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(3 2 )% B[4 5%
TARATR T EALTOR|ATR e e A B iRre R IE A R G 100.00 $ 122572 $ 63,061 300 - 300 100
s | AR
(RSN
ATk SLP A R " PAA e IR A 5k 100.00 5,575 1,167 300 - 300 100
e N I@ A L
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Rk 44 A% (B % P B PG SR FTER 100.00 67,689 3,437 - - - 100
B)F AP
Rk {74 R e R 74 49.70 97,410 35,065 6,500 - 6,500 100
—'rglf\l\ﬂ
RT R AL E g IR A BL|RT R (T AL " R A 50.30 99,402 35,488 6,500 - 6,500 100
CR A a7
1l AP FE LR CREE BB EEE B EOPE ARG ETH] LARRT O RRARAE R B
2R F R T R ER T P ES A E T FA B REY (VAR EEG ) BRI I AFRELRAEEEBRTEELREL 78R
FEE - e BRITERTP Y ERIAEHRT S AEHET LR o
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2 EWBEP A

BN I A -

Pl e - LR
AT o o A
I8 e % {3
EsR& $ 3,126,650
B b EUR574 + ~ % % 44.0286 222,753
HKD10,032 + ~ % &% 41879
JPY113,860 i+ =~ % 3 0.2651
USD3,827 i+ ~ 5 % 32.7350
P2 EEE 3,180
F LR 3,830,983
TR E 603,001
$ 7,786,567
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o T i iz
H e (WL
£ B F & + # ¥ £ R/ HE =) s @B (R ) BFE(EPAE) A F oo @ & & H (R ) & i
E Pz ARTA
1L.Ep B () RE
217 974 10 9,735 $ 36,823 39.00 $ 37,967
i 2,612 10 26,120 90,587 41.55 108,529
@ B 761 10 7,610 40,077 53.00 40,333
voER 14 10 143 747 62.70 897
Vo 4,000 10 40000 125,423 31.75 127,000
=N 60 10 600 5,681 95.00 5,700
RN 507 10 5,070 54,857 106.00 53,742
s 7 939 10 9,390 198,651 200.50 188,269
W B’ 2,223 10 22,230 83,938 40.50 90,031
L 4,109 10 41,087 120,806 40.00 164,350
s 1,594 10 15,942 79,275 83.40 132,959
¢ 339 10 3,392 15,709 56.00 18,993
R 1,587 10 15,868 70,843 72.40 114,882
S 1,870 10 18,702 92,000 75.80 141,758
Bom 3,751 10 37,510 70,511 25.50 95,650
i 8 4,102 10 41,020 83,674 20.80 85,322
B3 & 3,830 10 38,300 272,541 78.50 300,655
¥- 4 9,338 10 93,378 204,711 23.40 218,504
L34 877 10 8,772 18,378 18.15 15,921
AW g 2,988 10 29,878 49,635 15.70 46,909
1,714,867 1,988,371
2B AXERE

