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92 ¢ #7487 2D 95.11.28 97.11.28 200,000 4.9000-6M Libor - 200,000
92 247 6 95.11.06 97.11.06 300,000 Max (0, 4.93-6M - 300,000
Libor)

90 & #4317 4 = 95.12.20 95.12.20 400,000 3.0800 2,558 402,558
91 4 4 87 =0 g i 95.10.21 96.10.21 100,000 2.6500 376 100,376
1,200,000 2,934 1,202,934

$13,796,729 $ 16,565 $13,993,294

1% 1%<3M USD LIBOR<5% » 1% % 5% ; ¥ 3M USD LIBOR<1% & >5% » 1 & % 0%

3 2: Max (0% > = # & i+ 4] &L + X% —3M USD LIBOR)x3* & % # /360 X=N & +1-> 2<N<10

331 2x(30Y IRS—2Y IRS) > 15 T T 5 2%

3 4 : 3M USD LIBOR + 400BP
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I S L LA A
# # i i~ # ] v A # b Sl * i {3
B 1% 2

e EiN 7 2 7ol (F) 4 okE (HFR) 4 o%dk (HF) & O () #HFRH9% 4 O O O &
R R 400 $ 7,559 - $ 1,521 - $ 2100 400 100 $ 6,980 $ 6,980
;ﬁx AL iR NI A (31D) 200 94,198 - 1,373 - - 200 100 95,571 95,571
;ﬁfr\ PAA R AT A (322) 200 6,393 - 2,873 - - 200 100 9,266 9,266
;ﬁhjx 74 (xe ) 3,231 38,530 - 51,278 - 89,808 3,231 49.70 - ( 52,094)
Ak A IE () (321 ) - 60,151 - 1,896 - 948 - 100 61,099 61,099

$ 206,831 $ 58941 $ 92,856 $ 172,916 $ 120,822
- AP H A REREZRAZKFTRE L2 HF A AR GERAKT PR £ % 2,100 F R .
o AR G REFERA KT RE 1,373 F R o
M AP H e B REE BRI ZHKFTRE 2,873 F % o
e AR GEIE S F —REERERT ARSI A A FE S REEE R K T L 89,808 F & oo
I ARG REE RN LETIRE 1,89 F A AP RS GREFERIZ LAHET N FEHR M8 A
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PRMEFERFRGF ULAF
B dmT AP wi
A4 Lt EST 2L
RN S LI el SN E
% 3 & # % B (F&£0F) T 7 & & * i ¥ % £ i
nAAFEZ ERT A
EEA LRIR)e 6,122 $ 61,526
r R ERT AR Fam 5,000 50,000
cETA LRI 2,015 31,631
SEE AR E AL 30,000 300,000
443,157
BELDF2ZFERT
CBA 10,000 95.09.03 103.12.03 3M USD 323,719
LIBOR+400BP
DEXGRP 15,000 95.07.07 104.07.07 7.5200 485,985
DEXGRP 15,000 95.09.24 104.03.24 6.5000 485,985
RBS 15,000 95.09.30 104.03.30 6.7500 485,985
RBS 10,000 95.07.01 109.07.01 10.0000 323,990
BNP 5,000 95.09.26 101.06.26 7.7000 161,995
LLOYDS 5,000 95.08.04 101.05.04 7.6500 161,995
LLOYDS 15,000 95.07.05 104.10.05 6.8500 485,985
2,915,639
Bor A 4,084
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T A AT
AR
22 %\ N
i3 p H 4 & I R
x ES
E, S $ 7,469,817 $ 26,033
ERRREE ) 3,130,714 -
TIE A 1,119,751 53,546
iiiﬁﬁ&% 35,122 -
LR 1,193,523 27,867
EFFA 659,209 89,735
ARILARE FE KA AX 1,985,267 350,508
15,593,403 $ 547,689
Rt
SRE2ZEAY ( 639,916) ($ 49,577)
TR A ( 688,290) ( 80,144)
iR @ﬁ%ﬁk % ( 26,212) ( 1,597)
HIEKE ( 821,252) ( 44,977)
AR ( 71,544) ( 61,405)
(__2,247,214) ($___237,700)
FEFAEH $13,346,189
AP HITFTAEFELAER S 0 B RZ PR SE S 330,776 F 2 oo g s vE
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AFERFRPF T
TFAREP wik
£ 1 - p 3
*  #H R

$ -
( 228)
( 12,921)
( 777)
($__ 13,926)

206

11,461

675

$ 12,342

EA . B x & ROEAE S 4P 3
($  33,488) $ 7,462,362 &
2,183,057 5,313,771 "
24,688 1,197,757 ”
- 22,201 ”
( 263,677) 956,936 "
- 748,944 ”
(__2,117,065) 218,710 "
($_ 206,485) 15,920,681
$ 28210 ( 661,283)
- ( 768,228)
- ( 16348)
177,284 ( 688,270)
- (__132,949)
$ 205,494 (__2,267,078)
$13,653,603

