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—. BhmisRE
2476 LIBOR ;: i(?; Kk G LIBOR | #4% LIBOR [ H J¢ LIBOR | # ¢ LIBOR | hii7c LIBOR | #% M HIBOR
B 0.1394 4.8604 0.8488 0.5850 0.1119 4.8593 1.0800 0.0500
1 )& 0.1913 4.9667 1.0991 0.6191 0.1179 4.8400 1.0942 0.0600
14H 0.2429 5.4838 1.3013 0.6920 0.1431 4.8338 1.1317 0.2100
34 H 0.3911 5.6421 1.5038 0.9588 0.1941 4.8413 1.2050 0.2807
6 ™H 0.5806 5.3023 1.7133 1.2385 0.3331 4.8575 1.2758 0.3800
91 H 0.7318 5.2236 1.8748 1.4947 0.4731 4.9100 1.4125 0.4500
14 0.8927 5.2531 2.0550 1.7250 0.5525 5.0050 1.6608 0.6693
—. EEEEFIZE (ISDAFIX)
S R JG H oo Exod W
2 4F 0.6490 1.5540 0.9040 1.3800 4.7600
54 1.4140 2.0160 1.1490 1.8430 4.9580
104 2.2870 2.5940 1.6240 2.6440 5.0680
304 2.8110 2.7960 2.4012
5 — 24F 0.7650 0.4620 0.2450 0.4630 0.1980
10—24 1.6380 1.0400 0.7200 1.2640 0.3080
30— 214F 2.1620 1.2420 1.4972
=. HEEHREENE
K H AR i |5 H A | JIEPN s
2 4 0.2962 0.5520 0.1410 0.5940 0.8870 0.3090
54 1.0809 3.8206 1.1900 0.3480 1.3390 1.3960 0.8470
104 2.0755 3.9619 1.9000 0.9880 2.4380 2.1540 1.3580
304 3.0174 2.6600 1.9070 3.3580 2.7790
5 — 24F 0.7847 0.6380 0.2070 0.7450 0.5090 0.5380
10 — 54 0.9946 0.1413 0.7100 0.6400 1.0990 0.7580 0.5110
30 — 54F 1.9365 1.4700 1.5590 2.0190 1.3830
M., XBEERTHBRERER
AAA AA A BBB AMA-[Ef5E | AA—[EfT | A—EfR | BBB— I
2 4F 0.741 2.057 1.987 2.402 0.445 1.761 1.691 2.106
5 4F 1.593 2.908 3.335 4.009 0.512 1.827 2.254 2.928
10 4E 3.023 4.377 4.295 4.877 0.948 2.302 2.220 2.802
5-2 4 0.852 0.851 1.348 1.607 0.067 0.066 0.563 0.822
10-5 4 1.430 1.469 0.960 0.868 0.435 0.474 -0.035 -0.127
10-2 ¢ 2.282 2.320 2.308 2.475 0.503 0.541 0.529 0.696
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Koo | 1.3378 1.4940 2011-5-4 1.2867 2011-1-10 1.3387 1.3387 1.3384 -0.045

H ot 76.73 85.53 2011-4-6 75.95 2011-8-19 77.06 77.06 81.12 5.721
AT | 6.3600 6.6964 | 2010-11-2 | 6.3550 2011-10-7 6.3812 6.3812 6.6070 3.884

s | 1.5562 1.6747 | 2011-4-28 | 1.5272 2011-10-6 1.5584 1.5584 1.5612 -0.320

Woc | 0.9768 1.1081 | 2011-7-27 | 0.9388 2011-10-4 0.9662 0.9662 1.0233 -4.544

ot | 1.0395 1.0658 | 2011-10-4 | 0.9407 2011-7-26 1.0503 1.0503 0.9980 -3.992

M 7.7820 7.8113 2011-8-9 7.7502 2010-11-4 7.7856 7.7856 7.7731 -0.114
Brmgoc| 1.2974 1.3255 |2010-11-30 | 1.1992 2011-7-27 1.3073 1.3073 1.2834 -1.079