% 2% R1 2,545 10 25,450 26,509 13.17 33,517
% 28 R2 42,678 10 426,780 433,572 11.40 486,529
®% Rl 13,738 10 137,380 140,140 10.65 146,310
E&]i R2 8,400 10 84,000 85,230 10.49 88,116
37k R1 26,018 10 260,180 264,082 10.70 278,393
z % 35,979 10 359,790 357,911 9.30 334,605
hypad 21,234 10 212,340 211,478 9.20 195,353
1,518,922 1,562,823
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P& ¥ & % W H ) (= B (EPpA2E2) T F B # = ( kA R
3R FEE
c AL TREE 400 10 4,000 $ 4,000 12.58 $ 5,032
cHLIRAFETARS 1,300 10 13,000 13,000 10.55 13,715
L
o AL AT FER 2,000 10 20,000 20,000 9.94 19,875
S EMRF XL 11,969 10 119,693 119,939 10.19 121,940
CEFEPoGLes 4,200 10 42,000 42,000 10.68 44,856
Er A BAEL N 1,000 10 10,000 10,000 10.00 10,000
FE e A T 600 10 6,000 6,000 11.17 6,702
pEL AL 500 10 5,000 5,000 10.62 5,310
Yok A Rk 4,000 10 40,000 40,000 9.58 38,320
REIRGF E L 1,800 10 18,000 18,000 10.39 18,702
e S o 4,500 10 45,000 45,000 10.62 47,790
HETL L AR 500 10 5,000 5,000 10.02 5,010
327,939 337,252
TR PG
g T - 10 100,000 1,000 0.000% 1,000 151.00 1,510
E L Ny 933 100,000 93,300 0.000% 93,300 107.00 99,831
4= 600 100,000 60,000 0.000% 60,000 107.10 64,260
- 50 100,000 5,000 0.000% 5,000 118.50 5,925
159,300 171,526
5.7 R e H - - 10,026 10,026
6Bt E Y 96.05.29~96.07.31 - - ¥ » USD160 - ( 40)
96.05.29~96.07.31 - - ¥ » USD200 - ( 49)
96.06.11~96.08.13 - - ¥~ USD200 - ( 53)
96.05.15~96.07.05 - - # 41 USD1,775 - 856
- 714
$3,731,054 $4,070,712
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PEIRZ it — E P &
WAL A ESAT 2
2L L
b1 2 i £ £ #
e fe $ 106,550
% 3+ 8,847
PRS2 9,506
e i) A 21,814,679
A it 20,501,661
¢ Hp A 61,364,524
¢ R 32,800,464
E e 8,516,515
£ H ¥ AT 98,249,866
AL P 2 T A 3,656,934
247,029,546
ALK R (___3,417,615)
$243,611,931
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|2 I e bR R R LR R
I & Hix#c(H3% P T [ =
L B E & L TAALE B A p HEER) G (2) w1l FOME A B REEERE ¥ T T i
LFRr2 i
90 & 1’% = 97.03.06 105.03.06 4,500 $ 100,000 450,000 4.6250% $ 541,221 $ - ($ 15,291) 116.87 $ 525,930 FEHE PiEE
% % %f 315,100
90 & & ¥ = 96.08.07 105.08.07 4,500 100,000 450,000 3.7500% 512,976 - ( 15983) 110.44 496,993 FEHEPIERL
% & %f 302,000
90 & i ¥ = 96.10.19 105.10.19 7,000 100,000 700,000 3.5000% 783,035 - ( 23309) 108.53 759,726 FEHE PiERL
% @ %f 135,000
91 & 1’% L 3 97.03.08 101.03.08 15,000 100,000 1,500,000 3.6250% 1,584,540 - ( 3,292) 105.42 1,581,248 FEHE wiEE
% % %f 164,400
91 & @Fw ~ 96.09.10 101.09.10 6,000 100,000 600,000 3.2500% 625,919 - ( 1,109) 104.12 624,810 FEMEPIERL
% % %f 327,000
91 & F 7+ - 96.12.17 101.12.17 500 100,000 50,000 2.5000% 50,631 - ( 389) 100.48 50,242 FEHE PiERL
% @ f 27,000
92 & 1’% L 3 97.03.07 102.03.07 4,000 100,000 400,000 1.8750% 390,953 - ( 2,187) 97.19 388,766
92 & P = 96.09.19 102.09.19 8,000 100,000 800,000 2.7500% 823,484 - ( 8,332) 101.89 815,152 FEHE PiERL
% o %F 454,400
7 96.12.05 102.12.05 14,000 100,000 1,400,000 2.8750% 1,446,814 - ( 9,472) 102.67 1,437,342 FEHE PiERL
