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




H A

3M Libor (%)

2021/12/23 0.2198
2021/12/24 0.2179
2021/12/29 0.2238
2021/12/30 0.2144
2021/12/31 0. 2091
2022/1/4 0. 2160
2022/1/5 0. 2256
2022/1/6 0.2313
2022/1/7 0. 2361
2022/1/10 0. 2383
2022/1/11 0.2444
2022/1/12 0.2384
2022/1/13 0.2391
2022/1/14 0.2413
2022/1/17 0. 2480
2022/1/18 0. 2540
2022/1/19 0. 2551
2022/1/20 0. 2589
2022/1/21 0. 2577
2022/1/24 0.2671
2022/1/25 0. 2676
2022/1/26 0.2776
2022/1/27 0. 2990
2022/1/28 0. 3166
2022/1/31 0. 3089
2022/2/1 0. 3027
2022/2/2 0. 3106
2022/2/3 0. 3150
2022/2/4 0. 3390
2022/2/7 0. 3624
2022/2/8 0. 3663
2022/2/9 0.3774
2022/2/10 0. 3949
2022/2/11 0. 5064
2022/2/14 0. 4586
2022/2/15 0. 4687
2022/2/16 0. 4881
2022/2/17 0. 4810




H A

3M Libor (%)

2022/2/18 0. 4796
2022/2/21 0. 4639
2022/2/22 0. 4879
2022/2/23 0. 4976
2022/2/24 0. 5079
2022/2/25 0. 5230
2022/2/28 0. 5043
2022/3/1 0.5109
2022/3/2 0. 5221
2022/3/3 0. 5831
2022/3/4 0. 6101
2022/3/7 0. 6429
2022/3/8 0.7030
2022/3/9 0. 7450
2022/3/10 0. 8029
2022/3/11 0. 8260
2022/3/14 0. 8847
2022/3/15 0.9164
2022/3/16 0. 9481
2022/3/17 0.9279
2022/3/18 0. 9340
2022/3/21 0. 9576
2022/3/22 0. 9537
2022/3/23 0. 9657
2022/3/24 0. 9656
2022/3/25 0. 9829
2022/3/28 0. 9963
2022/3/29 1. 0060
2022/3/30 0. 9669
2022/3/31 0.9616
2022/4/1 0. 9620
2022/4/4 0. 9690
2022/4/5 0. 9666
2022/4/6 0. 9864
2022/4/7 0. 9889
2022/4/8 1.0107
2022/4/11 1.0214
2022/4/12 1. 0384
2022/4/13 1. 0443




HEHA 3M Libor (%)
2022/4/14 1. 0627
2022/4/19 1. 0983
2022/4/20 1. 1363
2022/4/21 1. 1840
2022/4/22 1.2137
2022/4/25 1. 2249
2022/4/26 1. 2381
2022/4/27 1. 2389
2022/4/28 1. 2860
2022/4/29 1. 3349
2022/5/3 1. 3633
2022/5/4 1. 4061
2022/5/5 1.3707
2022/5/6 1.4019
2022/5/9 1. 3986
2022/5/10 1..3999
2022/5/11 1.4219
2022/5/12 1.4113
2022/5/13 1. 4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1. 4780

* _F 3M Libor HIERIETERIERL Libor01 THE EE R 3 MNHETIFEFZE,
HIEHAE]: B 2021 11 B 17 HE 202245 5 18 H (R&RWHITER) .

I~ 2020001




5 2202 A NGt Rk iSRRI

FaiER:

FEemBATR: E#H=1H3EIT LIBOR S FK
FEEA{ERG: 221R01002R

milS: 2202

mAZEH: 2022/1/12
mEIEAE: 2022/12/5
FEERHEABR: 327 X
EHMRAY: =B 3T LIBOR FIZE
WE[X[E]_EPR: 3. 00%

YL [X[ETFR: 0.00%

iR AN AN T HRA :

,1‘?.
,1‘?.
,1‘?.

