B 2202 A NGt Rk iSRRI

FaiER:

fmBHR: FE#H=/H%IT LIBOR 1M FER
S{XFS: 221R01002R

. 2202

%ﬁ_.uEl 2022/1/12

mEIHEAE: 2022/12/5

FEEmEARR: 327 X

FESFRAY: = HEIT LIBOR FIR
WE[X[E]_EPR: 3. 00%

YL [X[ETFR: 0.00%

FEREIR AN AN T HRU

+mmmm
EI:I
o &
I Jo

r‘k

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




H A

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
2022/5/26 1.5749
2022/5/27 1.5979
2022/5/30 1. 5804
2022/5/31 1.6107
2022/6/1 1. 6260
2022/6/6 1. 6650
2022/6/7 1. 6904
2022/6/8 1. 6877
2022/6/9 1.7213
2022/6/10 1. 7447
2022/6/13 1. 8289




HEHA 3M Libor (%)
2022/6/14 2.0033
2022/6/15 2. 0296
2022/6/16 2.0634
2022/6/17 2. 0959
2022/6/20 2.1234
2022/6/21 2. 1544
2022/6/22 2. 1846
2022/6/23 2.1973
2022/6/24 2. 2344
2022/6/27 2.2316
2022/6/28 2.2504

*P & 3M Libor HIERIETESIE RS Libor01 THHE EEREY 3 N ETIHEFIZER,
HIEHAE]: B 202 F1 B 12BE20224%F 6 528 H.
=& 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




HEA 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
2022/4/27 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
2022/5/26 1. 0669




HEA EUR/USD
2022/5/217 1. 0749
2022/5/30 1. 0754
2022/5/31 1. 0746
2022/6/1 1.0710
2022/6/2 1. 0660
2022/6/3 1. 0755
2022/6/6 1. 0729
2022/6/7 1. 0676
2022/6/8 1. 0687
2022/6/9 1.0721
2022/6/10 1. 0635
2022/6/13 1. 0488
2022/6/14 1. 0438
2022/6/15 1. 0469
2022/6/16 1. 0428
2022/6/17 1. 0521
2022/6/20 1. 0529
2022/6/21 1.0518
2022/6/22 1. 0489

*1L_k EUR/USD HiERIFET B A NEHNERATE TS 3 S “BFIX” TTmEmH “BD
H” —E T ERNE—RIT R ETHCERDEN

WIEHAE: H2022%F 2824 HE 20225 6 822 B (RARWEETER)

I~ 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
2022/5/26 1.5749
2022/5/27 1.5979
2022/5/30 1. 5804
2022/5/31 1.6107
2022/6/1 1. 6260

*PL_E 3M Libor #3ERIEFIRIEZRS Libor01 A LRV 3 NHETIREFIZ,
HIEHRE]: B202F 481 HE2022% 6 81 H (R&WEHi+ER)

=2 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
2022/5/26 1.5749
2022/5/27 1.5979
2022/5/30 1. 5804
2022/5/31 1.6107
2022/6/1 1. 6260
2022/6/6 1. 6650
2022/6/7 1. 6904
2022/6/8 1. 6877
2022/6/9 1.7213
2022/6/10 1. 7447
2022/6/13 1. 8289
2022/6/14 2.0033
2022/6/15 2. 0296
2022/6/16 2.0634
2022/6/17 2. 0959
2022/6/20 2.1234
2022/6/21 2.1544
2022/6/22 2. 1846
2022/6/23 2.1973
2022/6/24 2.2344
2022/6/27 2.2316
2022/6/28 2.2504

