58 2106 I NG R iSRRI

FaiER:

FEEREFR: E#H=1H3%IT LIBOR EHIMEFK
FEERfRES: 211R06001R

mEAS: 2106

i EH: 2021/6/23

AR

FHIH : 2022/1/6
meAfR: 197 X
FEFRAY: =BT LIBOR FIZE
WX EFR:  3.00%
WER[X B T~FR: -0. 30%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

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




H A

3M Libor (%)

2021/7/29 0. 1258
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




H A

3M Libor (%)

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
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




HEHA 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
2021/11/30 0.1733
2021/12/1 0.1746
2021/12/2 0. 1801
2021/12/3 0. 1876
2021/12/6 0. 1900
2021/12/7 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0. 2028
2021/12/14 0.2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114
2021/12/23 0.2198
2021/12/24 0.2179

*PL_E 3M Libor iERIETHRIBEZS Libor01 TIE _EEREI 3 MEETIREFIZR,
¥IEHRE]: 852021 £ 6 H 23 HE 2021 4£12 B 24 H.
=& 2020001




58 2110 P NG 7R iSRRI

FmER

FamAiR: BE#H=NHEIT LIBOR M EK

AR 211R07002R

s 2110

a2l 2021/8/10

FEemEIRAE : 2022/2/18

FEEmHEABR: 192 X

SRR : =A% 7T LIBOR FIZ

WELX[E EPR: 3. 00%

WELX (8 RPR: -0.30%

HEA 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

HEHA 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




2021/11/9 0. 1495
HEHA 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
2021/11/30 0.1733
2021/12/1 0.1746
2021/12/2 0. 1801
2021/12/3 0. 1876
2021/12/6 0. 1900
2021/12/7 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0.2028
2021/12/14 0. 2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114
2021/12/23 0.2198
2021/12/24 0.2179

*PL_F 3M Libor #3BXIETFIIEFR S Libor01 TNHE EE R 3 MNHETIFEFIZE,
¥iEHAE]: B 2021 £8 H 10 HE 2021 £ 12 B 24 H.
I~F 2020001







58 2113 I NG R iSRRI

FaiER:

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

mif=S: 2113

A EH: 2021/9/29
mEHAR: 2022/1/6
FEEREARR: 99 K
FESIFREY: =N A 37T LIBOR FIZ
WER[XE) EFR: 3. 00%
WER[X B T~PR: -0. 25%

iR AN AN T HRA :

,1‘?.
,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




H A

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
2021/11/30 0.1733
2021/12/1 0.1746
2021/12/2 0. 1801
2021/12/3 0. 1876
2021/12/6 0. 1900
2021/12/7 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0. 2028
2021/12/14 0.2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114
2021/12/23 0.2198
2021/12/24 0.2179




*A £ 3M Libor ##EKIFETEIERS Libor01 TE _EE/RH 3 NAETIRMEFIZE,
HIEHAE]: B 2021 &£ 9 A 29 HE 2021 ££12 B 24 H.
I~ 2020001



5 214 P NG TR iR R

FaiER:

FERREFR: =1 HETT LIBOR MR
FEERfRES: 211R09003R

mifS: 2114

A EH: 2021/9/29
mEIHAE: 2022/3/28
FEEREARR: 180 X
FESIFREY: =N A 37T LIBOR FIZ
WER[XE) EFR: 3. 00%
WER[X B T~FR: -0. 30%

iR AN AN T HRA :

,1‘?.
,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




H A

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
2021/11/30 0.1733
2021/12/1 0.1746
2021/12/2 0. 1801
2021/12/3 0. 1876
2021/12/6 0. 1900
2021/12/7 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0. 2028
2021/12/14 0.2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114
2021/12/23 0.2198
2021/12/24 0.2179




*AE 3M Libor HiEKIRETHIERS Libor01 TUH ER/RAY 3 MAEXTIREFIE.
HIEHAE]: B 2021 €9 A 29 HE 2021 ££12 B 24 H.