% @ $f 252,400
93 & 1’% 7 97.03.04 103.03.04 24,500 100,000 2,450,000 2.3750% 2,503,829 - ( 61,498) 99.69 2,442,331 FEHEPIERL
% % %f 481,300
94 & & @ = 96.07.20 99.07.20 1,500 100,000 150,000 2.0000% 148,895 - ( 566) 98.89 148,329
94 & @ = 96.09.12 104.09.12 3,000 100,000 300,000 1.6250% 290,802 - ( 8,806) 94.00 281,996
95 & & ¥ 1 96.07.20 100.07.20 3,000 100,000 300,000 2.0000% 297,392 - ( 1,866) 98.51 295,526
96 & 1’% 9~ 97.01.26 101.01.26 2,500 100,000 250,000 1.8750% 243,274 - 1,597 97.95 244,871
10,243,765 - (_150,503) 10,093,262
2.8 § % (ECB)
MIZUHO 96.07.27 138.12.29 - - USD4,000 8.3800% 130,940 - 5,702 104.36 136,642
CAI 96.07.30 & - - USD9,500 7.0000% 311,674 - ( 3,630) 99.06 308,044
AXASA 96.08.07 138.05.29 - - USD4,750 7.1000% 154,352 - ( 250) 99.11 154,102
OLDMUTUL 96.09.22 & - - USD9,000 8.0000% 294,615 - 4,592 101.56 299,207
FH R009 AJ 96.07.15 107.12.15 - - USD9,086 5.7500% 296,464 - ( 643) 99.46 295,821
1,188,045 - 5,771 1,193,816
3AEARFAE
[&]flx R1 795 10 7,950 8,086 - 381 10.65 8,467
=R 2,168 10 21,680 19,830 - 332 9.30 20,162
i&? 2% 2,378 10 23,780 21,732 - 146 9.20 21,878
49,648 - 859 50,507
$11,481,458 $ - ($.143,873) $11,337,585
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N 2 7T x4 Lp & * PosaE (3T o%) % 9% B R O AEEFE G R OB 5§ @
152§
85 2T - 96.07.21 99.07.21 $ 11,000 7.7500 $ - $ 167 $ 11,167
86+ H 7w & 95.12.20 (1) 1,500 6.8000 - - 1,500
86 2& " 4 96.08.23 100.08.23 10,000 7.1000 - 1,785 11,785
86 2E® - 97.01.21 101.01.21 8,000 6.9000 - 164 8,164
90 & @ = # ¥ Fw Z¢ 100,000 97.02.13 110.02.13 150,000 5.0000 - 37,045 187,045
BEF e # ¥ % 37 950,000 97.03.04 103.03.04 950,000 2.3750 - 13,479 963,479
94 # fﬁ g 2 $& B3 o 27 4,299,000 96.07.20 99.07.20 4,600,000 2.0000 - 36,599 4,636,599
90 A £ i - $# ¥ Fm ZF 145,900 97.05.30 100.05.30 200,000 4.6190 - 17,408 217,408
90 A& i = # R S FE 153,800 96.07.18 100.07.18 200,000 3.6980 - 9,607 209,607
6,130,500 - 116,254 6,246,754
2EFHRE
952 § k A3 97.01.06 104.01.06 175,800 0.0000 ( 31,128) 144,672
94 ~5 A 96.09.05 98.09.05 2,000,000 0.0000 ( 83,274) 1,916,726
2,175,800 (__114,402) 2,061,398
?>5%
4 8% 1A06 96.09.29 99.09.29 500,000 1.9800 ( 633) 499,367
92 ~ % 1C02 97.04.29 99.04.29 300,000 1.6500 ( 506) 299,494
92 & & 2C04 97.06.27 99.06.27 300,000 1.9000 384 300,384
92 ¢ % 1A12 97.01.21 97.01.21 300,000 5.35-6M Libor 5,101 305,101
92 # ¥ 1D03 97.05.19 97.05.19 200,000 4.003-6M Libor - 200,000
94 B ¥ 1A01 96.09.12 99.09.12 300,000 2.0500 ( 8) 299,992
1,900,000 4,338 1,904,338
4.E8pmG %
92 5747 2C 96.11.28 97.11.28 200,000 4.9000-6M Libor - 200,000
92 5 i74117 2D 96.11.28 97.11.28 200,000 4.9000-6M Libor - - 200,000
92 v ¥ 4L(7 6 96.11.06 97.11.06 300,000 Max(0.493-6M Libor) - - 300,000
91 2 &= 447 =g > 96.10.21 96.10.21 100,000 2.4700 - 10 100,010
800,000 - 10 800,010
(#&=F )
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%t H £ T xd AP B AP e (FeR) Al i % 3 R ABHEUD R K & § &
SETE S

