(2) &FIBS:EER5]

TR28FE1A27HEH

1. BEFIES (VO UL —EREIERC [ EB . BETACKH))
FE . g (g
Rk KILE a—noiE R RE FDMEEE g
. 4755 2175 29.7 9.5 21.2 753.4
RITEHES
(149,991) (31,144) (5.226) (2,018) (9,.209) (197,588)
o 443.7 213 1 29.2 9.4 20.9 716.3
ANFTH
(118,721) (29,743) (5.068) (1,993) (7.801) (163,326)
_ 18.2 12 0.1 0.0 0.0 195
Hhigh SR 1T
(27.232) (758) (68) 4) (46) (28.108)
13.6 3.2 0.3 0.1 0.3 176
SAESRIT X5 7 D HERTT
(4,038) (643) (90) 21) (1.362) (6,154)
- _ ] 310.8 26.3 5.2 19 16.1 360.3
iR MEEIEET
(58,825) (5.324) (884) (199) (4.287) (69,519)
5.7 0.9 - - 0.1 6.7
Rt
1.177) (85) - - (30) (1,292)
] ] 22725 - - - - 22725
BRIV T2 g
(226,345) - - - - (226,345)
. 3,064.5 2448 34.8 11.4 374 3,392.9
- (436.338) (36,553) (6.110) (2.217) (13,526) (494.744)

GE1)
(Gx2)

(GE3)
(GX4)
(GE5)

ROTERVE-BEMBRISIFZOREERSCET, BARIEFVITIV T HEBAORESNDIMEIE, EFELLL,

RITFRVE-—EEMARIGIRENOBESNSFFEEBETYNTATEEIZIDVTIE, B— DRI THOTHRANHESN DL DI,
BHELTEELTLS,

REFEICF, TBTE. ATMASTREE. BARERART. E2TR2ERUBHTREEAS TN TS,
BAIESESUT UL T NS BRESNAIEIC DT, EHSIZOREARARHFRESN TS S, BELTH LTS,
SRERFENEEOCREEROBELE TS EICIEHLES,



(2) EFEERSI

2 BEERES(YORALLL—EEIS) (J:Eﬁ . BTETEA (k) )
T . 28488 (H4)
32 KILE a—0OgE RREE FOMBEEE et
N 105.0 123.0 108 28 244 265.8
RITHET
(19,968) (25,492) (1,826) (272) (8.274) (55,832)
_ 84.7 106.4 76 27 22.9 2243
RFITEH
(14,494) (20,910) (1,226) (247) (7,795) (44.672)
) 73 7.0 0.2 0.0 0.1 14.6
iz SR1T
(3.485) (3.292) (126) (15) (106) (7.024)
13.0 9.6 3.0 0.1 14 27.0
SAEISR T IE 7 DRERAT
(1,989) (1,290) (474) (10) (373) (4.136)
- ~ ] 295 33.6 19 0.3 6.2 715
F—iEEmEmEGIEEET
6.671) (7.335) (710) (214) (1.850) (16,780)
28 21 0.6 0.2 0.1 5.9
RSt
(937) (691) (248) (201) (207) (2.284)
BASES ST et - - - - - -
[ 137.3 158.7 13.3 33 307 3433
- (27.576) (33518) (2,784) (687) (10,331) (74.896)

GE1)
(GX2)

(GE3)
(GX4)
(GX5)

(GX6)

ROFRVE-—BEMBRIMSIFZOREESCE. BARRSFVITI T HENGHRESNDIIEIEX. EFNALY,

RITERVE—EEMERINGIEENORESNAEBEEBETVNATAITEEIOVNTIH. A—DREITHOTHERAMNLIRESNDH LD,

EHBLTEIELTLS,

AFETHICE EETHF . AIHEPREE. BABKRKRERT. EEPREERVEMFREENEEN TS,
BARIEHIVTI T BN ORESNDIEIITDONTIE, EHSIZOBFARAIVBESN TS0, ERLTE ELTWS,

PORALYY—EHRATYTEREIDEZEIZOVTIE BEXMHICT—DOEEIICZODEENSRINTLSH. SREINDIEBERICELTER

LTEFELTLVS,

SREMAEDEEOLCHREFROBELZITOLEHRICEIEELEFS,




(2) EFIEERSI
3. BEHREAMNES (VOXHL oY —EE|ZEER) LB - BETAGEM))
TR - SZars () )

