(2) &FIBS:EESI

1. BERES (UARALUY—EEIEEL)

TR28FE1A27HEH

(BEAL:3kA. )

Rk RILE a—oiE R RE ZTDEERE #WEt
o 881.4 183.1 35.0 8.3 21.7 11294
R
(196,728) (31,795) (5,543) (1,973) (10,097) (246,136)
) 8444 179.3 345 8.2 215 1087.9
RFETH
(165,467) (30,478) (5.378) (1,954) (9.314) (212,591)
] 19.0 10 0.1 0.0 0.0 20.1
i ER 1T
(26,850) (746) 67) 4) (50) 27.717)
179 28 0.4 0.1 0.2 214
SAESRIT XI5 7 DIERTT
4.411) (571) (98) (15) (733) (5.828)
- j ] 473.9 31.6 3.9 0.6 12.8 522.8
E—iEerEmEEIEXEET
(76.512) (5.049) (792) (115) (3.669) (86,137)
N ] 1642.0 _ _ _ _ 1642.0
BRIV T T g
(155,701) - - - - (155,701)
. 29973 214.7 38.9 8.9 34.4 32942
o (428.941) (36,844) (6.335) (2,088) (13.766) (487.974)

GE1) RPDEFHT, FR26F6ARKRICENT, EEMEEFRVBKREH VT T HENOMEEZITTNSIEET J/N\TATHRE|

?%E(%Eﬁd)éﬁm BETLTAR—R) RUZHNER(TERFNADOFTEH) THY ., G HEZENAMHREEZZ(T-HERIIZEIZE
TW3,

(F2) RFEAFICRK. FETE. BAIHSTREE. BABKRRERT, EEPREERVEMPREENTEL TS,

(X3) EmEMESIEIS6FD2OMEICEIE FEEPEBORRELO>TNSIEIE, BAREHV TV THIENRETARELST
BY. RPDBRITFRVE—BEMBERIEIEZOREES L, FEEFBRBOIRELGO>TLSEBIEEFENLLY,

(GXx4) ?Eggg%m%J:Eﬂéﬁﬁ?%tbt%ﬁiE*Jl:%ﬁﬂf:ﬁ%&/&%@“é%a)f&w\ SEREHAEDEFTBOREFROBEEEZIToI-EE
ZIXZEHLFS,



(2) &FIBS:EESI

2. BRAES (VORALO—EEIR)

(BEAL:3kA. )

Rk RILE a—oiE R RE ZTDEERE #WEt
o 93.4 106.1 103 2.1 18.1 2301
RITHFE
(20.972) (25.996) (2,056) (236) (7.804) (57.064)
o 745 90.3 7.0 2.0 17.1 190.9
ANFTH
(14,601) (20,562) (1,341) (215) (7.413) (44.132)
_ 5.7 5.5 0.2 0.0 0.1 115
iz SR 1T
(4,042) (3.859) (123) (5) 71) (8,100)
13.2 10.4 3.1 0.0 0.9 277
SAESRIT X5 7 D HERTT
(2,329) (1,575) (592) (16) (320) (4.832)
_ ] 314 35.5 18 0.3 5.3 74.2
F—IEEREREGIEEET
(7.071) (7.631) (844) (180) (1,722) (17,448)
BAGESSY 7L ] ] ] ] ] ]
. 124.8 1416 12.1 23 234 304.3
- (28,043) (33,627) (2,900) (416) (9.526) (74.512)

GE1) RPOFFHIE, FR6FARKRAICENT, EEFEFRUVER

RS VUT )T HBALIREER (T TWAIEET YN\ T4 THR5]

DS (LEDFHH. BEXTAN—X) RUZNGR (TRIEMADE ) THY . MEILAEENANoHEEZ TGS X ZEICE

ELTWVS,

(X2) RFETFICL. EFEZETF.ALEGHREE. BABKRKRERT. EEPREBERVEMPREENTEN TS,
(G¥3) YORALLY—EFRATYTREIOBESIZOVTIE BRI —DOIMEIIZZDDBENSRIN TS0, SRENDHERIC