KBC % £ USD2,160 96.07.07 99.07.07 $ 70,708 2 $ - (% 874) $ 69,834
LLOYDS & %f USD3,730 96.07.25 104.01.25 122,102 3 - ( 2,737) 119,365
CBA % £ USD450 96.07.28 108.10.28 14,731 7.5000 - ( 354) 14,377
CBA % tp USD3,440 96.08.05 102.08.05 112,608 4 - ( 1,248) 111,360
LLOYDS w ¢ USD2,750 96.08.27 104.05.27 90,021 6.0000 - ( 1,585) 88,436
410,170 - ( 6,798) 403,372
$11,416,470 $ - (% 598) $11,415,872

1 RAAFWZRIFLIBNSIPEF I L L2 E2 2 2L pDAKRIHY -

2% 1%<3M USD LIBOR<5% » 1% 5 5% ; % 3M USD LIBOR<1% & >5% > 1 & 5 0%
3 3: Max (0% > = # # i 4] & + X% —3M USD LIBOR)x3* 4 % # /360 X=N & +1-> 2<N<10
3 4 2x(30Y IRS—2Y IRS) » 4] % T 2 % 2%
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FRHZZZUERTRED o2
AR A E-F - pIadztp
I A LRGN e A
# A =3 T S # H KT S # Do S A {3
W W &
i # ¥ 2 PO (Fw) % oO%Ek (FB) % oO%E (H%) % oO%E (F%R) #HFuvb% % Fo% o & @
Ak ARG A A (- ) 300 $ 105,171 - $ 63,061 - $ 45,660 300 100 $ 122,572 $ 122,572
A A RGN A (31D ) 300 9,260 - 1,167 - 4,852 300 100 5,575 5,575
ks (3zz) 3,231 62,345 - 35,065 - - 3,231 49.70 97,410 97,410
kI (4% ) (e ) - 64,086 - 3,603 - - - 100 67,689 67,689
$ 240,862 $ 102,896 $ 50,512 $ 293,246 $ 293,246

RS F RN N
oo AP R A kR
RN O i N O
T o AR e ok F

ok 2oz
PER |

2ok 2o 3
JEs el

D S
pER |

ZHEFRE LI WA A GRR T D

2 B F ¥ 35,065 ¢ & o

22 R FIRF 63,061 F & s AW BRKF S

&

% 4R & %] 45,660 # A -
Sy AR &Rl 4,852 H A .

LR FfE 3437 ¢ 22 R A K B 166 ¢ 2
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LRATEF ERERD
AeeRFAD w4

EN S I A - S

7oA d

A L LR I R LS
b 3 & # = # B (FEH~) T qd &P £ * P i ¥ % & i
nAAFEZ ERT A
METR Fam 6,122 $ 61,526
v &R RIS FL 5,000 50,000
i Fam 2,015 31,631
BEFEER Fan 187 1,869
R R 1 Feln 30,000 300,000
445,026
EFRD H2 FERT
CBA 15,000 96.09.08 106.06.08 7.2300 491,025
DEXGRP 15,000 96.07.07 104.07.07 7.5200 491,025
DEXGRP 15,000 96.09.24 104.03.24 6.5000 491,025
RBS 15,000 96.09.30 104.03.30 6.7500 491,025
RBS 10,000 96.07.01 99.07.01 2.6400 327,350
BNP 10,000 96.07.04 105.10.04 8.7500 327,350
HBOS 12,000 96.09.12 105.09.12 8.5600 392,820
HBOS 10,000 96.07.04 105.10.04 8.7500 327,350
HBOS 12,000 96.09.11 105.12.11 8.4600 392,820
DEXGRP 10,000 96.07.25 105.10.25 8.5050 327,350
BNP 5,000 96.07.25 105.10.25 8.4050 163,675
BNP 15,000 96.08.07 105.11.07 8.5550 491,025
BNP 10,000 96.08.30 105.11.30 8.5100 327,350
RBS 7,000 96.08.17 105.11.17 7.6100 229,145
LLOYDS 15,000 96.07.05 104.10.05 6.8500 491,025
LLOYDS 5,000 96.07.20 105.10.20 7.5580 163,675
LLOYDS 8,000 96.08.17 105.11.17 8.4600 261,880
BNP 10,000 96.07.11 106.04.11 7.0400 327,350
HBOS 15,000 96.07.31 106.01.31 8.0850 491,025
LLOYDS 15,000 96.08.02 106.02.02 7.2650 491,025
EragE s (1) - 96.12.07 99.09.07 3.2500 3,125,000
10,621,315
R 2,469
LA 5 2 BT AR TR 30,155
W R (___30,155)
$11,068,810

ERE T I 8 r‘%ff‘,ﬁ,l‘lrg‘f'%é&f?{ TIERS-PAELEFIECERT SRS
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LRFLEFERFRGG LA

