/8/31 0.1196
2021/9/1 0.1189
2021/9/2 0.1176
2021/9/3 0. 1155
2021/9/6 0.1146
2021/9/7 0.1160
2021/9/8 0. 1158
2021/9/9 0. 1141
2021/9/10 0. 1158
2021/9/13 0.1160
2021/9/14 0. 1180
2021/9/15 0. 1200
2021/9/16 0.1220
2021/9/17 0.1239
2021/9/20 0.1254
2021/9/21 0.1284
2021/9/22 0.1293
0

2021/9/23

. 1323




H A

3M Libor (%)

2021/9/24 0.1323
2021/9/27 0.1318
2021/9/28 0.1315
2021/9/29 0. 1309
2021/9/30 0. 1301
2021/10/1 0. 1331
2021/10/4 0. 1266
2021/10/5 0. 1240
2021/10/6 0. 1240
2021/10/7 0.1236
2021/10/8 0.1211
2021/10/11 0.1218
2021/10/12 0.1268
2021/10/13 0.1238
2021/10/14 0.1223
2021/10/15 0.1236
2021/10/18 0.1315
2021/10/19 0.1295
2021/10/20 0.1283
2021/10/21 0.1239
2021/10/22 0. 1249
2021/10/25 0. 1345
2021/10/26 0. 1359
2021/10/27 0. 1286
2021/10/28 0.1316
2021/10/29 0.1323
2021/11/1 0. 1409
2021/11/2 0. 1450
2021/11/3 0. 1398
2021/11/4 0. 1444
2021/11/5 0. 1428
2021/11/8 0. 1456
2021/11/9 0. 1495
2021/11/10 0.1544
2021/11/11 0. 1560
2021/11/12 0. 1550
2021/11/15 0. 1579
2021/11/16 0. 1600
0

2021/11/17

. 1575




H A

3M Libor (%)

2021/11/18 0. 1596
2021/11/19 0. 1640
2021/11/22 0. 1696
2021/11/23 0.1780
2021/11/24 0. 1803
2021/11/25 0.1756
2021/11/26 0.1754
2021/11/29 0.1709

*P  F 3M Libor HIERIETESIE RS Libor01 THHE EEREY 3 N ETIHEFIZER,

HIEHRE]: B 2021 £ 6 B 23 HE 2021 &£ 11 529 H.

=& 2020001




5B 2110 BN NG ERGT miE R R

FaiER:

FERREFR: =1 HETT LIBOR MR
FEEA{EAG: 211R07002R

FREAS: 2110

SAZEH: 2021/8/10

mEHAE: 2022/2/18

FEmHEBR: 192 X

FEFRAY: =BT LIBOR FIZE
WX EFR:  3.00%
WER[X B T~PR: -0. 30%

iR AN AN T HRA :

,1‘?.
,1‘?.

HER 3M Libor (%)
2021/8/10 0.1228
2021/8/11 0.1213
2021/8/12 0. 1248
2021/8/13 0. 1243
2021/8/16 0. 1245
2021/8/17 0. 1273
2021/8/18 0. 1309
2021/8/19 0. 1308
2021/8/20 0. 1284
2021/8/23 0. 1293
2021/8/24 0.1218
2021/8/25 0. 1238
2021/8/26 0. 1208
2021/8/27 0. 1199
2021/8/31 0. 1196
2021/9/1 0. 1189
2021/9/2 0.1176
2021/9/3 0. 1155
2021/9/6 0. 1146
2021/9/7 0. 1160
2021/9/8 0. 1158
2021/9/9 0. 1141
2021/9/10 0. 1158
2021/9/13 0. 1160
2021/9/14 0. 1180
2021/9/15 0. 1200




HEA

3M Libor (%)

2021/9/16 0.1220
2021/9/17 0.1239
2021/9/20 0.1254
2021/9/21 0.1284
2021/9/22 0.1293
2021/9/23 0.1323
2021/9/24 0.1323
2021/9/27 0.1318
2021/9/28 0.1315
2021/9/29 0. 1309
2021/9/30 0. 1301
2021/10/1 0. 1331
2021/10/4 0. 1266
2021/10/5 0. 1240
2021/10/6 0. 1240
2021/10/7 0.1236
2021/10/8 0.1211
2021/10/11 0.1218
2021/10/12 0. 1268
2021/10/13 0.1238
2021/10/14 0.1223
2021/10/15 0.1236
2021/10/18 0.1315
2021/10/19 0.1295
2021/10/20 0.1283
2021/10/21 0.1239
2021/10/22 0.1249
2021/10/25 0. 1345
2021/10/26 0. 1359
2021/10/27 0. 1286
2021/10/28 0.1316
2021/10/29 0.1323
2021/11/1 0. 1409
2021/11/2 0. 1450
2021/11/3 0. 1398
2021/11/4 0. 1444
2021/11/5 0.1428
2021/11/8 0. 1456
0