# % 108,701 ¥ & « A ¥ £ * F A& 105731 ¥ 2 2 KL §f

I

e

& 117,335 i ~ o



H 375 RF =
p Roohe AR I x B
$ 927,897 $ 510,350
928,212 555,718
56,028 43,889
169,976 133,150
$2,082,113 $1,243,107
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A4 LT EA ZLp
A oo B R AT SRR
£ B F & t oA & P 3 # PR A Rk &  om (&P A4&) 7 $ 2T E-B
dpr AT EgE )~
Ergmif
AR N I I 3 92.12.05 97.12.05 50 10,000 500,000 % 6M LIBOR<1.00% > Bl % & 415 % 6M LIBOR ; $ 476,238
£ 5 % 1.00%<=6M LIBOR<=2.00% > B & & F15 5 4.00% ;
¥ 6M LIBOR>2.00% » B & & {15 % (5.00%-6M LIBOR ) »
;1}:‘}, —Nj:‘r L 0o
1t E2Re i HER 92.12.08 97.12.08 50 10,000 500,000 # 6M LIBOR<1.00% > Bl % & f/% 5 6M LIBOR ; 476,028
X % 1.00%<=6M LIBOR<=2.00% > B & & F15 5 4.00% ;
¥ 6M LIBOR>2.00% » B & & {15 % (5.00%-6M LIBOR ) »
;1}:‘}, —f‘]j':‘r L 0o
952,266
FIF LY 97.12.08 500,000 180 = CP-0.45% 18,452
FHEEY 97.12.05 500,000 180 = BA-0.5% 18,054
36,506
h P k@)
B EE Y 95.07.06~95.12.12 B~ JPY29,565 170
RS USD365
# % NTD19,951
dEiRL Y 95.07.18 ~96.06.21 ¥ > NTD14,426,005 207
F ~  USD458,000
LAl USD458,000
g0 JPY140,000
% ' NTD14,386,389
377
$ 989,149
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o L - L SR U
S A ic 2 & I &
91+ HF 7w 95.06.19~95.07.19 $ 100,130 1.4450%
91 & % ®@ 95.06.20~95.07.21 100,133 1.4450%

$ 200,263
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P A LS Ao
A EFHR

ER e R $ 3,655,002

AFEL 376,947
V=R ERE TS

=SV NES TS 18,627,808

SR FER 71,689
T8 F K

T AP 3 A 27,680,146

b HP TF AR 3,691,313
—F—: ﬁ;ﬁ T H 3 H 5,947,700
R

B REE T A 65,483,465

FREPREE 1,563,579

B ERE G 42,870,388

ER ol N 102,099,761
T 3 % A 959
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Posn k= LS e
2 3 i @ S
# X [ oA &op 3 P op 1 o5 O % &
Ltz ERF-DFHFERG S 93.02.04 98.02.04 A ~B % : # 6MLIBOR<0.95% » P & & T3;6MLBGM B " = 10,000 $ 500,000
% 0.95% <6M LIBOR=2.10% * Rl & & f1% 5 3.85% ;
% 6M LIBOR>2.10% » P & & f|% 5 (4.70%-6M LIBOR) » & & {1
T gy 20
Ltz ES - HRERT S 93.02.16 98.0216 A ~B~C-D % : % 6MLIBOR<1.05% * #1 % & 415 % 6M LIBOR ; # "8 = 10,000 800,000
% 1.05% <6M LIBOR=2.10% » B & & |5 5 3.40% ;
% 6M LIBOR>2.10% » P & & f]% 5 (4.20%-6M LIBOR) » & & 4|
T g ‘“i 0-
Lt ERF-PIHFERGE 92.11.25 97.11.25 A% : % 6MLIBOR<1.00% > P& & % 5 6 MLIBOR ; # "8 = 10,000 500,000
% 1.00% =6M LIBOR=2.20% > Rl & & f/& 5 3.00% ;
% 6M LIBOR>220% » P & & fl% & (4. 50% 6M LIBOR) > & & 1 %
- xfl EY O o
B % : % 6MLIBOR<1.00% > Rl & & f]% 5 6M LIBOR ; B " = 10,000 500,000
% 6M LIBOR=1.00% » Pl & & f|% 5 (4.50%-6M LIBOR) » & & {5
- KQ EY O o
C % : # 6MLIBOR<1.00% > Pl & & {15 % 6M LIBOR ; B " = 10,000 300,000
% 1.00% <6M LIBOR=2.00% * Rl & & 1% 5 3.00% ;
% 6M LIBOR>2.00% » P & & f|% 5 (5.00%-6M LIBOR) » & & {1
sy KEl "; O o
Lt ERE - HEFLERG S 92.12.03 97.12.03  HEAIF 1.75% ¥ "8 = 10,000 1,700,000
LA ERS=HFHFLERES 92.12.05 97.12.05 % 6MLIBOR<1.00% * Rl & & 1% % 6M LIBOR ; # "8 = 10,000 500,000
% 1.00% <6M LIBOR=2.00% ° J#M % 5 4.00% ;
% 6M LIBOR>2.00% » Bl & & 413 & (5.00%-6M LIBOR)» & & f|5 T2 5 0o
Lo 2R HELERTE S 92.12.08 97.12.08 % 6MLIBOR<1.00% *» P& & fl% 5 6 MLIBOR ; ¥ "8 = 10,000 500,000
% 1.00% <6M LIBOR=2.00% ° J;'“ra % 5 4.00% ;
% 6M LIBOR>2.00% » B & & 413 5 (5. 00% 6MLIBOR) & & {1 T*25 0
L ERFIDFHEFERGS 92.12.10 97.12.10 A~B~C-D¥:HzF2% 7 " = 10,000 1,000,000
E % :5.07%-6MLIBOR » & & 1% F 15 0 200,000
F% :40%90DCP: &5 f1& T3 0 300,000