ARFARHD nd
\HE{ LA E- T - pIATzLp
22 %\ N
il p A & ¥ >~ B OB L € o =3 # x %
= * -
2 3 $ 7,460,657 $ 6,832 (% 71,413) $ - $ 7,396,076
SREEZHA 5,425,064 - ( 52,261) - 5,372,803
TR G 1,240,225 21,670 ( 186) 19,442 1,281,151
LR EERA 22,201 827 ( 2,179) - 20,849
LR 1,000,589 20,360 ( 566) - 1,020,383
EFFA 750,670 - - - 750,670
FRIARE KGR 76,352 9,362 - ( 44,775) 40,939
15,975,758 59,051 ( 126,605) ( 25,333) 15,882,871
AyATE
S EZ A ( 756,138) ( 70,246) 18,387 - ( 807,997)
T ( 842,715) ( 79,263) 176 - ( 921,802)
R ER A ( 17474) ( 1,143) 2,149 - ( 16,468)
T3 ( 732,611) ( 44,572) 540 - ( 776,643)
e i (__ 195,481) (_ 62,556) - - (__ 258,037)
(__2,544419) ( 257,780) 21,252 - (__2,780,947)
BT A $13,431,339 ($_ 198,729) ($_ 105,353) ($__ 25333) $13,101,924
H AP ALFTALFEAHFR S 0 M Idu v 25333 ¢ & -
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i/?%?%%#fiﬁgilﬁ\”ﬁ‘r\'é 7’
EVFTA-FEP wi
N R - SE IR |
M ofm & A4 37000
7] B R 4 A FR y * A i
OB R RF L ITAL $ 927,897 $ 510,350
o B RN LA 928,212 555,718
EED %o 5% LT 56,028 43,889
BIEEAE LS F L (TAL 169,976 133,150
$2,082,113 $1,243,107
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2T ERE A E L EBL P

ARL 2 EATZLp
IS H w3 amua
N . R 0o & B & @i (B Ak) Al LY
h P ARl
flF2#s 8 97.12.08 500,000 180 = CP-0.45% $ 13,257
97.12.05 500,000 180 = BA-0.5% 12,975
26,232
LY 95.02.13 97.06.23 - § » USD783,000 ( 285,660)
95.02.13 97.06.23 - % » NTD24,927,435 285,962
302
#1 EERIAE R 3 T R 1
LA
1Lt EF5=2PhFHEFE 92.12.05 97.12.05 50 10,000 500,000 % 6M LIBOR<1.00% > B| & & f/% = 6M LIBOR 483,582
i s % 1.00%<=6M LIBOR<=2.00% > B & & F15 5 4.00% ;
% 6M LIBOR>2.00% > B| & & /5 % (5.00%-6M LIBOR ) »
;1}:‘}, —f‘];‘k’:‘r KQ;; 0-
1t Exe G EEL 92.12.08 97.12.08 50 10,000 500,000 % 6M LIBOR<1.00% > B| & & f]% = 6M LIBOR 483,494
i
i # 1.00%<=6M LIBOR<=2.00% » Pl & & f| & % 4.00% ;
% 6M LIBOR>2.00% > Rl & & 41 % (5.00%-6M LIBOR ) »
;1}:‘}, —f‘]j':‘r KQ;; 0-
967,076
$ 993,610
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HEWREXEFEERERP wA
T4 Lt ES 2 = Lp
podm - H = 375 8u
Koo A= B P G 4 ! ol
9 & i ® = 96.06.26~96.07.05 $ 127,000 $ 140,449 1.9000%
9 & 7 " = 96.06.29~96.07.19 180,000 200,000 1.9500%
9 & 7 ¥ = 96.05.23~96.08.23 8,100 9,000 1.5900%
90 & i 7 = 96.06.26~96.07.02 45,000 50,000 1.9000%
90 & iF @ 96.06.29~96.07.04 63,000 70,010 1.9000%
90 & i 7 = 96.06.29~96.07.20 194,000 215,622 1.9500%
90 & iF @ 96.06.29~96.07.13 135,000 150,000 1.9500%
91&F" e 96.06.29~96.07.13 45,000 50,048 1.9500%
91&F" e 96.06.28~96.07.26 71,400 79,497 1.9500%
91 & F 7w 96.06.28~96.07.26 48,000 53,299 1.9500%
91 & iF 7 ~ 96.06.01~96.07.02 83,000 92,615 1.6500%
91 & iF 7 ~ 96.06.29~96.07.05 90,000 100,000 1.9500%
91 & iF ® ~ 96.06.29~96.07.06 154,000 171,259 1.9500%
91 & iF @ + - 96.06.28~96.07.03 27,000 30,000 1.9000%
N &LFe - 96.06.25~96.07.03 132,600 147475 1.8500%
N &LFT - 96.06.15~96.07.26 139,500 155,000 2.0000%
Q4L Fe - 96.06.21~96.07.26 182,300 202,475 1.9000%
NLFe L 96.06.25~96.07.02 54,000 60,000 1.8500%
NLFe L 96.05.31~96.07.04 63,000 70,000 2.5000%
NLFe L 96.06.27~96.07.06 135,400 150,483 1.9000%
AL Few 96.06.15~96.07.02 301,100 334,542 2.0000%
BLF?w 96.06.29~96.07.04 90,000 100,155 1.9500%
BLF?e 96.06.26~96.07.13 90,200 100,205 1.9000%
$2,458,600 $2,732,134
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CRH EAGFR NG AP

