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Libor( %5t ) 24 Stitfeix (28)

BH O/N —B =4B ~1A —F
283H 1.56800 1.66780 1.74100 1.71700 1.76900
2B4H 1.56550 1.66630 1.73740 1.74350 1.80300
285H 1.57510 1.66960 1.74160 1.75888 183113
286H 1.57200 1.67090 1.73410 1.74038 1.84263
2B7H 1.57740 1.66530 1.73090 1.74040 1.83490
28108 1.57460 1.64930 1.71310 1.72060 1.80050
28118 1.57130 1.65000 1.70730 1.72450 1.80710
28128 1.57410 1.64530 1.70380 1.72540 1.81280
2813H 1.57340 1.65500 1.69160 1.71290 1.80200
28148 1.57610 1.66190 1.69180 1.71000 1.79840
28178 - 1.64680 1.69290 1.72490 1.79280
2818H 1.56340 1.64700 1.69460 1.71490 1.77190
28198 1.57690 1.63940 1.69600 1.69880 1.76890 E1:
28208 1.56710 1.62890 1.68280 1.67480 1.76175
2821H 1.57030 162680 167930 162860 1.72860 LIBOR, fesRELHFE)
2H24R 1.57550 161610 1.64660 162763 1.63475 # (London InterBank
2825H 1.56900 1.61260 1.63760 1.62860 1.64580 Offered Rate) , %1E
2826H 1.57150 1.60340 1.61330 1.59025 161010 BRI, B
28278 1.57400 1.58110 1.58040 1.53325 1.53725 J——
2828H 1.56780 1.51530 146280 1.39730 1.38150
BiRHIRICE
HEA Enito =7 BXTT e 7T itk #m=7c Fhnigrc 10087

2H3H8 97.62500 6.92490 7.67500 9.12900 4.63480 5.22990 447440 5.07610 6.3863
2B4H 97.80900 6.97790 7.71780 9.07050 4.67020 5.24970 4.50950 5.09640 6.4222
2H5H 98.15800 6.98230 7.71160 9.09920 4.70400 5.25820 4.53580 5.09370 6.379
2H6H 98.38100 6.99850 7.69660 9.09470 4.72400 5.26840 453320 5.06630 6.3723
2878 98.57100 6.97680 7.66240 9.02110 4.69560 5.25160 4.50560 5.03370 6.3446
2B10H  98.71400 6.98630 7.65340 9.01290 466630 5.25420 447580 5.02770 6.376
2B11H  98.59400 6.98970 7.62450 9.02500 467330 5.24820 446040 5.03060 6.3673
2H12H  98.92200 6.97180 7.61130 9.03190 468310 5.24670 446440 5.02880 6.3483
28138  98.95800 6.97850 7.58640 9.03960 4.69750 5.26530 4.50660 5.02920 6.342
2H14H  99.00300 6.98430 7.56970 9.11080 4.68940 5.26590 449570 5.02240 6.3621
2B17H  99.00300 6.97950 7.56490 9.10810 4.69150 5.26930 4.49480 5.01810 6.3569
2H18H  99.33300 6.98260 7.56470 9.07940 4.68400 5.27540 449440 5.02470 6.3584
2B19H  99.59700 7.00120 7.55710 9.10250 4.68430 5.28220 447460 5.02810 6.3705
2H20H  99.77600 7.00260 7.56980 9.04940 4.68020 5.29790 447290 5.02290 6.2965
2H21H  99.18800 7.02100 7.57430 9.04580 4.64500 5.29620 444710 5.01150 6.2657
2H24H  99.28400 7.02460 7.61070 9.09630 4.63990 5.30050 4.44060 5.01260 6.2977
2H25H  98.90100 7.02320 7.62040 9.07670 4.64090 5.28320 445140 5.02030 6.3388
2H26H  98.93800 7.01260 7.62710 9.11740 462730 5.27750 4.42850 5.01330 6.36

2H27H 9846100 7.02150 7.64130 9.06050 4.59670 5.26340 441440 5.02350 6.3588
2H28H  98.08100 7.00660 7.70590 9.03050 4.61040 5.23600 442410 5.02270 6.3919
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LibOI’( EJT ) 1 FitiEE (38)

