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Libor( 35T ) 1 ZEitfEIE (8 A)

BHA 0O/N —1MNB =1AR AR —£

8B1H 231157 236690 2.80210 337614 374214

882H 230714 235730 2.80700 331343 3.70771

8H3H 231029 237630 2.83230 3.38900 3.84314

8840 230957 237270 286330 339271 3.87900

885H 231200 236940 2.86670 342557 3.85786

8H8H 231729 238860 291160 356886 3.99471

889H 231800 238010 292100 355043 3.99086
8H10H 231629 2.40043 292271 3.54657 3.99814
88118 232400 239100 290514 348871 3.92814
88128 231486 238686 292157 350929 3.95900
88158 231886 237971 294186 3.53300 3.99457
88168 232229 237700 296057 3.50600 3.95071
8817H 231357 236557 297657 350771 3.99557 1
8H18H 231786 236814 2.98400 350757 3.99571
88198 232114 238671 295771 354757 401586 LIBOR, f22X[E ¥
88220 231714 242743 297971 356557 403214 $FASFIZ (London
88238 231257 244371 2.99686 356557 409114 InterBank
88248 232143 245486 3.01000 349343 407914
85250 232043 249343 3.04310 3.52686 409729 Offered Rate) ,
8A26H 230914 252386 3.06960 3.56643 412329 N AR
8H29H 230914 252386 3.06960 3.56643 412329 o
88308 230829 256400 3.08210 359543 415986 B, RATRSH
88318 231629 255430 3.09970 3.66057 422314 RNEE,

EFRHHCE

B ExEH  =Ex BR 7T = AT mjx  HEZ=x AT 1008w
8H1H 10541240  6.74670 6.88800 8.20930 4.70710 5.26540 423840 4.88240 5.05520
8H2H 10634790  6.74620 6.92580 8.26790 474030 5.25260 427270 4.90200 5.12840
8H3H 10636760  6.78130 6.88630 8.23760 4.68080 5.26380 422240 4.89940 5.07930
8H4H 105.76000  6.76360 6.87150 8.21170 4.69640 5.26230 424020 4.89820 5.04390
8H5H 106.58700  6.74050 6.90640 8.19390 4.69300 5.23810 424390 4.89970 5.07730
8H8H 10638350  6.76950 6.88430 8.16300 467530 5.23060 422380 4.89750 5.00860
8H9H 106.29360  6.75840 6.89020 8.16530 4.72100 5.25580 4.24830 4.90260 5.00730
8H10H 10523950 6.76120 6.90150 8.16280 470370 5.24630 424870 490270 5.00300
8811H 10511050  6.73240 6.93160 8.21940 4.76620 5.26950 431020 491680 5.06800
8H12H 10568840  6.74130 6.95500 8.21860 4.78700 5.28100 433520 492030 5.06630
8815H 106.50040  6.74100 6.91560 8.18010 4.80070 5.27640 434960 491660 5.05300
8H16H 10649560  6.77300 6.88160 8.16460 4.75330 5.24750 430770 491480 5.08980
8817H 106.66280  6.78630 6.90250 8.21030 476270 5.28280 430310 4.92350 5.05260
8H18H 107.49850  6.78020 6.90130 8.16670 4.70100 5.24850 4.25680 4.90720 5.01960
8819H 108.10760  6.80650 6.86630 8.12150 4.70580 5.25650 425140 491150 5.01020
8H22H 10897710  6.81980 6.84210 8.05850 4.68880 5.24700 421090 4.89960 497850
8823H 10852810  6.85230 6.80700 8.06100 4.71280 5.24980 423220 490130 4.98030
8H24H 10863210  6.83880 6.81680 8.09190 473410 5.27870 424530 491160 4.99990
8825H 10841190  6.85360 6.84470 8.09720 4.74330 5.29360 424570 492520 5.00750
8H26H 108.82090  6.84860 6.83330 8.10650 477620 5.29870 4.26030 493420 5.01780
8829H 108.76910  6.86980 6.83460 8.04210 472210 5.26620 420640 492230 4.98000
8H30H 10881740  6.88020 6.90220 8.08500 4.76400 5.30870 4.24800 494770 4.98040
8H31H 108.70660  6.89060 6.92240 8.05570 473820 5.27880 4.23860 4.94150 4.98000

REFH: UEHERETHAFEETEE, HES LERERAILRERRIAEE, NERBSE
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