IGCCZ&EICEFELTLNS,

(G¥4) EREMEELE156FKD2OMEICEDE, FEEPRBFOMRELOTLDIEEIE, BREEHFVIT) T HENRETARELOT

EY. RPOBITFRVE—EEREMNG | FEOREERSICE. FEEREHORRELGOTLSEGIEEENELL,
(E5) RPDFHIL, LEEZAHRELTHENICERFLEBRZARTDHIDOTHY ., SEREF A EZDERLHREFERDHFEETo5E

[ZIXZEFHLED,




(2) &=FIBS:EERSI

3. BEEANES (VARALU—EE|ERKRL)

(BAL: kA, )

~358 | 3~648 |6~127A| 1E~25F | 25 ~54F [5FE~10F|10FE~304F| 30F#8 oE
- 634 48.2 96.6 166.4 401 1 292.7 60.8 03| 11294
miTEH
10072) | 8675)| (17.392)| (33.418)| (88.690)| (65064)| (22.652) 173) || (246,136)
_ 58.4 47.0 93.7 161.1 388.8 283.3 55.4 02] 10879
RFITE
©657) | (7413 | (14831)| (28482)| (75791 | (57.078)| (20:305) @34) | (212,591)
_ 0.8 0.8 18 2.9 76 4.9 13 _ 20.1
#higER 1T
a164) | @133 | @219 @402 | (1548 | 618D | (1,007 - 27.717)
4.2 04 11 24 47 45 4.1 0.1 214
SAEISRITE 57 DHRIRT
(251) (129) (283) (534) (1,353) (1,799) (1,340) (139) (5,828)
_ ] 277 20.7 39.0 794 150.5 1345 70.8 04 522.8
F—iEEmE MG EEET
2000 | (895 | @772] 7919)| (20495 | (25055 | (24676) 235) | (86,137)
N ) 777 96.5 198.2 190.4 431 1 5691 78.9 04| 16420
BAREESVUT) T #E
1.903) | (2676 | (5518 | (8178 | (360200 (76.088)| (25272 46) | (155,701)
[ 168.7 165.4 333.9 436.2 982.7 996.2 2104 07| 32042
- (14.065) | (13.246) | (26,682) | (49515)| (145205) | (166,.207) | (72.600) 454) | (487,974)
GE1) RPOFFHIL. FR26F6 ARFFRICHENT, EEEXEFRVBAREHIITITHEBNOIMEZZ T TVSIEET /N T4 HE]
?%%(%Eﬁ@ﬁ‘l‘%& BETAR—R) RUORZHNEH(TEREINANDOETE) THY . MBI UFEENANMHREEZIT-IEERITIZEICE
T,
(¥2) RFTFICK, TEBTF . BAIHAAGPREE, BABKRERIT, Eﬁqﬂiﬁﬁf&(ﬁ%**?ﬂ&ﬁﬁﬁ?ﬁiﬁiﬂfb‘éo
(GE3) &REMEELE156ED2DMEIZEDIE, FEEPF ROV REL O TLAEE|E. BRIEEVI T TH#BENRE T AKREL-T

Y. RPOBITFRVE—EEHBEMNG | FEOBREERSICE, FEETEHOHREGO>OTLSEGIFEENL,
RPDFHEUT, LEZIHRELTHEMICEFLERRZARITHLDOTHY . SEEHAEZDEELREFBROBEEZITo-5HE

(GE4)
[CIEEELED,




(2) &=FIBS:EERSI

4. BREFHREBIES (VORALYY—EEI5)

(BAL: kA, )

