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— HeH &R USD50,000 (x»*x& Zefz&  USD10,000)

-Z2HME  YELE A5 348 € 3,6, 9, 12&

- AMZAHE 13 0l 600 Z2HE

— JIAHEAl - 1USDY &3, A& ST ACI DAl HE A

— XAJI2EHESZE 0 0.10 * 1tice JIXl = 5,000& (USD50,000 x
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/gl Satsd - oA (102, 09. 02)

Volatility(ATM)  ATMS Jt=# ATMF D=
|2t bid offer bid offer bid offer
1mth 7.40% 8.25% [0.94% 1.06% |0.82% 0.95%
2mth 7.50% 8.40% [1.34% 1.52% |[1.12% 1.30%
3mth 7.60% 850% [1.75% 1.99% |1.36% 1.59%
emth 7.60% 850% [2.73% 3.11% [1.94% 2.31%
Tyr 7.60% 850% |4.37% 4.78% | 2.73% 3.16%
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