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55 2 DU (X0. 7. 1-9. 30 5. 16250% 5. 10000% 98. 8%
%5 3 U4 [X0. 10. 1-12. 31 5. 23125% 5. 20000% 99. 4%
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25 3 U= 5. 23125% 6, 539, 063 5. 20000% 6, 500, 000
o5 4 U= 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
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FOMHERR ©+0 111.6% H
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%4 -1 4. 86250% 6,078, 125 4. 80000% 6, 000, 000
) 50, 460, 938 49, 875, 000
WHITEXR Yy v o 7a— 6,328 125X8| 50,625, 000[6, 250, 000X 8| 50, 000, 000
Xy v a7 o—BEOLHE%EE @ -164, 063 ® -125, 000

ASEHERER ©-@ 76.2%

(1£) 80%7>5 125% DEIFAN DAL DFER L 72> TWETN, MEFOETOBEX 1T L TEY .,
BRELENE RN NS W (BEHEBEEN T T AL~ A T ADOEFMNTIICHS,) ZEI2LD
—RERREE AT~y VRFOBEAZME L TRV EB 2 O ET (B 156H K

HBe)

5. 34FEHOHRRE R OFMEHIE

HRERETOFRy v o -

77— (X249 A 30 HEAE)

(HEAZ : 1)

o~ CHIR SRR EEeREAN _ GRNAT 7 _
3M TIBOR SFIFE A KA 3M LIBOR S FIFE LR
14-H FRNIES 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
75 2 U4 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
% 3 U= 5. 23125% 6, 539, 063 5. 20000% 6, 500, 000
75 4 U= 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
2% H ERRLES 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
25 2 PU-HA 4. 96250% 6, 203, 125 4. 90000% 6, 125, 000
25 3 U= 4. 86250% 6, 078, 125 4. 80000% 6, 000, 000
o5 4 U 4. 86250% 6, 078, 125 4. 80000% 6, 000, 000
3FH 251 DU 4. 73125% 5,914, 063 4. 70000% 5, 875, 000
%2 -1 4. 53125% 5, 664, 063 4. 50000% 5, 625, 000
7t 62, 039, 063 61, 375, 000
VU TEX Y v 27— 6,328, 125X 10| 63, 281, 250(6, 250, 000x10| 62, 500, 000
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1. EHEH &R (BAZ : 1)
EEEREAN | SFAD v
~ T HIM AR 500, 000, 000 500, 000, 000 (B %)
3M TIBOR 3M LIBOR LIBOR/TIBOR
1H | 551 U8 [X0. 4. 1-6. 30 5. 06250% 5. 00000% 98. 8%
55 2 DU (X0. 7. 1-9. 30 5. 16250% 5. 10000% 98. 8%
55 3 DU [X0. 10. 1-12. 31 5.23125% 5. 20000% 99. 4%
554 PUEHA (X1 1. 1-3. 31 5. 16250% 5. 10000% 98. 8%
24EH | 51 DU (X1 4. 1-6. 30 5. 06250% 5. 00000% 98. 8%
552 DU (X1, 7. 1-9. 30 4. 96250% 4. 90000% 98. 7%
55 3 DU (X1, 10. 1-12. 31 4. 86250% 4. 80000% 98. 7%
554 DU (X2, 1. 1-3. 31 4. 86250% 4. 80000% 98. 7%
SHEH |51 VU (X2, 4. 1-6. 30 4. 73125% 4. 70000% 99. 3%
o2 DU (X2. 7. 1-9. 30 4.53125% 4. 50000% 99. 3%
%5 3 U (X2. 10. 1-12. 31 4. 56250% 4. 50000% 98. 6%
554 DU (X3, 1. 1-3. 31 4. 33125% 4. 30000% 99. 3%
2. 19HOHERE B O E
(1) ~y VBT Yy v 2« 7u— X044 H 1 AHAE)
(BEAZ - 1)
ol e EENEFIE AN GRIAD 7
3M TIBOR SR 3M LIBOR SFFEAKA
148 51 DUEHA 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
552 DU 6, 328, 125 6, 250, 000
FRRUEG 6, 328, 125 6, 250, 000
55 4 U1 6, 328, 125 6, 250, 000
2F-H 51 DU 6, 328, 125 6, 250, 000
552 P-4 6, 328, 125 6, 250, 000
CRY S 6, 328, 125 6, 250, 000
55 4 DU -1 6, 328, 125 6, 250, 000
3HH LS 6, 328, 125 6, 250, 000
55 2 P01 6, 328, 125 6, 250, 000
55 3 U1 6, 328, 125 6, 250, 000
4 DU v 6, 328, 125 v 6, 250, 000
2t @O 75, 937, 500 @) 75, 000, 000

_35_



2 ASBJ

@) PHRERASIEDOTREF ¥ v = » 7r— (X049 H30HEHE)

(BHT 0 )
ol e EEAEALN _ SRIAD T _
3M TIBOR L3 %A 3M LIBOR S FFEAERR
148 551 DU 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
55 2 U1 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
55 3 U1 5. 23125% 6, 539, 063 5. 20000% 6, 500, 000
5 4 PO 6, 539, 063 6, 500, 000
2-H 51 DU 6, 539, 063 6, 500, 000
552 P01 6, 539, 063 6, 500, 000
55 3 I 6, 539, 063 6, 500, 000
55 4 DU 6, 539, 063 6, 500, 000
3F-H FRNUES 6, 539, 063 6, 500, 000
552 DU 6, 539, 063 6, 500, 000
EORRIE 6, 539, 063 6, 500, 000
55 4 U011 v 6, 539, 063 v 6, 500, 000
2t ® 78,171, 875 @ 77, 625, 000
Xyvia - 7e—RHoLEEOLE O=OD-0) -2, 234, 375
®=(©@—®) -2, 625, 000
FOMHERR ©+-0® 117.5% H
3. 14FHOWRE B OFMHIE
IEAHEDOTHEF Y v 2« 77— (X143 H31 BHHE)
(AT : )
ol 2 EEEFIE AN GRIADT 7
3M TIBOR SRR AR 3M LIBOR G IEi YA il
14H 551 DU 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
55 2 U1 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
55 3 P 5. 23125% 6, 539, 063 5. 20000% 6, 500, 000
554 DU 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
2%-H 51 DU 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
55 2 P2 6, 328, 125 6, 250, 000
ERY RS 6, 328, 125 6, 250, 000
55 4 P01 6, 328, 125 6, 250, 000
34H RIS 6, 328, 125 6, 250, 000
552 P01 6, 328, 125 6, 250, 000
55 3 U1 6, 328, 125 6, 250, 000
55 4 DU 4 6, 328, 125 v 6, 250, 000
At ©) 76, 398, 438 75, 500, 000
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