~358 | 3~648 |6~127A| 1E~25F | 25 ~54F [5FE~10F|10FE~304F| 30F#8 oE
__ 8.7 95 18.3 22.9 40.2 11.1 43 _ 115.1
miTEH
@112 | @173 39s6)| 6085 | 10s0m)| (2362 | (1,007 - (28,532)
_ 74 8.5 15.2 187 31.9 9.7 40 _ 955
RFITE
(1,493) | (1.641) | (2988)| (4647 | (8194 | (2122) (981) - (22,066)
_ 05 05 10 11 24 0.3 0.0 _ 5.8
#higER 1T
471) (395) 627) @©71)|  (1,553) (132) 1) - (4.050)
0.8 05 2.2 3.1 6.0 10 03 _ 138
SAEISRITE 57 DHRIRT
(148) (137) @371) (567)|  (1,060) (108) (25) - (2,416)
_ ] 2.9 20 5.0 6.4 118 6.1 2.8 0.0 37.1
F—iEEmMEmRIGIEEET
(387) (340) 618) | (1,103 |  @s2a)| (2201 |  (1.241) 1o | (8724)
AAGESIUTUL T | - - - - - - - -
[ 115 116 2323 294 52.0 172 7.2 0.0 152.1
- 2499 | @513 |  ae0a)| 7188)| (3631)| (4563)| (2.248) 10| (37,256)
GE1) RPOFFHIL. FR26F6 ARFFRICHENT, EEEXEFRVBAREHIITITHEBNOIMEZZ T TVSIEET /N T4 HE]
?%%(%Eﬁ@ﬁ+ﬁ~ BETAR—R) RUORZHNEH(TEREINANDOETE) THY . MBI UFEENANMHREEZIT-IEERITIZEICE
T,
(¥2) RFTFICK, TEBTF . BAIHAAGPREE, BABKRERIT, EﬁqﬂiﬁFﬁ&U}%*ﬂiTiﬁFﬁﬁﬁiﬂfhéo
(GE3) &REMEELE156ED2DMEIZEDIE, FEEPF ROV REL O TLAEE|E. BRIEEVI T TH#BENRE T AKREL-T

Y. RPOBITFRVE—EEHBEMNG | FEOBREERSICE, FEETEHOHREGO>OTLSEGIFEENL,
RPDFHEUT, LEZIHRELTHEMICEFLERRZARITHLDOTHY . SEEHAEZDEELREFBROBEEZITo-5HE

(GE4)
[CIEEELED,




(2) £FIESEESI
5. B@mAES (VaRALYY—EEIERERL)

(BEGI: Ik, #)

BEE—ZXE | £8— X&) oIS FRA AJvTay ZDfth B
] 981.7 77.2 14 0.0 36.8 32.3 1129.4
RITEET

(213.891) (8.870) (79) ) (8.748) (14,546) (246,136)
,_ 949.0 76.1 1.2 _ 36.3 25.3 1087.9

RFTEH
(185,253) (8.380) 61) - (8,009) (10,888) (212,591)
,_ 16.3 0.9 0.2 _ 0.3 25 20.1

i R 1T
(23.955) (440) (18) - (600) (2,704) 27.717)
16.4 0.2 _ 0.0 0.2 46 214

S ER(TRIE 7 DHRERTT
(4.683) (50) - @) (139) (954) (5.828)
j ] 369.2 425 46 _ 95.5 1.1 522.8
FE—iEEmERENEIEEET
(62.774) (7.394) (281) - (10,983) (4.705) (86,137)
] ) 14545 1875 _ _ _ _ 1642.0
BAREEEVT) 0 g

(144,493) (11,208) - - - - (155,701)
. 2.805.4 307.1 6.0 0.0 132.3 434 3.294.2
e (421.158) (27.472) (360) 2) (19.731) (19.251) (487.974)

GE1) RPOFHEIE, TR26F6 ARFRICBVT, EEEREFRUVBARIEHVITI T HENCREEZ T TVSIEET Y\ T4 5|

if}%%‘(%ﬁ&“d)ﬁ%ﬂz\ HEETAN—R) RUZHEH (TERIBIMNDOEE) THY . G I AFEZERNANHREEXZTIGEIXZEIZE
TW3,

GE2) RFETHICFK. FETE. BIMHGPREE, HBABFERERIT. EETFREERVERFREENEEN TS,

GE3) TEE-ZH I EIXBEEEHEEHERNERBLITEIEFRATYTDOI AL, (TE-TE LI TEFEFIRLTER BT IERRT VS
%389, T0IS &%, Overnight Index SwapDEE T, — X I E AWML ES BT IEH ATV TDEEIET, TFRAIEIL. Forward Rate
gg%eiementtgé)fﬁ;~ —RIZEFNEERBINDILEIET . [ROYToay 1 ElEk, —BICRDY TG I TR EZREELET ATy

