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o (X04E 7-H 1 H-9-H
i 20 11 5. 16250% 5. 10000% 98.8%
E3 R |X04FE 10-H 1 H-12-
s 5o 5.23125% 5. 20000% 99. 4%
AP XIA4E 1-H 1 B-3-H
" o n 5. 16250% 5. 10000% 98. 8%
AP (X145 4-H 1 H-6-H
24EH 1 20 El_ - 5. 06250% 5. 00000% 98. 8%
o XIA4ET7-H 1 H-9-4
i 0 1 4. 96250% 4.90000% 98. 7%
e (X1-4E 10-H 1 H-12-
i . 4. 86250% 4.80000% 98. 7%
AP Xo4E 1-H 1 H-3-H
" e 4. 86250% 4., 80000% 98. 7%
P (X244 4-H 1 H-6-H
34H i 20 El_ - 4.73125% 4, 70000% 99. 3%
o X2 4E7T-H 1 H-9-H
s 4.53125% 4. 50000% 99. 3%
: 30 H
H3 U (X2-4FE 10-H 1 H-12-
i A 4. 56250% 4.50000% 98. 6%
: H31H
FAPE X3AE 1= 1 H-3-1
i 4. 33125% 4.30000% 99. 3%
: 31 A
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2. 1HEHOHBRE R OG0 E
FRIRE R ETOXy via » 7u— (X04E9 A 30 HEHLE)

(BEAT 2 1)
~y Y . EEeRIEAN SRAT v 7
R A 3M TIBOR | &FI3&4%E | 3M LIBOR | &FIF5s4%4H
14£H X04E4 H 1 A- 5. 06250% 6,328, 125 5. 00000% 6, 250, 000
6 H30H
50 Iy
XOET7H1H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
9 H30H
at 12, 781, 250 12, 625, 000
LYHTPEF Y vz 7TH— 0,928, 125 12, 656, 250 6, 200, 000 12, 500, 000
X2 X 2
Fxvia - 7Tn—Riok
@ 125, 000 @ 125, 000
EEE
ARPEHEERR @+O 100.0% A%)
3. 1A HOWRE H OFZWEHE
REHETOFy v = - 7u— (X143 A 31 HBIE)
(HA7 0 1)
~y Y o LEyeRfEAN SRAT T
HAR A 3M TIBOR HFEAEER 3M LIBOR eRFEARR
1 %H X0FE4H1H- 5. 06250% 6,328, 125 5.00000% 6, 250, 000
6130 H
X047 H 1 H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
9 H30H
X04£10 H 1 H 5.23125% 6, 539, 063 5. 20000% 6, 500, 000
-12 H 31 H
T
XLAE1TH1H- 5. 16250% 6, 453, 125 5.10000% 6, 375, 000
3H31H
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it 25, 773, 438 25, 500, 000
VU FPEF Y v a s 7a— 0,928, 125 25, 312, 500 0,200,000 25, 000, 000
X 4 X 4
Frvva - 7a—RE0%
® 460, 938 @ 500, 000
[
ARPEHERR @+@ 108.5% A%
B &)
2 4 H OHERE A OFSMHIE
FRIRE R ETOXF Yy v o2 - 7r— (X149 H 30 HEIE)
(BQZ : 1)
~y Y o EEVEFIE AN GRNAT 7
HARK el 3M TIBOR wFIFE AR 3M LIBOR eRFEARR
14 H X04E4 1 H-|  5.06250%]| 6,328,125  5.00000%| 6,250, 000
630 H
X047 H 1 H-| 5.16250%| 6,453,125  5.10000%| 6,375, 000
9H30H
X04E 10 H 1 H 5.23125%|  6,539,063|  5.20000%| 6,500,000
-12 431 H
X14E1 1 H-|  5.16250%| 6,453,125  5.10000%| 6,375, 000
3431 H
24EH X144 A1 H-|  5.06250%| 6,328,125  5.00000%| 6,250, 000
630 H
XLET7H 1 H-|  4.96250%| 6,203,125  4.90000%| 6,125, 000
9 H30H
at 38, 304, 688 37, 875, 000
WV TPESF Y v va s 78— 0,928, 125 37, 968, 750 6, 200, 000 37, 500, 000
X 6 X6
Frvva s 7u—RBE0R ® 335, 938 ® 375, 000
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Dk