&l 30.486 | 31.0220 |[2010-10-12| 28.480 2011-5-11 30.485 30.485 29.299 -3.894

#7C | 1178.40 | 1208.25 | 2011-10-4 | 1048.30 | 2011-7-27 1178.10 1178.10 | 1126.00 | -4.447

Fidi | 32,344 | 32.8935 | 2011-10-4 | 27.154 2011-5-4 32.184 32.184 30.537 -5.588

%56 | 78.753 | 81.4440 |2010-11-30| 72.696 2011-5-4 78.553 78.553 79.028 -0.348

Ny EEERPICE
. s | 1A [ 1AH | 3AMH | 640 | 94MH 1 4F 2 4 34 4 5 5 4

W2

YO 1.3378 | 1.3377 | 1.3373 | 1.3371 | 1.3373 | 1.3374 | 1.3376 | 1.3381 | 1.3369 | 1.3380 | 1.3386

Hoo 76.73 | 76.73 | 76.70 | 76.61 76.46 7630 | 76.12 | 7519 | 73.89 | 7212 | 70.13
AR | 6.3600 | 6.3635 | 6.3665 | 6.3670 | 6.3690 | 6.3720 | 6.3740 | 6.3581 | 6.3247 | 6.2914 | 6.2580

DXy 1.5562 | 1.5561 | 1.5557 | 1.5549 | 1.5539 | 1.5529 | 1.5519 | 1.5469 | 1.5454 | 1.5497 | 1.5562

MWt | 0.9768 | 0.9759 | 0.9726 | 0.9661 | 0.9577 | 0.9502 | 0.9429 | 0.9128 | 0.8834 | 0.8600 | 0.8364

ot 1.0395 | 1.0397 | 1.0404 | 1.0415 | 1.0426 | 1.0434 | 1.0439 | 1.0471 | 1.0521 | 1.0537 | 1.0530

s 1T 7.7820 | 7.7815 | 7.7796 | 7.7746 | 7.7669 | 7.7587 | 7.7514 | 7.7370 | 7.7280 | 7.7170 | 7.7020
Wk | 1.2974 | 1.2974 | 1.2974 | 1.2967 | 1.2942 | 1.2918 | 1.2904 | 1.2860

= 30.486 | 30.462 | 30.327 | 30.232 | 30.097 | 29.965 | 29.832 | 29.587

#7C | 1178.40 | 1177.60 | 1180.75 | 1183.95 | 1185.30 | 1183.78 | 1184.30 | 1173.80 | 1164.09 | 1153.40 | 1139.40

Fidi 32.344 | 32.372 | 32,500 | 32.797 | 33.262 | 33.732 | 34.212 | 36.252 | 38.225 | 40.172 | 41.909
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o }\%‘m NDF S|\ R i FHE AE%%@E%%@H%A%%%ﬁEA%ﬁﬁﬁﬁ%ﬂ
Ay i3 FET a2 Q&S Z
I 6.3600 0.080% 4.870%
7K 6.3605 -0.008% -0.410% 0.191% 0.601% 5.010%
11MH 6.3635 -0.055% -0.660% 0.243% 0.903% 4.380%
3MH 6.3640 -0.063% -0.252% 0.391% 0.643% 4.010%
6 ~H 6.3660 -0.094% -0.189% 0.581% 0.769% 3.920%
94 H 6.3690 -0.142% -0.189% 0.732% 0.920% 3.830%
1 A4 6.3710 -0.173% -0.173% 0.893% 1.066% 3.725%
2 AR 6.3551 0.077% 0.039% 0.652% 0.613% 3.595%
3 6.3660 -0.094% -0.031% 0.829% 0.860% 3.580%
4 6.3050 0.865% 0.215% 1.089% 0.873% 3.570%
5 40 6.2550 1.651% 0.328% 1.361% 1.033% 3.580%
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