HER 3M Libor (%)
2022/1/12 0. 2384
2022/1/13 0. 2391
2022/1/14 0.2413
2022/1/17 0. 2480
2022/1/18 0. 2540
2022/1/19 0. 2551
2022/1/20 0. 2589
2022/1/21 0. 2577
2022/1/24 0. 2671
2022/1/25 0. 2676
2022/1/26 0.2776
2022/1/217 0. 2990
2022/1/28 0. 3166
2022/1/31 0. 3089
2022/2/1 0. 3027
2022/2/2 0. 3106
2022/2/3 0. 3150
2022/2/4 0. 3390
2022/2/7 0. 3624
2022/2/8 0. 3663
2022/2/9 0. 3774
2022/2/10 0. 3949
2022/2/11 0. 5064
2022/2/14 0. 4586
2022/2/15 0. 4687
2022/2/16 0. 4881




H A

3M Libor (%)

2022/2/17 0. 4810
2022/2/18 0. 4796
2022/2/21 0. 4639
2022/2/22 0. 4879
2022/2/23 0. 4976
2022/2/24 0. 5079
2022/2/25 0. 5230
2022/2/28 0. 5043
2022/3/1 0.5109
2022/3/2 0. 5221
2022/3/3 0. 5831
2022/3/4 0. 6101
2022/3/7 0. 6429
2022/3/8 0.7030
2022/3/9 0. 7450
2022/3/10 0. 8029
2022/3/11 0. 8260
2022/3/14 0. 8847
2022/3/15 0.9164
2022/3/16 0. 9481
2022/3/17 0.9279
2022/3/18 0. 9340
2022/3/21 0. 9576
2022/3/22 0. 9537
2022/3/23 0. 9657
2022/3/24 0. 9656
2022/3/25 0. 9829
2022/3/28 0. 9963
2022/3/29 1. 0060
2022/3/30 0. 9669
2022/3/31 0.9616
2022/4/1 0. 9620
2022/4/4 0. 9690
2022/4/5 0. 9666
2022/4/6 0. 9864
2022/4/7 0. 9889
2022/4/8 1.0107
2022/4/11 1.0214
2022/4/12 1. 0384




HEHA 3M Libor (%)
2022/4/13 1. 0443
2022/4/14 1. 0627
2022/4/19 1. 0983
2022/4/20 1. 1363
2022/4/21 1. 1840
2022/4/22 1.2137
2022/4/25 1. 2249
2022/4/26 1. 2381
2022/4/27 1. 2389
2022/4/28 1. 2860
2022/4/29 1. 3349
2022/5/3 1. 3633
2022/5/4 1. 4061
2022/5/5 1.3707
2022/5/6 1.4019
2022/5/9 1. 3986
2022/5/10 1..3999
2022/5/11 1.4219
2022/5/12 1.4113
2022/5/13 1. 4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1.4780
2022/5/19 1. 5049
2022/5/20 1. 5064
2022/5/23 1. 5239
2022/5/24 1. 5310
2022/5/25 1. 5529

*PL_F 3M Libor #3BKIETFIIEFR S Libor01 TNHE EE R 3 MNHETIFEFIZE,
HEHRE]: B 2022 F1 B 12BE 202245 825 H.

I~ 2020001




5 2204 BAD NGt Rk i SRR R

FaiER:

FERAZHFR: $E4 EUR/USD SCRBIEHI M F2k

RS : 22FX02001R

FEREAS: 2204

iRl 2022/2/24

FEEmEIRAR : 2022/6/24

FEERHABR: 120 X

FESAARED: EUR/USD BDERSC ZRehial i

FEH: 2022/2/24

MR 1.1237

MEX[E LR: #iRntg+ [0.0620]

MEXETR: #MiRNtE- [0.0620]

FRESRNENER RS R :

HEA EUR/USD

2022/2/24 1. 1237
2022/2/25 1. 1225
2022/2/28 1. 1160
2022/3/1 1. 1205
2022/3/2 1. 1100
2022/3/3 1. 1105
2022/3/4 1. 1017
2022/3/7 1. 0875
2022/3/8 1. 0860
2022/3/9 1.0917
2022/3/10 1. 1056
2022/3/11 1. 1003
2022/3/14 1.0913
2022/3/15 1. 0982
2022/3/16 1. 0978
2022/3/17 1. 1025
2022/3/18 1. 1083
2022/3/21 1. 1042
2022/3/22 1. 0984
2022/3/23 1. 1037
2022/3/24 1. 0978
2022/3/25 1. 1030
2022/3/28 1. 0950
2022/3/29 1. 0985
2022/3/30 1. 1112
2022/3/31 1. 1166