F AR EEHP mE

AR4 L EA =L

R Hi= 3oy
7 i £ £ 3
ESE A=Y

FEHE $ 4,962,923

rEAL 736,734
VR - ES=7Y

=SV NES TS 18,790,820

AN AR 73,923

bR L Hp T 2 2,083,771
T H 3 AR

T 37,146,975

b HP TF AR 12,811,345
THRYY G 2,253,300
B A

EHREE G 76,443,854

FREDREE T 1,517,257

E R REE G 4,646

A R G 43,861,031

AL T B 101,846,997
T & A% 29,680

- 80 -

$302,563,256



Mom ot 2 B LR A
2 3 i O %
7 ¥ 4 oA 4 op 3P op Al ¥ 5o O R &
LLZERS-PFEFERES 93.0204 98.02.04 A ~B#% :% 6MLIBOR<0.95% » P& & {]% % 6M LIBOR ; H o 10,000 $ 500,000
% 0.95%<6M LIBOR=2.10% * | & & |5 % 3.85% ;
% 6M LIBOR>2.10% » Pl & & {15 % (4.70%-6M LIBOR) » & & 41 &
TLL 0
LLZERS W HEFERGES 93.0216 98.0216 A ~B-~C- D % : % 6MLIBOR<1.05% » BRI & & f/% % 6M LIBOR ; HOE i 10,000 800,000
% 1.05% <6M LIBOR=2.10% » B & & |5 5 3.40% ;
% 6M LIBOR>2.10% » Pl & & 1% % (4.20%-6M LIBOR) > & & 41 &
T g ‘“i O o
Lt ERS-PFEFERES 921125 971105 A% : % 6MLIBOR<100% > I & & {15 3 6M LIBOR ; H oo 10,000 500,000
% 1.00% <6M LIBOR=2.20% > BRI & & {13 % 3.00% ;
% 6MLIBOR>2.20% + P& & {1 5 (4. 50%-6M LIBOR) » & & 41 &
- xfl EY O o
B % : ¥ 6MLIBOR<1.00% » Bl & & 15 5 6M LIBOR ; H OE i 10,000 500,000
% 6M LIBOR=1.00% » P & & 415 % (4.50%-6M LIBOR) » & & 41 %
TE 0
C % : % 6MLIBOR<1.00% > B & & {15 5 6M LIBOR ; HoE i 10,000 300,000
% 1.00% <6M LIBOR=2.00% > Bl & & {13 % 3.00% ;
¥ 6M LIBOR>2.00% » & & {15 5 (5.00%-6M LIBOR) » & & 1 &
™ g "; 0-
Lo ERF oM ERERES 921203 97.12.03  Hz A% 1.75% HOE i 10,000 1,700,000
Lt ERS=HIEEERES 921205 97.12.05 % 6MLIBOR<1.00% > B|% & §]% % 6M LIBOR ; oo 10,000 500,000
% 1.00% <6M LIBOR=2.00% * J;%M % % 4.00% ;
% 6M LIBOR >2.00% > B & & 4% % (5.00%-6M LIBOR)> & & f]& 15 0
Lt ERSe Y EFLERES 921208 97.12.08 % 6MLIBOR<1.00% > P/ % & §|% % 6M LIBOR ; HoE i 10,000 500,000
% 1.00% <6M LIBOR=2.00% * J;w 1% % 4.00%
% 6M LIBOR>2.00% * Rl & & 1% % (5.00%-6M LIBOR)> & & J{% ¥ 1% 0+
Lo ERRINFHEEERES 921210 971210 A -~B-C-~D%: ®5eflF2% HoE i 10,000 1,000,000
E % :507%-6MLIBOR » & & ] T 2% 0o 200,000
F% :40%90DCP> &5 15725 0o 300,000
Lo EREADFHEEERES 921216 971216 % 6M LIBOR<0.95% > RIL & f1% % 6M LIBOR: HoE i 10,000 3,200,000
# 0.95% <6M LIBOR<2.10% » m;ﬂrw % 3.85% ;
% 6MLIBOR>2.10% " Pl & & 115 5 (4.8 0%-6M LIBOR)’ & & 4]% 7 T4 0o