(#57F)
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2 3 [ i fﬁ %
i % : £ oA 49 5B 5 1l F B 5 @ WO s & W
11t-ERF2PTH# I,ﬁ'—.ﬁﬁé 7% 92.12.16 97.12.16 % 6M LIBOR<0.95% » R & & fI15 & MLIBOR ; ‘FT g 10,000 $ 3,200,000
% 0.95% <6M LIBOR=2.10% > Rl & & f]F 5 3.85% ;
# 6M LIBOR>2.10% * B & & f1 3 % (4.80 %6MLIBOR) ZoflFTA500
1+ ERY - P fiﬁﬁ)\*lf‘% S 90.11.26 100.11.26  4.00% (1~5# ); #FTEE*»T &> 227 F F v - = E R 100 ; 1,000 ; 3,714,300
4.50% (6~10 &) 5,000 ; 10,000
1L ERY SR fi_ﬁﬁﬁf% % 90.11.30 100.11.30  4.00% (1~5&): #F{FEEH»T &> 227 F F v - =g i 100 ; 1,000 ; 800,000
450% (6~10 &) 5,000 ; 10,000
14,514,300
hal ;fh T oo T 1}. BERH )M E
S S NN
1t ERFZHG :}7%!,5'—_%]?& 92.12.05 97.12.05 % 6M LIBOR<1.00% > Rl & & J]5 5 6M LIBOR ; PO 10,000 ( 500,000)
4 $100%<6MLIBOR<200/ »PE & A5 5 4.00% 5
% 6M LIBOR>2.00% * P & & 413 % (5.00%-6M LIBOR)* & & 415 T 15 0
1t ERFe g %fﬁi’ 92.12.08 97.12.08 % 6M LIBOR<1.00% - 5 ;‘ﬂr—- 1% 5 6M LIBOR ; PO 10,000 ( 500,000)
# % ? 100%<6MLIBOR<200‘7 »PE & A5 5 4.00% 5
% 6M LIBOR>2.00% » & 4% 5 (5.00%-6M LIBOR)> & & f1&F T2 % 0o
$ 13,514,300
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$ 4,196,582
903,940
289,843
468,881

55,682

$ 5,914,928



Mo A LT H e @ 350 %A

bi:y B & P

ERE $1,902,062

AR %A 123,348

B ¥E353 4 158,606
10,932
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A AETERFRFF LD
LEFAEREP Wi
EY [;Q] ,i‘ L 7 F - 8 p 3= 4= L 2
Pk L2 37000
7 2 & (i
o »
I 1 %‘f 1z » $ 295,055
Nk 3 %‘f 1z » 192,584
T AL L P e 66,260
mEREE ﬁ%’ 1z » 37,948
BirEy %’f (ks 35,652
[ %”j T » 17,183
2 ta 61,162
705,844
?‘% £
[ ‘é";” Pl 173,351
A &£ é?’;i‘j Ea 38,427
E%f’ri,éi%’ji a1 23,110
2 s 13,104
247,992
$ 457,852
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AR R SRR - ERFAZ L GFEEP wi
ARL T A -pix?z=+0
A B Ao a
i 2 £
LEPDERT A E
Bp 3 (1) %k ($ 22,710)
AEXFZRE 18,538
P2 17 8,916
LIRS 919
G T S 1,419
H i 118
7,200
LEPERT AR E
Bp s (%) %k 84,475
REXZERHE 7,987
FCRFD i (20
B hiE 5 2,761
VRS F _ 25,669
120,872
AT RERB I FE 2 £ AR E
B &miG % 9,919
flF ey (__10,746)
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