





Annex B

Dollar Spot and Forward Rates as of 28 June 2019
Tenor/Term (in years) | Spot Rate FoF:\aNtzrd Tenor/Term (in years) Spot Rate FOR";;aerd
1 2.2788% 2.2788% 51 4.1360% 3.8519%
2 2.1582% 2.0378% 52 4.1305% 3.8519%
3 2.1618% 2.1688% 53 4.1252% 3.8519%
4 2.1891% 2.2712% 54 4.1202% 3.8519%
5 2.2165% 2.3263% 55 4.1153% 3.8519%
6 2.2586% 2.4691% 56 4.1106% 3.8519%
7 2.3010% 2.5555% 57 4.1060% 3.8519%
8 2.3663% 2.8251% 58 4.1016% 3.8519%
9 2.4481% 3.1049% 59 4.0974% 3.8519%
10 2.5413% 3.3837% 60 4.0933% 3.8519%
14 2.6059% 3.2536% 61 4.0893% 3.8519%
12 2.6714% 3.3951% 62 4.0855% 3.8519%
13 2.7380% 3.5408% 63 4.0818% 3.8519%
14 2.8058% 3.6910% 64 4.0782% 3.8519%
15 2.8748% 3.8462% 65 4.0747% 3.8519%
16 2.8700% 2.7971% 66 4.0713% 3.8519%
17 2.8656% 2.7961% 67 4.0681% 3.8519%
18 2.8617% 2.7950% 68 4.0649% 3.8519%
19 2.8581% 2.7939% 69 4.0618% 3.8519%
20 2.8549% 2.7928% 70 4.0588% 3.8519%
21 4.5432% 44.7827% 71 4.0559% 3.8519%
22 4.5117% 3.8519% 72 4.0530% 3.8519%
23 4.4829% 3.8519% 73 4.0503% 3.8519%
24 4.4566% 3.8519% 74 4.0476% 3.8519%
25 4.4323% 3.8519% 75 4.0450% 3.8519%
26 4.4099% 3.8519% 76 4.0424% 3.8519%
27 4.3892% 3.8519% V74 4.0400% 3.8519%
28 4.3699% 3.8519% 78 4.0375% 3.8519%
29 4.3520% 3.8519% 79 4.0352% 3.8519%
30 4.3353% 3.8519% 80 4.0329% 3.8519%
31 4.3197% 3.8519% 81 4.0307% 3.8519%
32 4.3050% 3.8519% 82 4.0285% 3.8519%
33 4.2913% 3.8519% 83 4.0263% 3.8519%
34 4.2783% 3.8519% 84 4.0243% 3.8519%
35 4.2661% 3.8519% 85 4.0222% 3.8519%
36 4.2546% 3.8519% 86 4.0203% 3.8519%
37 4.2437% 3.8519% 87 4.0183% 3.8519%
38 4.2334% 3.8519% 88 4.0164% 3.8519%
39 4.2236% 3.8519% 89 4.0146% 3.8519%
40 4.2142% 3.8519% 90 4.0128% 3.8519%
41 4.2054% 3.8519% 91 4.0110% 3.8519%
42 4.1970% 3.8519% 92 4.0093% 3.8519%
43 4.1889% 3.8519% 93 4.0076% 3.8519%
44 4.1813% 3.8519% 94 4.0059% 3.8519%
45 4.1739% 3.8519% 95 4.0043% 3.8519%
46 4.1669% 3.8519% 96 4.0027% 3.8519%
47 4.1602% 3.8519% 97 4.0011% 3.8519%
48 4.1538% 3.8519% 98 3.9996% 3.8519%
49 4.1476% 3.8519% 99 3.9981% 3.8519%
50 4.1417% 3.8519% 100 3.9967% 3.8519%
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