=& 2020001



58 2115 P NG R iSRRI

FaiER:

FEEREFR: $E4 EUR/USD SC R BIZEMI M 25k
FEER{RRG: 21FX10001R

Emifs: 2115

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

FEEREARR: 108 X
FESAKRAY: EUR/USD BNEASC Z= dhiaihy
FHAEH: 2021/11/1

BN 1.15625

gL X8 EPR: #1i5N4E+ [0.0380]
WEXE)TPR: #iEMN1E- [0.0380]

FEREIR AN AN T HRU

HER 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
2021/12/1 1. 1336
2021/12/2 1. 1319
2021/12/3 1. 1301




HER EUR/USD
2021/12/6 1. 1284
2021/12/7 1. 1289
2021/12/8 1. 1293
2021/12/9 1. 1329
2021/12/10 1. 1298
2021/12/13 1. 1298
2021/12/14 1. 1279
2021/12/15 1. 1270
2021/12/16 1. 1286
2021/12/17 1. 1348
2021/12/20 1. 1254
2021/12/21 1. 1279
2021/12/22 1. 1272
2021/12/23 1. 1338
2021/12/24 1. 1331
2021/12/27 1.1315

*1 £ EUR/USD BERIET BN NEHNAREME T 3 mEEE
H” —#=TERNE—ITRETACERAEN.
¥IEAAE: § 202111 B1 HE 2021412827 H.

I~ 2020001

“BF I X” ﬁﬁqﬂ “El]




58 2116 I NG TR RiEHRE R

FaiER:

FERREFR: =1 HETT LIBOR MR
FEEA{RRG: 211R11001R

mEls: 2116

MRSl 2021/11/17
mEIHAE: 2022/5/20
FEEmHABR: 184 X

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

iR AN AN T HRA :

,1‘?.
,1‘?.
,1‘?.

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
2021/11/30 0.1733
2021/12/1 0. 1746
2021/12/2 0. 1801
2021/12/3 0. 1876
2021/12/6 0. 1900
2021/12/17 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0. 2028
2021/12/14 0. 2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114




HEHA 3M Libor (%)

2021/12/23 0.2198

2021/12/24 0.2179

*IL_F 3M Libor #iBHIETIKIEZR % Libor01 THE _EERAY 3 MNHETIFEFIE.
#IEHAE: B 2021 £ 11 B17 HE 2021 €£12 B 24 H.
I~ 2020001




5B 217 P NG ER G iR R

FaiER:

FmEMR: FEHZ=H%ET LIBOR S FERK
FEEA{AS: 211R11002R

Fmiis: 2117

FERESH: 2021/12/7

FEEREIEAR: 2022/4/22

FEEmHEABR: 136 X
FESIFREY: =N A 37T LIBOR FIZ
WX EFR:  3.00%
WER[X B T~FR: -0. 30%

iR AN AN T HRA :

HER 3M Libor (%)
2021/12/17 0. 1983
2021/12/8 0. 2005
2021/12/9 0. 2009
2021/12/10 0. 1983
2021/12/13 0. 2028
2021/12/14 0. 2109
2021/12/15 0. 2156
2021/12/16 0.2136
2021/12/17 0.2126
2021/12/20 0.2143
2021/12/21 0. 2160
2021/12/22 0.2114
2021/12/23 0.2198
2021/12/24 0.2179

*PL_F 3M Libor #IBRIETFEKIEZR S Libor01 THHE EEREY 3 MNHETIFEFIE,
¥EHRE: §2021 E12 B 7HE 2021 £12 B 24 H.
I~ 2020001



58 2118 AP NG F R iR R

FaiER:

FmEMR: FEHZ=H%ET LIBOR S FERK
FEER{RAG: 211R12001R

oS 2118

iR E: 2021/12/23

FEEREIEIR: 2022/1/24

AR 32X
FESIFREY: =N A 37T LIBOR FIZ
WER[XE) EFR: 3. 00%
WER[X B T~PR: -0. 20%

iR AN AN T HRA :

HEA 3M Libor (%)
2021/12/23 0.2198
2021/12/24 0.2179

*LLE M Libor HIERIFETERIZERS Libor01 WA LRE/REY 3 NAETIKEFIZE.
¥IEHAE: H2021 E12 B 23 HE 2021 4£12 8 24 H.

=2 2020001