AIVEHERR ©+®

111.6

% A

4. 2 H OWRE R OAMEHIE

PREAETOF vz -

7ua— (X243 H 31 AEE)

(BEA7 - M)
~y Y p— EENEF AT GBRAT v
ISl
IR " 3M TIBOR | 4&FI%&/E%H | oM LIBOR | AF%eAE%
18 X04E4 A1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 430H
X04E7 H 1 H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
9H30H
X04E10 H 1 H 5. 23125% 6, 539, 063 5. 20000% 6, 500, 000
-12 4 31 H
XL4E1 A1 H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
3A31H
2 HEH X14E4 A1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 A30H
X147 H 1 H- 4. 96250% 6, 203, 125 4.90000% 6, 125, 000
9 H30H
X110 H1H 4. 86250% 6,078, 125 4. 80000% 6, 000, 000
-12 4 31 H
X241 H 1 H- 4. 86250% 6,078, 125 4. 80000% 6, 000, 000
3A31H
- 50, 460, 938 49, 875, 000
6, 328, 125 6, 250, 000
YHFEF Y2 Ta— . 50, 625, 000 g 50, 000, 000
X X
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Fyrvia-

Dk

7 n— D%

@ -164, 063

ARMEHERE ©+O 76.2%
(1) 80%75 125% DHEIFHN HAMLOFER L 72> TWET A, MHEDELOE) X 1T —2
LTHY ., BEEEES AN NSV (REEEEHN T T A L~ A F ADERAFE
I D,) ZEICE D MR BEEE BT~y UVRFHOEA KL TLWEBx
HIVET (EBTESHE 156 THERAEETE) .

5. 3B OFMREH OFIEHE
R E R E COF vy v » 7a— (X249 A 30 HEFE)