* _E 3M Libor ##ERIETEIE RS Libor01 THH EE/REY 3 MNHAETIFREFIZE.
HIEBAE: 202284481 HE 20224 6H 28 H.
I~ 2020001




5 2207 A NGt Rk i SRR aR L

fmBHR: FE#H=/H%IT LIBOR 1M FER
mmfXhg: 221R04001R

. 2207

%ﬁ_.uEl 2022/4/11

mEEIR: 2022/10/12

~omHAR: 184 X

FESFRAY: = HEIT LIBOR FIR
WE[X[E]_EPR: 3. 00%

YL [X[ETFR: 0.00%

FEREIR AN AN T HRU

+mmmm
EI:I
o &
I Jo

r‘k

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
2022/5/26 1.5749
2022/5/27 1.5979
2022/5/30 1. 5804
2022/5/31 1.6107
2022/6/1 1. 6260
2022/6/6 1. 6650
2022/6/7 1. 6904
2022/6/8 1. 6877
2022/6/9 1.7213
2022/6/10 1. 7447
2022/6/13 1. 8289
2022/6/14 2.0033
2022/6/15 2. 0296
2022/6/16 2.0634
2022/6/17 2. 0959
2022/6/20 2.1234
2022/6/21 2. 1544
2022/6/22 2. 1846
2022/6/23 2.1973
2022/6/24 2.2344
2022/6/27 2.2316
2022/6/28 2.2504

* _F 3M Libor HIERIETESIERS Libor01 THHE EEREY 3 MNHETIHEFIZE,
BEEAE): B 2022F 45 11 HE 20224 6 A 28 H.
=& 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
2022/5/26 1.5749
2022/5/27 1. 5979
2022/5/30 1. 5804
2022/5/31 1.6107
2022/6/1 1. 6260
2022/6/6 1. 6650
2022/6/7 1. 6904
2022/6/8 1. 6877
2022/6/9 1.7213
2022/6/10 1. 7447
2022/6/13 1. 8289
2022/6/14 2.0033
2022/6/15 2. 0296
2022/6/16 2.0634
2022/6/17 2. 0959
2022/6/20 2.1234
2022/6/21 2. 1544
2022/6/22 2. 1846
2022/6/23 2.1973
2022/6/24 2.2344
2022/6/27 2.2316
2022/6/28 2.2504

*P _F 3M Libor HIERIETESIERS Libor01 THHE EEREY 3 MNHETIHEFIZE,
HIEHRE]: B 20248 14B&E 20224 6 828 H.
=& 2020001




58 2209 I NG R iSRRI

FaiER:

FEEREFR: $E4 EUR/USD SC R BIZEMI M 25k
FEERfRED: 22FX04003R

RS 2209

EH: 2022/4/28

mEHAE: 2022/7/28
FEEmHEABR: 91 X
FESAKRAY: EUR/USD BNEASC Z= dhiaihy
FHEH: 2022/4/28

BN 1.0512

Mg X8 EPR: #iaNHE+ [0.0720]
WMEXE)TPR: #i5MN1E- [0.0720]

FEREIR AN AN T HRU

On Hp

A
A

Fz
Fz
Fz

HER 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
2022/5/26 1. 0669
2022/5/27 1. 0749
2022/5/30 1.0754
2022/5/31 1. 0746
2022/6/1 1.0710
2022/6/2 1. 0660




HEA EUR/USD
2022/6/3 1. 0755
2022/6/6 1. 0729
2022/6/7 1. 0676
2022/6/8 1. 0687
2022/6/9 1. 0721
2022/6/10 1. 0635
2022/6/13 1. 0488
2022/6/14 1. 0438
2022/6/15 1. 0469
2022/6/16 1. 0428
2022/6/17 1. 0521
2022/6/20 1. 0529
2022/6/21 1.0518
2022/6/22 1. 0489
2022/6/23 1. 0570
2022/6/24 1. 0543
2022/6/27 1. 0561
2022/6/28 1. 0574
2022/6/30 1. 0454

*LA_E EUR/USD #iiERIRT B UE HR R REE T F 3 REZE “BFIX” W@ “Hl

H” —ETEREOE—IT w2t CEAE .
HIEHRE]: B 20224 45 28 HE 20224 6 B30 H.