~37H | 3~6~A [6~125A| 1FE~2%F | 25 ~545F |5FE~10F(10F~304F| 305 E
. 418 37.1 69.1 126.9 261.9 1615 54.9 0.2 753.4
IRITEET
©267) |  (7.963)| (14824)| (28652)| (69.967)| (48401)| (19341 173) | (197,588)
,_ 39.1 36.0 66.6 122.7 250.7 1518 49.1 0.2 716.3
RFETE
6952) |  (6.695) | (12545)| (24160)| (56,733)| (39.800)| (16.405) 36) | (163,326)
,_ 10 0.8 1.2 26 73 4.9 18 _ 195
i ER1T
1188)| «1.166)| (@035 | @o1)| 1923 | 6629)| (1,157 - (28.108)
16 0.3 13 16 3.9 48 4.0 0.0 176
SERTRIEZ DR
(127) (102) (244) @s)| a3 | 973 | (1,779) a3 | (6,154)
- _ ] 173 13.6 25.0 46.9 96.5 99.7 60.9 0.5 360.3
E—ETRE RENGIEEET
(1,709) (1,577) (2,996) (6,017) (16,621) (19,335) (21,034) (230) (69,519)
0.3 0.3 0.3 0.9 10 11 2.9 0.0 6.7
RiE=%t
(59) (50) 92) (129) (226) (165) (570) Wl 1,292
_ ] 1114 1213 997.4 253.7 665.2 774.2 119.2 02l 22725
BARIEZHVT) T 1#E
34200 @310 @957 | (12397 | (59.132)| (98566) | (39.417) (146) || (226,345)
. 170.7 172.2 321.9 4284 | 10244 10364 237.9 09| 33929
e (13.455) | (13.900) | (26.869) | (47.195)| (145.946) | (166.467)| (80.362) (550) || (494,744)

GE¥1) ROFRUE-EEMABARIMEIFEOREERSICIE. BAREHFIITI T HENSHESNHEIEIE, EFENEL,

(¥2) ROFRUVE-EEMBARIGIZRENOBESNSGFFREEETYNTATEEIZDVTIE, B— DI THOTHRANGHESN DL DI,
BHELTEELTLS,

(E3) XFTHFICK.EETF.BIMHEAGHTREE. BABRRERT. EETREERVEMPREENTFENL TS,
(X4) BAREEHFIITITHENOBESNDEEIITOVTIE, EHSIZOEFARNAINRESN TS, EELTEHH ELTLVS,
(X5) SREHAEDEREVOHREFROBEEZIT>LEHERICIEELESD,



(2) EFEERSI
4. BREHENZES (VOXALY—EEIS) (kB BEITAGKM) )
TE - SZEvs ()

~35F | 3~658 |6~1258| 15 ~24 | 28 ~5% |5 ~10% [104E~304 30&#8 s
- 9.8 8.9 17.4 305 442 16.7 5.4 - 132.9
RITEHET
@2194) | (1,953 @671| (6031)| (10,100)|  (3,084) (883) - (27.916)
] 8.3 75 14.6 26.3 375 13.1 4.9 - 112.1
RFTE
(1681) | (1,555 | (@911 | (4942 | (7,733)| (2,659 (855) - (22,336)
0.7 0.6 10 11 3.2 05 0.0 - 73
i ER1T
(338) (278) (479) 610) |  (1,631) (174) 2) - (3512)
0.8 0.8 18 3.1 3.5 3.0 05 - 135
SNESRITRE Z D HERIT
(175) (120) (281) (479) (736) (251) (26) - (2,068)
~ ] 2.1 26 3.9 6.3 10.4 73 3.1 0.0 35.8
F—iEEmMERENGIEEET
(330) (285) 661)| (12000 @3an| @425 1.132) o) |  (8:390)
0.0 0.0 0.1 0.1 05 16 0.7 - 3.0
Rigs1t
(18) @7) 21) (43) (247) (558) (228) - (1,142)
BASEES T et : : : : : : : : :
. 12.0 115 21.4 36.9 55.1 255 9.2 0.0 171.6
e 2542) | (265 | @353 (7274 (12694)| (6067 | (2.243) (10) | (37.448)

GE¥1) ROFRUE-EEMABARIMEIFEOREERSICIE. BAREHFIITI T HENSHESNHEIEIE, EFENEL,

GCE2) HBITERVE—EEMEMIGIEENORESNSEFEEETYNATATIWEIIDNTIE A—DEREITHOTHIRANLHMESNDHLDIE,
BHELTEELTLS,

(E3) XFTHFICK.EETF.BIMHEAGHTREE. BABRRERT. EETREERVEMPREENTFENL TS,
(X4) BAREEHFIITITHENOBESNDEEIITOVTIE, EHSIZOEFARNAINRESN TS, EELTEHH ELTLVS,
(X5) SREHAEDEREVOHREFROBEEZIT>LEHERICIEELESD,