2021/11/9

. 1495




HEHAR 3M Libor (%)
2021/11/10 0. 1544
2021/11/11 0. 1560
2021/11/12 0. 1550
2021/11/15 0. 1579
2021/11/16 0. 1600
2021/11/17 0. 1575
2021/11/18 0. 1596
2021/11/19 0. 1640
2021/11/22 0. 1696
2021/11/23 0.1780
2021/11/24 0. 1803
2021/11/25 0.1756
2021/11/26 0.1754
2021/11/29 0.1709

*P _F 3M Libor HIERIETESIER S Libor01 THHE EEREY 3 N ETIHEFIZE,
HIEHAE]: B 2021 £8 H 10 HE 2021 &£ 11 H 29 H.
=& 2020001




B 2111 P NG ERT miE R R

FmER

FEERBFR: $E4 USD/JPY SLRBILEMMEESk

F@RARRS: 21FX08001R

s 2111

FEmiEEH: 2021/9/2

FEmEIRAR : 2021/11/12

AR 71 X

FESUFRAYD . USD/JPY BVHASC 2= chigj{h

F#EH: 2021/9/2

WEENHE: 109.98

M X[E ER: #iminig+ [3.30]

MEX[ETR: #MiRNtE- [3.30]

FRESRNENER RS R :

HEA UsD/JPY

2021/9/2 109. 9800
2021/9/3 110. 0150
2021/9/6 109. 7850
2021/9/17 109. 8200
2021/9/8 110. 4050
2021/9/9 110. 1350
2021/9/10 109. 8950
2021/9/13 110. 0300
2021/9/14 110. 0750
2021/9/15 109. 5850
2021/9/16 109. 2350
2021/9/17 109. 8850
2021/9/20 109. 9050
2021/9/21 109. 5150
2021/9/22 109. 5250
2021/9/23 109. 8350
2021/9/24 110. 4850
2021/9/27 110. 6350
2021/9/28 111. 2150
2021/9/29 111. 4750
2021/9/30 111. 8450
2021/10/1 111. 2050
2021/10/4 111. 0650
2021/10/5 111. 1900
2021/10/6 111. 7650




HEHA usD/JPY
2021/10/7 111. 4750
2021/10/8 111. 9150
2021/10/11 112. 7350
2021/10/12 113. 2950
2021/10/13 113. 4750
2021/10/14 113. 5250
2021/10/15 114. 1500
2021/10/18 114. 3150
2021/10/19 114. 1150
2021/10/20 114. 5650
2021/10/21 114. 0250
2021/10/22 113. 9950
2021/10/25 113. 5850
2021/10/26 113. 9750
2021/10/27 114. 0900
2021/10/28 113. 5750
2021/10/29 113. 6450
2021/11/1 114. 2450
2021/11/2 113. 7050
2021/11/3 113. 8650
2021/11/4 114. 1850
2021/11/5 113. 6650
2021/11/8 113. 5750
2021/11/9 112. 7650
2021/11/10 112. 8850

* E USD/JPY HIERETF BN UEHNAREIE T 3 27ES1E “BFIX” W@+ “BIH” —&TE
THE—Ex R BRI CERAE .

HIERAE: H2021 E9 B 2HE2021 £ 11 510 B (RARKEHER) .