=2 2020001




58 2210 P NG TR iR R

FaiER:

FERAZHFR: $E4 EUR/USD SCRBIEHI M F2k

@RS 22FX05001R

ERES: 2210

FmieEH: 2022/5/27

FEemEIRAE : 2022/8/29

AR 94 X

FESAARED: EUR/USD BDERSC ZRehial i

FHEH: 2022/5/27

MIENHE: 1.0749

MEX[E LR: #iwRntE+ [0.0750]

MEX[ETR: #MiRNtE- [0.0750]

FRESRNENER RS R :

HEA EUR/USD

2022/5/27 1. 0749
2022/5/30 1. 0754
2022/5/31 1. 0746
2022/6/1 1.0710
2022/6/2 1. 0660
2022/6/3 1. 0755
2022/6/6 1.0729
2022/6/17 1. 0676
2022/6/8 1. 0687
2022/6/9 1.0721
2022/6/10 1. 0635
2022/6/13 1. 0488
2022/6/14 1. 0438
2022/6/15 1. 0469
2022/6/16 1. 0428
2022/6/17 1. 0521
2022/6/20 1. 0529
2022/6/21 1.0518
2022/6/22 1. 0489
2022/6/23 1. 0570
2022/6/24 1. 0543
2022/6/27 1. 0561
2022/6/28 1. 0574
2022/6/30 1. 0454




*LA_E EUR/USD FiEsRIET BT HAFR RAHE TF 3 mAss1E “BFIX” TE+ “A)
B —=TETHNES—RTRRTACRPEN. HiE/E: 5202245827 HE
2022 % 6 A 30 H.

I3 2020001



2 2211 P NG ER T iR R

El%:

ShBFR: $E4 EUR/USD SCRBILEM M E5x
mmfXhg: 22FX06001R

mElS: 2211

mAZEH: 2022/6/13

mEHAE: 2022/9/13

FEmHERR: 92 X

FESAKRAY: EUR/USD BNEASC Z= dhiaihy
HAEH: 2022/6/13

FIBINAE: 1.04875

Mg X 8] EPR: #1i5NHE+ [0.0630]
MEXETPR: #iEMN1E- [0.0630]

FEREIR AN AN T HRU

-
Bo
o

HHHHH

HEA EUR/USD

2022/6/13 1. 04875
2022/6/14 1. 0438
2022/6/15 1. 0469
2022/6/16 1. 0428
2022/6/17 1. 0521
2022/6/20 1. 0529
2022/6/21 1. 0518
2022/6/22 1. 0489
2022/6/23 1. 0570
2022/6/24 1. 0543
2022/6/27 1. 0561
2022/6/28 1.0574
2022/6/30 1. 0454

*1_E EUR/USD #iERIET BN UEHMARKETH 3 SEZE “BFIX” wmEf “Al
B —ETErRNE—RITeExaCEREN.

HIEHAE]: B 20224 6 H 13 HE 20224 6 A 30 H.

& 2020001



58 2212 P NG R iSRRI

FaiER:

FEEREFR: $E4 EUR/USD SC R BIZEMI M 25k
FEER{RRD: 22FX06002R

Fmiis: 2212

FERiESEH: 2022/6/30
FEEREIEIR: 2022/9/13
AR 75 X
FESAKRAY: EUR/USD BNEASC Z= dhiaihy
HAEH: 2022/6/30

BRI 1.04535

Mg X8 EPR: #1i5NH8+ [0.0550]
WMEXE)TPR: #iEMN1E- [0.0550]

FEREIR AN AN T HRU

HEA EUR/USD
2022/6/30 1. 04535

*|A £ EUR/USD H#ERIFET B UEHNARITE T 3 RS “BFIX” TWES “Bl
2 —ETERNE—RTExaCEREN.

WEEAIE): B 20224 6 H 30 HE 2022 % 6 A 30 H-

& 2020001