(2) & FIBEHERSI

5 BmilEsS (UaRALY—EE|ZERL) [J:EQ - BMETAGKA) )
T - DN (#)
EE —Z &) TE—XE OIS Ay T 3y FDith a5
. 639.7 48.2 0.8 36.1 28.4 753.4
RITEHET
(170,551) (6,053) (70) (9,049) (11,865) (197,588)
] 609.6 46.9 0.6 35.6 235 7163
RFETEH
(140,947) (5.557) (49) (8.298) (8.475) (163,326)
_ 15.6 12 0.2 0.3 2.2 195
i ER 1T
(24,706) (467) (18) (550) (2.367) (28,108)
145 0.1 0.0 0.2 27 176
SAEISRIT 5 7 DARER 1T
(4.898) (29) 3) (201) (1,023) (6,154)
N _ ] 2335 28.5 35 80.0 1438 360.3
E—iEErEmmENGIEEET
(46,588) (4.366) (383) (12,103) (6,079) (69,519)
43 0.0 0.2 20 0.2 6.7
Rixst
(1,010) (5) (3) (115) (159) (1,292)
_ ] 2.005.8 263.3 34 _ _ 22725
BARIEZVUT)TH#E
(205,317) (20,644) (384) - - (226,345)
. 28833 340 1 7.9 118.2 435 3.392.9
- (423.466) (31,068) (840) (21,267) (18,103) (494,744)

GE1) SBTFRUVE-—ESHERINGIEEORSES(CET. BRIEHFVIT I THENMESNDIIEIE. EFNAL,
GE2) SRITERUVE—EERBEMIGIEENCBRESNSIEBREEBETYN\TATIWMEIIOVTIE. A—DOREITHOTHLNA N SHEINDL DL,

BHELTEELTLS,

(E3) RFTHFICE. EENTF.BIMEAPREE. BABKRRERT. EETREERVEMPREENFFEL TS,

(GX4)
(GE5)

(Gx6)

BAREHVIVT) O THENSHRESNIIMEIT DOV TIE, BHSIZORFARAIVRESNA TS, EELTE ELTLVS,

BEE-Z#HIEIIEEENEEHENERBRTIEFRATYTDEEIBL., (EE-ZH LI EHEFRTEXRRT 2EHRATvTEHT, [0IS)
&%, Overnight Index SwapDEE T, — iR ICZ AYEFEZSHBTEEFRVYTDIEFIET [ RIVT oy j&lE, —fRIZRADYTEE TS5 %
REELTHA T avMEINDIEEERT,

SREFAZDEELHREFRRDOBEZITOHERICXEELEFS.



(2) EFIEERSI

6. EmilES (VaRXAL L —EE|5) [J:Eﬁ - BEETARGKA) )
TE - Z2HEE (H)
EE-ZE) & E-EE TE-ZH a5t
o 23.9 28.7 80.3 132.9
RITEHE
(7,447) (10,674) (9,795) (27,916)
_ 21.7 14.6 75.8 1121
RFTH
(6,969) (6,410) (8,957) (22,336)
_ 0.2 5.6 15 7.3
Hhizh SR 1T
(159) (2,927) (426) (3,512)
2.0 8.5 3.0 135
NERTRIEZDHEEIT
(319) (1,337) (412) (2,068)
. . _ 3.3 5.0 275 35.8
E—EERE ARG EXEET
(863) (2,578) (4,949) (8,390)
16 1.2 0.1 3.0
Rig=tt
(463) (632) (47) (1,142)
BAIEE YT - - - -
o 28.8 349 107.9 171.6
LE2Et
(8,773) (13,884) (14,791) (37,448)

GE1)
(Gx2)

GE3)
(Gx4)
(GEX5)

(Gx6)

ROTERVE-EEMBRIGIFZBOREERSICET, BERIEHFVITIVTHENGHRESNDEIEIEX, EFENALY,

ROTERVE—EEMBERIGIEENORESNDFBFREBETYNTATREIZIDOVTIE, A—DEEITHOTHMNAMNHESNDLDIFE,
BEHBLTEFELTLS,

RFETHFICE EFEZTHF . ATHEPREE. BABRKRRERT. EEPREERVEMRPREENZENL TS,
BAREH VTV T EENSRESNDIBIZDOVTE, BEHSIZOEFARNAINRESN TS0, EELTHELTLVS,