R3lD §9

(X4) ERIBMIGLEI56FD2DMEICEDIE FEEPEBOMRELGOTVHESGI L, BAEHFI T T HENRE T KRELOT
Y. RPORITFRVF-—REMBERNGIXEOREERSICE. FREPRFOMRELGOTLDEGEEIENILY,

(;¥5) (ﬁﬁ;gggfﬁy%J:aaﬁﬁ%‘:brgiE@(:%ﬁbf:fﬁ%%éﬁi%?ét@fﬁu\ SREFAEDERPLREFHROBEELZITO-EE
IEEELFS,



(2) &FIBS:EE5|

6. BmAlES (VAaXALU—EEIS)

(BEAL: kA, )

E -8 E-EE EE-L8) st
o 17.3 27.3 70.5 115.1
ST
(6,659) (12,156) 9,717) (28,532)
_ 15.2 15.6 64.7 95.5
KFIT

(6,152) (7,016) (8,898) (22,066)
_ 0.2 49 0.7 58

i ER1T
(113) (3,667) (270) (4,050)
20 6.8 5.1 13.8

NESETZEZDMERTT
(394) (1,473) (549) (2,416)
_ _ 2.9 52 28.9 371
o T CIE 2o
(715) (2,667) (5,342) (8,724)
BARIEE ST Y s - - - -
L 20.2 325 994 152.1
LEEE

(7,374) (14,823) (15,059) (37,256)

GE1) RPOFHII, FR26F6 ARKRICEVNT, EFXEFFRVBREHIITITHBNOHMEZRITTVSIEET J/N\T4JHE]

DiEE (EROHH. BEXER—R) RUZHH B (TERENADE) THY . REIBFERAINHREZRT-HEIEZEIC

LTV,

(F2) XFFTFICK.EETF. AIMGPREE. BABKREKERT. EEFREERVEMPREENAEFEN TS,

GE3) TEE-ZEEILEEAESFEEBEHNERIBTIEFNRTYTIOILEEL. BEE-BEICFEAEEFRLE. [EB-EE LT XS

EFELERMTEERRTYTDILEEET

(¥4) EREMEELEI6RD2OMEICEDE, FEEPRBFOMRELOTVSIEIE, BRFEHFIIT ) THRENRETARELOT

Y. RPOBTFRVE—EEHBEMNG | FEOBREERSICE, FEETEHOHRELGO>OTLSEGIFEENGL,

(G¥5) ?Eggg%m%J:Eﬂéﬁﬁ?%tbt%ﬁiE*Jl:%%ﬂf:ﬁ%&/&%@“é%a)fﬁu\ SEREHAEDEFTOREFROBEEEZIToI-EHE
ZIXZEHLFS,




(2) &FIBS:EESI
7. ZREMFIES (VARHL 2L —EEIZER

(BAL: kA, )

LIBOR TIBOR EURIBOR ZDith BE
e 983.7 143.1 338 31.6 1,192.2
RITEHET
(160,023) (68,517) (5,317) (12,475) (246,332)
- 953.7 1374 336 30.9 1,155.5
RFITE
(143,409) (53,405) (5,183) (11,467) (213,464)
- 13.8 5.3 0.1 0.3 19.5
i ER1T
(12,163) (14,901) (60) (195) (27,319)
16.2 05 0.1 04 17.2
HNERITRIEZFDMERIT
(4,451) (211) (74) (813) (5,549)
. 5 ) 485.5 38.2 40 29.1 556.8
E—iEErrEmENEI EEET
(76,342) (6,076) (788) (6,676) (89,882)
L . 1,657.6 171.9 - - 1,829.5
BARIEEIUTI T e
(159,822) (7,087) - - (166,909)
. 3,126.8 353.3 37.7 60.7 3,578.5
LEEREt
(396,187) (81,680) (6,105) (19,151) (503,123)