& 2020001




5B 2112 P NG ERT miE R R

FmER

FEERBFR: $E4 USD/JPY SLRBILEMMEESk

R 21FX09001R

Fmifs: 2112

a2l 2021/9/22

FEemEIEAR : 2021/11/30

AR : 69 X

FESUFRAYD . USD/JPY BVHASC 2= chigj{h

FHEH: 2021/9/22

IRINH&: 109.525

MEX[E LR: #ipinig+ [3.00]

MEX[ETR: #MiRiNtg- [3.00]

FRESRNENER RS R :

HEA USD/JPY

2021/9/22 109. 5250
2021/9/23 109. 8350
2021/9/24 110. 4850
2021/9/27 110. 6350
2021/9/28 111. 2150
2021/9/29 111. 4750
2021/9/30 111. 8450
2021/10/1 111. 2050
2021/10/4 111. 0650
2021/10/5 111. 1900
2021/10/6 111. 7650
2021/10/7 111. 4750
2021/10/8 111. 9150
2021/10/11 112. 7350
2021/10/12 113. 2950
2021/10/13 113. 4750
2021/10/14 113. 5250
2021/10/15 114. 1500
2021/10/18 114. 3150
2021/10/19 114. 1150
2021/10/20 114. 5650
2021/10/21 114. 0250
2021/10/22 113. 9950
2021/10/25 113. 5850
2021/10/26 113. 9750




HER USD/JPY
2021/10/27 114. 0900
2021/10/28 113. 5750
2021/10/29 113. 6450
2021/11/1 114. 2450
2021/11/2 113. 7050
2021/11/3 113. 8650
2021/11/4 114. 1850
2021/11/5 113. 6650
2021/11/8 113. 5750
2021/11/9 112. 7650
2021/11/10 112. 8850
2021/11/11 113. 9350
2021/11/12 114. 1950
2021/11/15 113. 8250
2021/11/16 114. 1450
2021/11/17 114. 9050
2021/11/18 114. 1750
2021/11/19 114. 3550
2021/11/22 114. 1450
2021/11/23 115. 1200
2021/11/24 114. 9400
2021/11/25 115. 3800
2021/11/26 114. 6450

*A_E USD/JPY HiERIRT B8R B ZRRAE T 3 R7EXE “BFIX” TNEYF “BHIH” —ETE
B —ET B THSCRFE .

WIEHAE: 52021 9 B 22 HE 2021 &£ 11 B 26 B (R&WEITEHRH)

=2 2020001




5B 2113 AP NG ERT miE iR R

FEemBATR: E#H=1H3EIT LIBOR S FK
FEER{EARG: 211R09002R

EEmES: 2113

A EH: 2021/9/29

mEHAR: 2022/1/6

FEEREARR: 99 K
FESIFREY: =N A 37T LIBOR FIZ
WER[X[E) EFR: 3. 00%
WER[XE)T~PR: -0. 25%

iR AN AN T HRA :

,1‘?.
,1‘?.

HER 3M Libor (%)
2021/9/29 0. 1309
2021/9/30 0. 1301
2021/10/1 0. 1331
2021/10/4 0. 1266
2021/10/5 0. 1240
2021/10/6 0. 1240
2021/10/7 0. 1236
2021/10/8 0.1211
2021/10/11 0.1218
2021/10/12 0. 1268
2021/10/13 0. 1238
2021/10/14 0.1223
2021/10/15 0. 1236
2021/10/18 0.1315
2021/10/19 0. 1295
2021/10/20 0. 1283
2021/10/21 0. 1239
2021/10/22 0. 1249
2021/10/25 0. 1345
2021/10/26 0. 1359
2021/10/27 0. 1286
2021/10/28 0.1316
2021/10/29 0. 1323
2021/11/1 0. 1409
2021/11/2 0. 1450
2021/11/3 0. 1398




HEHA 3M Libor (%)
2021/11/4 0. 1444
2021/11/5 0. 1428
2021/11/8 0. 1456
2021/11/9 0. 1495
2021/11/10 0. 1544
2021/11/11 0. 1560
2021/11/12 0. 1550
2021/11/15 0. 1579
2021/11/16 0. 1600
2021/11/17 0. 1575
2021/11/18 0. 1596
2021/11/19 0. 1640
2021/11/22 0. 1696
2021/11/23 0.1780
2021/11/24 0. 1803
2021/11/25 0. 1756
2021/11/26 0.1754
2021/11/29 0.1709

* £ 3M Libor ##ERIETEIE RS Libor01 THH EE/REY 3 MHETIFREFIZE.
IEAAE: B 2021 &£9 H 29 HZE 2021 &£11 H 29 H.
=& 2020001




5B 2114 BT NG ERT miE AR R

FERREFR: =1 HETT LIBOR MR
FEERfRES: 211R09003R

FEmEAS: 2114

A EH: 2021/9/29

mEIEAE: 2022/3/28

FEEREARR: 180 X
FESIFREY: =N A 37T LIBOR FIZ
WER[X[E) EFR: 3. 00%
WER[X B T~PR: -0. 30%

iR AN AN T HRA :

,1‘?.
,1‘?.