EE-ZEH I EEEEEFEEHERNERMIHEFRTYTDOLEEL. [BE-EAEIEFEEEFRLTE. EH-EEILFEBEFRL
ERMTBERNRTYTDILEELET

SREHFEDEEOCREFBROBELIToHEHRICEIERELED,



(2) EFEERS

7. SBERRNES (VORAL U L—EEIZERKRL) [ B - BEITACGKH))
TEx : 224k ()
LIBOR TIBOR EURIBOR ZDith it
o 627.9 101.6 28.8 31.6 789.9
RITEHE
(116,036) (59,796) (5,013) (15,737) (196,582)
_ 600.9 95.3 28.6 30.8 755.6
RFTH
(99,892) (44,009) (4,884) (14,176) (162,961)
_ 12.8 6.0 0.1 0.3 19.2
i ER 1T
(11,963) (15,623) (61) (157) (27,804)
14.2 0.3 0.1 0.4 15.0
NERITEIEZ DIERIT
(4,181) (164) (68) (1,404) (5,817)
" B ) 325.0 29.6 40 21.4 380.0
E—iEEmEmmEEIEET
(59,890) (3,867) (668) (5,163) (69,588)
5.9 0.1 0.0 0.2 6.1
Rir&t
(1,168) (37) (0) (5) (1,210)
L . 2,302.0 230.3 - 34 2535.8
BAREEED) 7)) T HtE
(232,834) (13,771) - (384) (246,989)
L 3,260.8 361.6 32.7 56.7 3,711.8
L&t
(409,928) (77,471) (5,681) (21,289) (514,369)

GE1)
(Gx2)

GE3)
(Gx4)

ROTERVE-EEMBRIGIFZBOREERSICET, BERIEHFVITIVTHENGHRESNDEIEIEX, EFENALY,
ROTERVE—EEMBERIGIEENORESNDFBFREBETYNTATREIZIDOVTIE, A—DEEITHOTHMNAMNHESNDLDIFE,

BHELTEELTLS,

RFETHFICE EFEZTHF . ATHEPREE. BABRKRRERT. EEPREERVEMRPREENZENL TS,
BAREH VTV T EENSRESNDIBIZDOVTE, BEHSIZOEFARNAINRESN TS0, EELTHELTLVS,

(G¥5) HWEIXMRTHIEFDRNAXIE—ANEHEHNESHBLTWIEEIFE L, EEBEFIRTEXRBRTEIRAVYTEE(R—SARTYTEH) DEES
[Z2DWWTIE, BEXRMIZ—D OB 2EZDDNEHEFESHBLTLNS-O. SHBITLHIEFIZSCTEELTETLELTLS,

(¥6) SREFHFEDERVLHREFROBEEITLEBICKEELES,



(2) EFEERSI

8. SBE&MAES (VORALLP—EEIS) [ EEE - BEITAGKH))
TE - ZREH (H)
LIBOR TIBOR EURIBOR ZDith BT
o 175.0 0.1 43 8.7 188.1
RITEET
(24,275) (104) (714) (1,896) (26,989)
_ 164.2 0.1 4.1 8.3 176.8
RFTH
(22,555) (104) (673) (1,626) (24,958)
_ 3.0 - 0.1 0.0 3.1
Hhizh ER 1T
(904) - (19) (10) (933)
7.7 - 0.1 0.4 8.2
SERIT X IEZ DHBIRIT
(816) - (22) (260) (1,098)
" B _ 53.4 0.0 1.1 4.2 58.8
E—ETREMmEGIEER
(9,609) (4) (260) (887) (10,760)
0.6 0.0 0.0 - 0.6
Rig=tt
(132) (1 M - (134)
BAIES YT - - - - -
. 229.0 0.1 5.4 12.9 2475
LEREt
(34,016) (109) (975) (2,783) (37,883)
GE1) SBASERVE—ELREAICIEEOREESICIE. BARISEI) 7T #ENSIRESN LG X, EFENEL,
GE2) BAERVE—ELREAICIEEIORMESNSEFTEEBETINTATWEIZDLTIE, A—DEREITHOTERANSRESNDIEDIE,
FHELTETELTULVS,
GE3) KFEAZICK. EEAFE. BIHATREE. BABREKRERT. EETREERVERTREENEFTN TS,
GE4) BERIEHFIVTITHEILMESNIIEICDOWTIE, BFSIZOHFARASNBRESN TS, EEL T LELTLS,
(G¥5) HWEIXMRTHIEFDRNAXIE—ANEHEHNESHBLTWIEEIFE L, EEBEFIRTEXRBRTEIRAVYTEE(R—SARTYTEH) DEES

[Z2DWWTIE, BEXRMIZ—D OB 2EZDDNEHEFESHBLTLNS-O. SHBITLHIEFIZSCTEELTETLELTLS,
((X6) SHEEHAEDERLHREBEROBEELTITO-EEICEERLED,