HER EUR/USD
2022/4/1 1. 1070
2022/4/4 1. 1052
2022/4/5 1. 0971
2022/4/6 1. 0888
2022/4/7 1. 0920
2022/4/8 1. 0867
2022/4/11 1. 0893
2022/4/12 1. 0872
2022/4/13 1. 0843
2022/4/14 1. 0912
2022/4/18 1. 0794
2022/4/19 1.0774
2022/4/20 1.0818
2022/4/21 1. 0849
2022/4/22 1. 0846
2022/4/25 1.0774
2022/4/26 1.0731
2022/4/217 1. 0652
2022/4/28 1. 0512
2022/4/29 1. 0538
2022/5/2 1. 0514
2022/5/3 1. 0507
2022/5/4 1.0513
2022/5/5 1.0613
2022/5/6 1. 0523
2022/5/9 1. 0507
2022/5/10 1. 0578
2022/5/11 1. 0543
2022/5/12 1. 0502
2022/5/13 1. 0397
2022/5/16 1. 0402
2022/5/17 1. 0449
2022/5/18 1. 0539
2022/5/19 1. 0488
2022/5/20 1. 0592
2022/5/23 1. 0605
2022/5/24 1. 0667
2022/5/25 1. 0707




* & EUR/USD HERIFET BN NEHNAREETE T 3 mEZ1tE “BFIX” TnEs “H]
H” —ETERNE—TrEabCERA a1 . HiEfEE: 520222524 =
2022 %£5 3 25 H.

;% 2020001



58 2205 P NG F R AR R I

FaiER:

FEEREFR: E#H=1H3%IT LIBOR EHIMEFK
FEERfRES: 221R03001R

mEAS: 2205

MR EH: 2022/4/1

AR

EHAHE: 2022/6/6
miAfR: 66 X
FEFRAY: =BT LIBOR FIZE
WE[X[E]_EPR: 3. 00%
YL [X[ETFR: 0.00%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2022/4/1 0. 9620
2022/4/4 0. 9690
2022/4/5 0. 9666
2022/4/6 0. 9864
2022/4/7 0. 9889
2022/4/8 1.0107
2022/4/11 1.0214
2022/4/12 1.0384
2022/4/13 1. 0443
2022/4/14 1. 0627
2022/4/19 1.0983
2022/4/20 1.1363
2022/4/21 1. 1840
2022/4/22 1. 2137
2022/4/25 1. 2249
2022/4/26 1. 2381
2022/4/217 1. 2389
2022/4/28 1. 2860
2022/4/29 1. 3349
2022/5/3 1. 3633
2022/5/4 1. 4061
2022/5/5 1. 3707
2022/5/6 1. 4019
2022/5/9 1. 3986
2022/5/10 1. 3999
2022/5/11 1. 4219




HEHA 3M Libor (%)
2022/5/12 1.4113
2022/5/13 1.4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1.4780
2022/5/19 1. 5049
2022/5/20 1. 5064
2022/5/23 1. 5239
2022/5/24 1. 5310
2022/5/25 1. 5529

* £ 3M Libor ##ERKIETEIEFR S Libor01 T HE EE /R 3 MNHETIFREFIZE.
HIEAAE: § 20224481 HE20224%5H25H.
I~ 2020001




58 2206 I NG FR iSRRI

FaiER:

FEEREFR: E#H=1H3%IT LIBOR EHIMEFK
FEERfRES: 221R03002R

mEAS: 2206

MR EH: 2022/4/1

AR

FIHAH: 2022/10/12
mHAfR: 194 X
FESIFREY: =N A 37T LIBOR FIZ
WE[X[E]_EPR: 3. 00%
YL [X[ETFR: 0.00%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

HEA 3M Libor (%)
2022/4/1 0. 9620
2022/4/4 0. 9690
2022/4/5 0. 9666
2022/4/6 0. 9864
2022/4/7 0. 9889
2022/4/8 1.0107
2022/4/11 1.0214
2022/4/12 1. 0384
2022/4/13 1. 0443
2022/4/14 1. 0627
2022/4/19 1. 0983
2022/4/20 1. 1363
2022/4/21 1. 1840
2022/4/22 1. 2137
2022/4/25 1. 2249
2022/4/26 1. 2381
2022/4/217 1. 2389
2022/4/28 1. 2860
2022/4/29 1. 3349
2022/5/3 1. 3633
2022/5/4 1. 4061
2022/5/5 1. 3707
2022/5/6 1. 4019
2022/5/9 1. 3986
2022/5/10 1. 3999
2022/5/11 1. 4219




HEHA 3M Libor (%)
2022/5/12 1.4113
2022/5/13 1.4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1.4780
2022/5/19 1. 5049
2022/5/20 1. 5064
2022/5/23 1. 5239
2022/5/24 1. 5310
2022/5/25 1. 5529

*P £ 3M Libor ##ERKIETEIE RS Libor01 T HE EE R 3 MNHETIFREFIZE.
HIEAAE: 20224481 HE20224%5H25H.
I~ 2020001




58 2207 A NGt Rk i SRR aRIL

FaiER:

FEEREFR: E#H=1H3%IT LIBOR EHIMEFK
FEERICES: 221R04001R

mifS: 2207

MR EH: 2022/4/11

AR

FIHAH: 2022/10/12
mHAfR: 184 X
FESIFREY: =N A 37T LIBOR FIZ
WE[X[E]_EPR: 3. 00%
YL [X[ETFR: 0.00%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2022/4/11 1.0214
2022/4/12 1.0384
2022/4/13 1. 0443
2022/4/14 1. 0627
2022/4/19 1. 0983
2022/4/20 1. 1363
2022/4/21 1. 1840
2022/4/22 1.2137
2022/4/25 1. 2249
2022/4/26 1.2381
2022/4/21 1. 2389
2022/4/28 1. 2860
2022/4/29 1.3349
2022/5/3 1. 3633
2022/5/4 1. 4061
2022/5/5 1. 3707
2022/5/6 1. 4019
2022/5/9 1. 3986
2022/5/10 1. 3999
2022/5/11 1. 4219
2022/5/12 1.4113
2022/5/13 1. 4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1. 4780
2022/5/19 1. 5049




HEHA 3M Libor (%)
2022/5/20 1. 5064
2022/5/23 1. 5239
2022/5/24 1. 5310
2022/5/25 1. 5529

*PL_E 3M Libor #iERIETFERIZEZRZ Libor01 TIHE LR REI 3 MNHETIREFIZR,
¥iEHAE): §20224F 4811 BE 2022458 25 H.
I~ 2020001




58 2208 I NG R iR R I

FaiER:

FEEmER: HEH=1 AT LIBOR LM FER
FEERfRES: 221R04002R

mHfS: 2208

SAZEH: 2022/4/18

mEHAR: 2022/7/25

fmHABR: 98 X
FESIFREY: =N A 37T LIBOR FIZ
WE[X[E]_EPR: 3. 00%

YL [X[ETFR: 0.00%

iR AN AN T HRA :

Fz
Fz
Fz
Fz

HER 3M Libor (%)
2022/4/14 1. 0627
2022/4/19 1. 0983
2022/4/20 1. 1363
2022/4/21 1. 1840
2022/4/22 1. 2137
2022/4/25 1. 2249
2022/4/26 1. 2381
2022/4/21 1. 2389
2022/4/28 1. 2860
2022/4/29 1.3349
2022/5/3 1.3633
2022/5/4 1. 4061
2022/5/5 1. 3707
2022/5/6 1. 4019
2022/5/9 1. 3986
2022/5/10 1. 3999
2022/5/11 1. 4219
2022/5/12 1.4113
2022/5/13 1. 4437
2022/5/16 1. 4550
2022/5/17 1. 4476
2022/5/18 1. 4780
2022/5/19 1. 5049
2022/5/20 1. 5064
2022/5/23 1. 5239
2022/5/24 1. 5310




HEHA 3M Libor (%)

2022/5/25 1. 5529

*PL_E 3M Libor #iERIETFERIZEZRZ Libor01 TIH LR REI 3 MNEHETIREFIZR,
HIEHAE]: B 202 48 14B&E 2022455 825 H.
I~ 2020001




58 2209 I NG R iSRRI

FaiER:

FERAZHFR: $E4 EUR/USD SCRBIEHI M F2k

@RS : 22FX04003R

S 2209

2l 2022/4/28

FEemEIRAE : 2022/7/28

AR 91 X

EEYOFTRAY: EUR/USD BNHASC R

F#EH: 2022/4/28

MIENHE: 1.0512

MEX[E LR: #iRntg+ [0.0720]

MEX[ETR: #MiRNtE- [0.0720]

FRESRNENER RS R :

HEA EUR/USD

2022/4/28 1. 0512
2022/4/29 1. 0538
2022/5/2 1. 0514
2022/5/3 1. 0507
2022/5/4 1. 0513
2022/5/5 1.0613
2022/5/6 1. 0523
2022/5/9 1. 0507
2022/5/10 1. 0578
2022/5/11 1. 0543
2022/5/12 1. 0502
2022/5/13 1. 0397
2022/5/16 1. 0402
2022/5/17 1. 0449
2022/5/18 1. 0539
2022/5/19 1. 0488
2022/5/20 1. 0592
2022/5/23 1. 0605
2022/5/24 1. 0667
2022/5/25 1. 0707

*1)_E EUR/USD ##ERIET BN UERHWARAB TS 3 SES1E “BFIX” TiEm+ “A)
H” —ETERHNE—RTaETaCEPRE M.

HiEHAE]: B 20224 4828 HE 2022458 25 H.

& 2020001