B&8 O/N —4B =4B AMN;) —F
382H 1.57460 1.35580 1.25380 1.19840 1.15390
383H 1.57560 1.37680 1.31430 1.25200 1.24560
384H 1.08780 1.01630 1.00060 0.98890 0.96750
385H 1.08210 1.00510 0.99890 0.97463 0.94425
386H 1.07980 0.86260 0.89600 0.87990 0.84560
389H 1.08110 0.72490 0.76810 0.73540 0.74350
38108 1.08200 0.81140 0.78410 0.76960 0.79210
3811H 1.08400 0.79660 0.77250 0.74400 0.74650
3812H 1.08660 0.70460 0.74050 0.73788 0.75975
3813H 1.08490 0.80010 0.84310 0.82140 0.82160
3816H 0.23925 061163 0.88938 0.84375 0.81938
3817H 0.25813 0.75000 1.05188 0.91300 0.86175 .
3818H 0.37988 0.77288 1.11575 0.95200 0.88938
3819H 0.29825 0.92363 1.19513 0.97950 0.92200 LIBOR, fesmlFExI
3820H 0.21188 0.92850 1.20413 0.99425 0.93350 # (London InterBank
3823H 0.20650 0.94663 1.21563 0.97325 0.93738
Offered Rate) , B1F
3824H 0.17813 0.92488 1.23238 098213 0.95675
38258 020125 095913 1.26700 106763 098750 AL, AP, R
3826H 0.14988 0.94088 1.37463 1.05763 097275 ESRIRNRIE,
3827H 0.13625 0.98938 145013 1.07200 0.96850
BEFRDIACE
=) E it e EX7T B b hizT Fife=7c N 10087T

3B2H 97.31900 6.98110 7.72140 8.93600 4.54380 5.20380 434390 5.01290 6.4834
383H 97.12200 6.95160 7.74570 8.87630 4.54540 5.21630 4.35260 5.00390 6.4206
3B4H 97.30700 6.95140 7.76670 8.91570 4.57790 5.19490 436110 5.00870 6.4991
385H 96.79000 6.94030 7.72670 8.92900 4.59330 5.18230 4.36590 5.00910 6.4488
386H 95.93400 6.93370 7.77470 8.97080 4.58190 5.17050 437210 5.00990 6.5229
3B9H 94.87000 6.92600 7.87560 9.06060 4.57690 5.08840 437770 5.02540 6.662
38108 96.38900 6.93890 791810 9.07730 4.57870 5.08230 440110 5.01320 6.7633
38118 96.49200 6.96120 7.86820 8.98510 4.52430 5.07250 4.36490 5.00270 6.6216
3B12H 97.46400 6.96410 7.84740 8.92800 4.51240 5.05620 4.36240 498760 6.6633
3B13H 98.76400 7.00330 7.82260 8.79870 4.39680 5.02510 4.28480 496910 6.68

3H16H 98.24000 7.00180 7.81690 8.68420 4.32860 5.05950 4.23960 495510 6.5968
3817H 98.43500 7.00940 7.82590 8.59750 4.28460 5.00790 4.23880 4.93200 6.6036
3818H 10091220  7.03280 7.74240 8.51840 421190 4.94140 4.18430 4.92000 6.5526
3819H 102.88250  7.05220 7.71730 8.19220 4.07790 4.87600 4.02710 4.89170 6.5183
3820H 10239790  7.10520 7.57780 8.17820 4.07630 4.90050 4.04050 4.89750 6.4047
3823H 10250500  7.09400 7.57790 8.21980 4.07540 4.90430 3.99640 4.87750 6.4099
3824H 101.83300  7.09990 7.63940 8.22820 4.16210 4.90250 4.06870 4.87200 6.4074
3825H 10092700  7.07420 7.63800 8.33540 422160 4.89680 4.11950 4.88810 6.3588
3826H 99.47690 7.06920 7.69800 8.36320 417290 4.97070 4.10210 4.88270 6.3743
38278 98.31530 7.04270 7.77320 8.57820 4.26590 5.01260 4.19270 492310 6.4438
3H30H 99.06600 7.04470 7.82880 8.75360 4.33330 5.00680 4.24900 4.93290 6.5467
3H31H 98.95000 7.08510 7.80880 8.75970 4.36290 499520 4.25190 497240 6.5544
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