-125, 000

(BNT - M)
o [ EBEFIE A GHAT v 7
IS UIE]
Ly " 3M TIBOR | 4&FI%&/4%H | 3M LIBOR | 4&FI%/A%
1 £ H X04E4 A 1 H-|  5.06250%|  6,328,125|  5.00000%| 6,250, 000
6 1 30 H
X04E7 A1 H-|  5.16250%| 6,453,125  5.10000%| 6,375, 000
9 H 30 H
X04E10 A 1 H|  5.23125%|  6,539,063]  5.20000%| 6,500,000
12 A 31 H
XI4E1 A 1 H-|  5.16250%|  6,453,125|  5.10000%| 6,375, 000
3 31 H
2 4 [ X144 A1 H-|  5.06250%|  6,328,125|  5.00000%| 6,250,000
6 /1 30 H
XI/ET A 1 H-|  4.96250%|  6,203,125|  4.90000%| 6,125, 000
9 i 30 H
XI4E10 A 1 H|  4.86250%|  6,078,125|  4.80000%| 6,000, 000
~12 A 31 H
S5 4 Il 4.86250%| 6,078,125  4.80000%| 6,000, 000
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X2H4E1H1H-
3H31H
34EH X244 H 1 H- 4.73125% 5,914, 063 4, 70000% 5, 875, 000
6 H 30 H
X2 7T H 1 H- 4. 53125% 5, 664, 063 4. 50000% 5, 625, 000
9 H 30 H
2 62, 039, 063 61, 375, 000
6, 328, 125 6, 250, 000
VU TEX Y2 70— 63, 281, 250 62, 500, 000
X 10 X 10
Xyvia - 7a—RH0E
~ ' ©) -1, 242, 188 -1, 125, 000
BA
HIOMEHERR ©O+© 90.6% A%
(B ]
~y VHIB RO X ¥ v o - 7o —REEOEENEE A L 5 ik
1. wEAeR—EE (BEAT 2 )
EENVEFUE AN R AT v
~v HAR S AR 500, 000, 000 500, 000, 000 (B &)
3M TIBOR 3M LIBOR LIBOR/TIBOR
1 4£H - T 5. 06250% 5. 00000% 98. 8%
i 30 H
2P X04E7T-H 1 H-9-H
5. 16250% 5. 10000% 98. 8%
i 30 H
3P (X0-4FE 10-H 1 H-12-
5.23125% 5. 20000% 99. 4%
10 H31H
AP IX1A4E 1-H 1 H-3-H
5. 16250% 5. 10000% 98. 8%
A 31 H
FE (X14FE 4-H 1 H-6-H
24EH 5. 06250% 5. 00000% 98. 8%
19 30 H
o e (X14E 7-H 1 H-9-H
4. 96250% 4. 90000% 98. 7%
19 30 H
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3 M |X1-4FE 10-H 1 H-12-
i Ham 4. 86250% 4. 80000% 98. 7%
AT (X24F 1-H 1 H-3-H
s 0 n 4. 86250% 4., 80000% 98. 7%
P (X2-4E 4-H 1 H-6-H
34EH 5 20 1 - 4.73125% 4, 70000% 99. 3%
oM X0 4E 7T-H 1 H-9-H
i 0 1 4.53125% 4. 50000% 99. 3%
H3 I X2 4FE 10-H 1 H-12-
i HoaLm 4. 56250% 4. 50000% 98. 6%
FAPE (X3AE 1-H 1 H-3-H
" . 4. 33125% 4. 30000% 99. 3%
2. 14EHOHRBIRE R OFRMAIE
D)~y PHMSRFEO TR vy v 2« 7a— (X044 H 1 HEALE)
(HA7 : )
~y Y B FENAF AT GBRIAT T
IS UIE]
Ly " 3M TIBOR | 4&FI%&/4%H | 3M LIBOR | &FI%/A%
14 H X044 H 1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 A 30 H
Vivard 2 @\ //E;
X047 H 1 H- 6, 328, 125 6, 250, 000
9H30H
Vivard 3 @\ //E;
X04E10 A 1 H 6, 328, 125 6, 250, 000
-12 A 31 H
X141 H 1 H- 6, 328, 125 6, 250, 000
3H31H
24 H X144 H 1 H- 6, 328, 125 6, 250, 000
6 A 30 H
Vivand 2 @\ /,E;E
Y78 1E 6, 328, 125 6, 250, 000
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9 H30H
X110 H 1 H 6, 328, 125 6, 250, 000
-12 H 31 H
X241 H 1 H- 6, 328, 125 6, 250, 000
3H31H
Vivand ] @\//ﬁyﬁ
34EH X244 H 1 H- 6, 328, 125 6, 250, 000
6 H 30 H
X2HETHILH- 6, 328, 125 6, 250, 000
9 H30H
