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(2000 7 26 )
LIBOR LIBOR LIBOR LIBOR LIBOR LIBOR HIBOR
SHIBOR
0.2478 0.5513 0.4288 0.1125 4.5650 0.7400 0.0821 1.4275
0.3094 0.5527 0.5188 0.1263 4.6300 0.7667 0.1000 1.7808
0.3269 0.5713 0.5788 0.1550 4.7475 0.8117 0.3407 2.2575
0.4931 0.7397 0.8213 0.2419 4.9550 0.9433 0.4104 2.5165
0.6970 1.0319 1.1044 0.4425 5.1863 1.2000 0.5300 2.5234
0.8713 1.2613 1.2488 0.5938 5.3975 1.4983 0.6900 2.5497
1.0747 1.4744 1.3806 0.6713 5.6913 1.8717 0.8700 2.6154
ISDAFIX
0.8080 0.9040 1.4010 1.4410 0.5980 4.7600
1.8960 1.1490 2.1480 2.4950 1.2300 4.9580
2.9590 1.6240 2.9540 3.4360 1.9330 5.0680
3.7260 2.4012 3.3440
1.0880 0.2450 0.7470 1.0540 0.6320 0.1980
2.1510 0.7200 1.5530 1.9950 1.3350 0.3080
2.9180 1.4972 1.9430
0.5883 0.7520 0.1500 1.5880 4.7000 0.5760
1.7371 2.1620 1.6760 0.3590 2.4250 4.8980 1.4110 2.5791
2.9943 2.7070 1.0800 3.2250 5.2480 2.3460 3.2209
4.0168 4.2910 3.3720 1.8380 3.7780
1.1488 0.9240 0.2090 0.8370 0.1980 0.8350
1.2572 1.0310 0.7210 0.8000 0.3500 0.9350 0.6418
2.2797 2.1290 1.6960 1.4790 1.3530
AAA AA A BBB AAA- AA A BBB
1.100 1.499 2.407 2.739 0.512 0.911 1.819 2.151
2.252 3.078 3.837 4.508 0.515 1.341 2.100 2771
10 3.615 4.245 5.065 5.544 0.621 1.251 2.071 2.550
5-2 1.152 1.579 1.430 1.769 0.003 0.430 0.281 0.620
10-5 1.363 1.167 1.228 1.036 0.106 -0.090 -0.029 -0.221
10-2 2.515 2.746 2.658 2.805 0.109 0.340 0.252 0.399
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52 52

1.2938 15144 | 2009-11-25| 1.1877 2010-6-7 1.2909 1.2238 1.4321 -9.657

87.66 97.79 2009-8-7 84.83 2009-11-27 87.46 88.44 93.01 6.103

6.7785 6.8365 2009-8-12 6.7677 2010-7-5 6.7799 6.7818 6.8270 0.716

1.5457 1.7043 2009-8-5 1.4231 2010-5-20 1.5425 1.4945 1.6170 -4.409

0.8959 0.9406 [ 2009-11-16( 0.8067 2010-5-25 0.8957 0.8408 0.8977 -0.201

1.0362 1.1125 2009-8-17 0.9931 2010-4-21 1.0358 1.0639 1.0532 1.641

7.7653 7.8070 2010-5-21 7.7497 2009-10-23 7.7681 7.7885 7.7543 -0.142

1.3680 1.4533 2009-8-19 1.3649 2010-4-30 1.3703 1.3994 1.4049 2.697

32.132 33.0160 | 2009-8-20 31.269 2010-4-27 32.108 32.133 31.985 -0.458

1196.85 | 1277.85 | 2010-5-25 | 1102.85 2010-4-26 1199.15 1221.80 | 1164.00 -2.745

30.406 32.9051 | 2009-8-12 28.627 2009-11-11 30.532 31.210 30.035 -1.221

82.416 88.7080 2010-6-7 74.170 2009-11-26 82.464 86.019 77.860 5.852

1 1 3 6 9 1 2 3 4 5

1.2938 | 1.2937 | 1.2937 | 1.2935 1.2931 1.2926 | 1.2922 | 1.2925 | 1.2961 | 1.3022 | 1.3098

87.66 87.66 87.63 87.56 87.44 87.31 87.15 86.09 84.39 82.24 79.53

6.7785 | 6.7785 | 6.7785 | 6.7695 6.7510 6.7225 | 6.6930 | 6.5700 | 6.5145 | 6.4591 | 6.4034

1.5457 | 1.5456 | 1.5454 | 1.5450 1.5443 15437 | 1.5424 | 15373 | 1.5338 | 1.5282 | 1.5726

0.8959 | 0.8952 | 0.8924 | 0.8860 | 0.8758 | 0.8661 | 0.8564 | 0.8201 | 0.7924 | 0.7661 | 0.7466

1.0362 | 1.0362 | 1.0365 | 1.0375 1.0394 1.0417 | 1.0440 | 1.0545 | 1.0639 | 1.0698 | 1.0759

7.7653 | 7.7649 | 7.7635 | 7.7596 7.7540 7.7487 | 7.7440 | 7.7218 | 7.6953 | 7.6653 | 7.6253

1.3680 | 1.3680 | 1.3679 | 1.3676 1.3671 1.3666 | 1.3663 | 1.3679 - - -

32,132 | 32.121 | 32.098 | 31.978 31.808 31.674 | 31.535 | 31.283 - - -

1196.85 | 1197.29 | 1198.45 | 1200.95 | 1204.85 | 1207.37 | 1209.90 | 1217.85 | 1231.90 | 1241.90 | 1246.90

30.406 | 30.385 | 30.468 | 30.614 30.836 31.115 | 31.468 | 32.885 | 34.305 | 35.960 | 37.425
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NDF
6.7785 0.240% 1.438%
7 6.7791 -0.009% -0.462% 0.309% 0.771% 1.770%
1 6.7785 0.000% 0.000% 0.327% 0.327% 1.800%
3 6.7695 0.133% 0.531% 0.493% -0.038% 1.980%
6 6.7510 0.406% 0.811% 0.697% -0.114% 2.045%
9 6.7225 0.826% 1.102% 0.871% -0.230% 2.080%
1 6.6930 1.261% 1.261% 1.075% -0.187% 2.130%
2 6.5700 3.076% 1.526% 0.839% -0.687% 2.365%
3 6.4700 4.551% 1.495% 1.208% -0.287% 2.580%
4 6.4300 5.141% 1.261% 1.593% 0.332% 2.758%
5 6.4034 5.534% 1.083% 1.957% 0.873% 2.903%
1
2 NDF
LIBOR  SWAP
3
4 NDF
NDF NDF
5
(g?%iﬂi'ﬂi-iﬁ fr 1no13 B
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120.5946

7.2492

4
(Bloomberg)
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