(#57F)
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>

2 5 E i fﬁ S
it % : T A T R WOE & &
1T ERFS-PIEEERE X
LSS 95.11.13 102.11.13 A% 2.50% = E i 10,000 $ 3,300,000
v X 95.11.13 105.11.13 B w5 2.72% El 10,000 1,700,000
Y SRR STy
LS 95.11.27 102.11.27 A 1% 2.50% =g i 10,000 2,000,000
¢ % 95.11.27 105.11.27  Hz 1% 2.70% = Mg i 10,000 1,800,000
18,800,000
ﬁ;?lj;fﬁ A i ERE ) M E 2
Ty
1t ERFZHFHEE i 92.12.05 97.12.05 # 6M LIBOR<1.00% > Bl & & f|5 5% 6M LIBOR ; PO 10,000 ( 500,000)
% % 100%<6MLIBOR<200/ CBIE & 1% 5 4.00% ;
% 6M LIBOR>2.00% » & 41% 5 (5.00%-6M LIBOR)> & & &% T2 % 0o
1t ERFe g G |5'—,§_ﬁ1¢ 92.12.08 97.12.08 % 6M LIBOR<1.00% - F' %‘ﬂr—- 15 5 6M LIBOR ; PO 10,000 ( 500,000)
# % ? 100%<6MLIBOR<200‘7 ’ F‘J%‘?—\iﬂﬂ 4.00% ;
% 6M LIBOR>2.00% * Pl & & 413 % (5.00%-6M LIBOR )’ & & 15 725 0
$ 17,800,000
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A R4 Lt &#- ¥ - p 32 =Lp
Pliwmid +w H 375 RF =
o] B & i
oA 4 $ 4,227,691
[ N 716,575
FEHRFT L 536,728
TR E L 374,212
H i 101,315

$ 5,956,521
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Pwmid T H w3748 %A
7 p E i
WA $2,271,825
ERF 5L 199,117
P Edrs 215,192
R E XL 55,918
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|2 PR S ¥ i~ :

Rl

SR
7 B & {3
o
REREIET $ 352,591
EEIEEE § LR 285,442
LTS L RN 200,729
XY BN LRI 51,793
B o 38,413
CETES £ ECEN 25,278
H i 65,020
1,019,266
?‘% B
[ ‘é’?ﬁ” o4 162,326
iz B R 50,228
B é“’;f' Ea 26,128
A @ 17,138
236,120
$ 783,146
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WL LA E- - p It 2t
Pl L i SR
7 B &
Bp H%)”? $ 32,666
LEXFZEHE 47,637
FC e (  1,645)
RS R 2,368
H i 23
81,049
EPDERE SR E
Bp s (1) Rk 193,074
AEXFH%E ( 127,783)
FC ( 2150)
PG ( 6576)
it R ERE &Y 412
SRR ( 466)
56,511
;}P}]’ié\lf%fﬁ%évf )\;}E'_‘,_\$l§;¢§xﬁ I%JJ‘E'},_
it &G 5 (__1,848)
$135,712
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$ 692,000
481,000

294

1,173,294
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$ 42,138
97,544
188,437
2,890
14,597
7,848
11,127
40,323
124,012
56,831
89,825
83,824
51,442
198,343
150,153

$1,159,334
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