GE1) RPOFHIT. FR26F6ARKRICEVN T, EEEEFRUVBAAXRLSFII 7T EBALREERITTSIEERT U\ T4 I EE

?E%T%‘(%Eﬁ@?r%ﬂh BELAAN—R) RUZRMHH (T EREILRNOE) THY . 5 BAFERANoMEER TG ZEISE
TLh%,

(F2) XKFTFICE, TBTF.BIMEPREE. BABKRKRERT, EEPREERVEMRPREEASEN TS,

(X3) WEIRRTHAIEFDRARIE—ANEHEFESHBLTVDIGIZE L, EHEFIRLER BT ERTYTIRE| (R—VRRTYT
F)DEZERBITOWTIEL, ERMIC—DODWBE| S DEZDDEHEHMESHLTVS=O. SRILSEFICHLTZEIZFH ELTWLS,

(F4) ERBEMRIMSIRI156KD2OMEICEOE  FEENEBOMRELO>TLHEEIE, BARGEZHFV T THENREEHRELST
BY. RPDRITFRVE - RBEMBRIGIREOREESICEL. FREHEBFOMRELGO>OTLHEMSI [LE TN,

(;X5) 'ﬁﬁ;gg%@%_taﬂéﬁﬁ?%e‘:b'c%ﬁiﬂ’ﬂl:%?rbf:fﬁ%%’&%d‘é%@f%b), SREMATEOEECRERBOBEEITIHE
CEEBLFD,



(2) &FIBS:EESI
8. ZHMEFAZE (VORALYL—EEI5)

(BAL: kA, )

LIBOR TIBOR EURIBOR ZDith e
o 147.2 0.1 49 7.6 159.8
BITEHEET

(22,819) (114) (855) (2,436) (26,224)
_ 134.8 0.1 46 7.3 146.7

RFITE
(21,076) (80) (787) (2,208) (24,151)
_ 15 0.0 0.1 0.0 1.6

#higER 1T
(602) (34) (22) (4) (662)
10.9 0.0 0.3 0.3 115

NERITEEZFDMERT
(1,141) (0) (46) (224) (1,411)
5 ) 54.7 0.0 1.1 43 60.1
E—EEREmmEIEE
(9,940) (1) (294) (1,140) (11,375)
BAIEE YT )5 - - - - -
L 201.9 0.1 6.0 11.9 219.9
LEEE

(32,759) (115) (1,149) (3,576) (37,599)

GE1) RPOFHIT. FR26F6ARKRICEVN T, EEEEFRUVBAAXRLSFII 7T EBALREERITTSIEERT U\ T4 I EE

?E%T%‘(%Eﬁ@?r%ﬂh BELAAN—R) RUZRMHH (T EREILRNOE) THY . 5 BAFERANoMEER TG ZEISE
TLh%,

(F2) XKFTFICE, TBTF.BIMEPREE. BABKRKRERT, EEPREERVEMRPREEASEN TS,

(X3) WEIRRTHAIEFDRARIE—ANEHEFESHBLTVDIGIZE L, EHEFIRLER BT ERTYTIRE| (R—VRRTYT
F)DEZERBITOWTIEL, ERMIC—DODWBE| S DEZDDEHEHMESHLTVS=O. SRILSEFICHLTZEIZFH ELTWLS,

(F4) ERBEMRIMSIRI156KD2OMEICEOE  FEENEBOMRELO>TLHEEIE, BARGEZHFV T THENREEHRELST
BY. RPDRITFRVE - RBEMBRIGIREOREESICEL. FREHEBFOMRELGO>OTLHEMSI [LE TN,

(;X5) 'ﬁﬁ;gg%@%_taﬂéﬁﬁ?%e‘:b'c%ﬁiﬂ’ﬂl:%?rbf:fﬁ%%’&%d‘é%@f%b), SREMATEOEECRERBOBEEITIHE
CEEBLFD,