HER 3M Libor (%)
2021/9/29 0. 1309
2021/9/30 0. 1301
2021/10/1 0. 1331
2021/10/4 0. 1266
2021/10/5 0. 1240
2021/10/6 0. 1240
2021/10/7 0. 1236
2021/10/8 0.1211
2021/10/11 0.1218
2021/10/12 0. 1268
2021/10/13 0. 1238
2021/10/14 0.1223
2021/10/15 0. 1236
2021/10/18 0.1315
2021/10/19 0. 1295
2021/10/20 0. 1283
2021/10/21 0. 1239
2021/10/22 0. 1249
2021/10/25 0. 1345
2021/10/26 0. 1359
2021/10/27 0. 1286
2021/10/28 0.1316
2021/10/29 0. 1323
2021/11/1 0. 1409
2021/11/2 0. 1450
2021/11/3 0. 1398




HEHA 3M Libor (%)
2021/11/4 0. 1444
2021/11/5 0. 1428
2021/11/8 0. 1456
2021/11/9 0. 1495
2021/11/10 0. 1544
2021/11/11 0. 1560
2021/11/12 0. 1550
2021/11/15 0. 1579
2021/11/16 0. 1600
2021/11/17 0. 1575
2021/11/18 0. 1596
2021/11/19 0. 1640
2021/11/22 0. 1696
2021/11/23 0.1780
2021/11/24 0. 1803
2021/11/25 0. 1756
2021/11/26 0.1754
2021/11/29 0.1709

*  F 3M Libor #IERIETEIERS Libor01 THHE EEREY 3 MNHETIHEFIZE,
HIEHRE]: B 2021 £ 9 529 HE 2021 &£ 11 H 29 H.
=& 2020001




B 2115 AP NG ERT miE iR R

FEEREHR: HE4 EUR/USD SCRBIGEH M 25k
FEEARES: 21FX10001R

RS 2115

PSR 2021/11/1
FEmEIEAR: 2022/2/17

FEEREARR: 108 X
FESIFRAY: EUR/USD BIHASC ZE A E)ih
HAEH: 2021/11/1

BN 1.15625

gL X 8] EPR: #1iaiNHs+ [0.0380]
MEXETPR: #5118 [0.0380]

PR A RN S HRM

HEA EUR/USD
2021/11/1 1. 1563
2021/11/2 1. 1607
2021/11/3 1. 1585
2021/11/4 1. 1589
2021/11/5 1. 1554
2021/11/8 1. 1561
2021/11/9 1. 1601
2021/11/10 1.1578
2021/11/11 1. 1479
2021/11/12 1. 1444
2021/11/15 1. 1462
2021/11/16 1.1377
2021/11/17 1. 1300
2021/11/18 1. 1319
2021/11/19 1. 1354
2021/11/22 1. 1277
2021/11/23 1. 1234
2021/11/24 1. 1240
2021/11/25 1.1214
2021/11/26 1.1225
2021/11/29 1. 1279
2021/11/30 1.1312

*1 £ EUR/USD #iERIET BN UEZHMARME T 3 EXE “BFIX” mEf “BIH” —#TER
FE—B T e =T EAEN .

#HIEHAE]: B 2021 4£11 A1 HE 2021 11 530 H.

I~ 2020001



B 2116 AP NG ERT miE R R

\H
Bo
]
¢l

MR =B ETT LIBOR MM ER
miXA%: 211R11001R
HA2: 2116
mig 2 H: 2021/11/17
mEIEAR: 2022/5/20
FEemHABR: 184 X
E#RRA: =B 3%JT LIBOR 72
WX EFR:  3.00%
WER[X 8 T~PR: -0. 30%

HHHHH
&
d

Pt M B A S HRMR:

HER 3M Libor (%)
2021/11/17 0. 1575
2021/11/18 0. 1596
2021/11/19 0. 1640
2021/11/22 0. 1696
2021/11/23 0. 1780
2021/11/24 0. 1803
2021/11/25 0. 1756
2021/11/26 0. 1754
2021/11/29 0. 1709

*PL_E 3M Libor BIERKIEFIRIZERZ Libor01 A LR REI 3 MNEETIREFIZR,

¥iEHAE): B 2021 £11 H17 BE 2021 4£11 H 29 H.
I~ 2020001