X24E 10 H1H 6, 328, 125 6, 250, 000
-12 H 31 H
X341 H1H- 6, 328, 125 6, 250, 000
3H31H il
Ea D 75, 937, 500 ® 75, 000, 000
Q) PR E HBEDO TEX Y v =« 7u— (X049 A 30 HEIE)
(HA7 2 H)
~y Y Bp—— ENAF AT BRINAT T
ISl
| " M TIBOR | &FI%4% | oM LIBOR | 436 L%
14 H X044 H 1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 30 H
X0 7 H 1 H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
9 H30H
X010 A 1 H 5.23125% 6, 539, 063 5. 20000% 6, 500, 000
-12 431 H
Ay 6, 539, 063 6, 500, 000
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XLAETH 1 H-
3H31H
2 FH X144 H1H- 6, 539, 063 6, 500, 000
6 H 30 H
X147 H 1 H- 6, 539, 063 6, 500, 000
9 H 30 H
Vivand 3 @\//ﬁyﬁ
XIE 10 H 1 H 6, 539, 063 6, 500, 000
-12 H 31 H
X2HE1H1 H- 6, 539, 063 6, 500, 000
3H 31 H
34EH X244 H 1 A- 6, 539, 063 6, 500, 000
6 H30H
X247 H 1 H- 6, 539, 063 6, 500, 000
9 H30H
X210 H1 H 6, 539, 063 6, 500, 000
-12 A 31 H
X311 H- 6, 539, 063 6, 500, 000
3 A 31 H
= ®@ 78, 171, 875 @ 77, 625, 000
Fyvia - 7o—REOLEEOLE O=OD—-0) -2, 234,375
®=©@—®) -2, 625, 000
HIMEHERR ©+® 117.5% H®)
3. 1FEHOWHEH OFRMHHIE
BEHBEO Y v vz - 7r— (X143 H 31 HEFE)
(AT : 1)
|~ | R EHEAE AN ERAD
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M 3M TIBOR SR 3E A %E 3M LIBOR L6 A
141 X044 H 1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 A 30 H
X047 H1H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
9 A 30 H
X010 A 1 H 5.23125% 6, 539, 063 5. 20000% 6, 500, 000
-12 431 H
X141 H1H- 5. 16250% 6, 453, 125 5. 10000% 6, 375, 000
3 A 31H
2 4EH X144 H 1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 A 30 H
XLET7H 1 H- 6, 328, 125 6, 250, 000
9 A 30 H
XI4E10 A1 H 6, 328, 125 6, 250, 000
-12H31H
X241 H1H- 6, 328, 125 6, 250, 000
3 A 31H
Vivard ] @\ //E;
34EH X244 H1H- 6, 328, 125 6, 250, 000
6 A 30 H
Vivard 2 @\ //E;
X247 H 1 H- 6, 328, 125 6, 250, 000
9 A 30 H
X2410 A1 H 6, 328, 125 6, 250, 000
-12H31H
54 puled 6, 328, 125 6, 250, 000
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X34E 1 1 H-
3 /431 [
2t @ 76, 398, 438 75. 500, 000
Xy v 7n—REoLEBEEOLE O=QO—-) -460, 938
W= (©@—®) =500, 000
HMEHERE 0@ 108.5% HZ
= &)
2 4 B OIS B ofF B0 E
FRRERBEO TRy v 2« 7u— (X149 A 30 HELE)
(BNT - M)
~y Y p— EENRIE A ERNAT
IR U]
H1 " 3M TIBOR | &FISE/E4H | 3M LIBOR | &FI3e L%
14EH | X04E4 1 H-|  5.06250%| 6,328,125  5.00000%| 6,250,000
6 430 H
X047 A 1 B-|  5.16250%| 6,453,125  5.10000%| 6,375,000
9 A 30 H
X04E10 A1 B|  5.23195%| 6,539,063  5.20000%| 6,500,000
“12 A 31 A
XI4E 1A 1H-|  5.16250%| 6,453, 125|  5.10000%| 6,375, 000
3 431 [
94EH | XL4E4H1H-|  5.06250%|  6,328,125|  5.00000%| 6,250,000
6 430 H
XI4E7 A 1 H-|  4.96250%|  6,203,125|  4.90000%| 6,125, 000
9 /30 H
XI4E10 A 1 B|  4.86250%| 6,078, 125|  4.80000%| 6,000, 000
~12 A 31 A
5 4 ol 6,078, 125 6, 000, 000
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X2 1H1H-
3H31H
34EH X244 H 1 H- 6,078, 125 6, 000, 000
6 H 30 H
X2HETHI1H- 6,078, 125 6, 000, 000
9 H30H
X210 H 1 H 6,078, 125 6, 000, 000
124 31H
X34 1H1H- 6,078, 125 6, 000, 000
3H31H . .
&t @ 74,773, 438 ® 73, 875, 000
Frvia - 7n—REOLEHEOLE O=@O-O) 1,164,063
@W=(@—®@) 1,125,000
AMEHERT R W@ 96.6% HE
4. 24FHOWRE B OFZMEHE
WRHRABIEOTREX Yy v 2 - 7r— (X243 H 31 HEIAE)
(HAT - 1)
~y Y o EEBRfEAN SBRNAT v 7
HAR A 3M TIBOR SR AER 3M LIBOR AR A%R
1 £ H X044 H 1 H- 5. 06250% 6, 328, 125 5.00000% 6, 250, 000
6 A 30 H
X0 7H1H- 5.16250% 6, 453, 125 5.10000% 6, 375, 000
9 A 30 H
X04£10 1 H 5.23125% 6, 539, 063 5. 20000% 6, 500, 000
124 31H
&1 A I,EI— 5. 16250% 6, 453, 125 5.10000% 6, 375, 000
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3 H 31 H
PAE XI4E4 A 1 H-|  5.06250%| 6,328, 125|  5.00000%| 6,250,000
6 H 30 H
XI4E7 A 1 H-|  4.96250%| 6,203, 125|  4.90000%| 6,125, 000
9 H 30 H
XI4E10 A 1 H|  4.86250%|  6,078,125|  4.80000%| 6,000, 000
12 A 31 H
X24E1 A 1 H-|  4.86250%|  6,078,125|  4.80000%| 6,000, 000
3 H 31 H
3 4EH X24E4 A1 A-|  4.73125%|  5,914,063|  4.70000%| 5,875, 000
6 H 30 H
X24ET A 1 H- 5,914, 063 5, 875, 000
9 H 30 H
X24E10 A 1 H 5,914, 063 5. 875, 000
12 A 31 H
X34E1H 1 B- 5,914, 063 5. 875, 000
3H31H v v
2} ® 74,117, 188 73, 375, 000
Xy v 7n—BREoLEEEOLE O=QD—-10) 1, 820, 313
®=(@—0) 1, 625, 000
HMEHERE ®-O 89.3% HZ
5. 34EH OFEIAE H OFMMAIE
FRIRE R REO T Xy v 2« 77— (X249 H 30 HERLE)
(HA7 2 1)
o [ LB AR SRR
B A
]! ' 3M TIBOR | 4FI%&/E%E | oM LIBOR | 4-fI3/%E
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Param ] @\ //ﬁyﬁ
1 £ H X044 H1H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 H30H
X0OF7H1H- 5.16250% 6,453, 125 5.10000% 6, 375, 000
9 H30H
X010 H 1 H 5.23125% 6, 539, 063 5.20000% 6, 500, 000
12 431 H
XIEF1H 1 H- 5.16250% 6, 453, 125 5.10000% 6, 375, 000
3H31H
2%-H X144 H 1 H- 5. 06250% 6, 328, 125 5. 00000% 6, 250, 000
6 H 30 H
XI4FET7TH1H- 4.96250% 6, 203, 125 4.90000% 6, 125, 000
9 H 30 H
X1 10H1H 4. 86250% 6,078, 125 4.80000% 6, 000, 000
-12 4 31 H
X2HF1H1H- 4. 86250% 6,078, 125 4. 80000% 6, 000, 000
3H31H
3H-H X2HF4H1H- 4.73125% 5,914, 063 4. 70000% 5, 875, 000
6 H 30 H
Sofe 2 @\ //E;E
X2HETH1IH- 4.53125% 5, 664, 063 4.50000% 5, 625, 000
9H 30 H
Parant 3 @\ /,E;E
X2F10H 1 H 4. 56250% 5,703,125  4.50000% 5, 625, 000
-12 4 31 H
’ 5,703, 125 5,625, 000
BHFE1H1H-
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3A31H
i) 73, 445, 313 @ 72, 625, 000
¥rvia s 7n—REoLEHEOkE @=(O—10) 2,492, 188
@=(@—@) 2,375,000
BMEHERR @+@ 95.3% HZ
ook
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