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(=) KM s aEiAa g E AR - WTE HiRFEnt
PR A THAHE AR -

(79) 3R
R BB 72 L T W B SR 2 B it B B RAN T

FILCBO 2005-1 FILCBO 2005-2 FILCBO 2007-1 | EILCBO2007-2
PG PRSI | -G | A | U PRI | SR
BRI $ - $- $ - $ - $ - |$8960,000] $18,164,571
WCERB S 1.868 1,995 3375 3.668 1,765 1219

(f1) ROF BWBELBAYEEEAR (RUEE  F—F’F
AFED EIHEATS Y B ILFHonES IS i E 2
i MBS M A R MBS  LUETTR R
GEHA (B0 2005-2) » MEILUHREHE
AiEE BB EEF AL R IEE > FAL
FZEBRK S HELREWmEZES LIRS
EREEGRE BELEEEREL & - BEIL S
HERILTCE LA CHRENE RILRERS
IefE > BT EHREL ERZETTREE BIEE
BEHE B 1L VS AW e i R %E 2 lE S
o RATNEEFEREILNEES2HERR -

Tt HREZEIFHEHEE- 58

JutttE PR wacis
+=A=+—H|+=H=1+—H
BURAET $6,803,021 $6,908,187
AR 3,638,741 4,449,878
Rl 2,974,113 1,946,701
plcte(wensier 825,624 1,085,149
$14,241,499 | $14,389,915

KA+ ER LT ANEEHUREEZ2HH
CHMEETCATEREERER LT ABARELER
HliE Bk Rl 263, 0791T T & 28, 733 F 7T »



S REDECRERE ST

JUtASE HZA=+—H
B el %6

$130,259 98.99

EMEEAR SR HEESR R B RS
BB LR LR EE T -

PR R B B RE R LR E B
TR AR G it Al A% 2 7 M B i R R B B R R
o RARIN LRI AEEREGERINZEE
BEAABIEES, 359 ot RifiE40,379FT -

T EfiERlEE - P8

KSR

-t JutREE
+EAE A A= H
SIS TS T $6,779,039 $6.921.668
DURAT 2 SR 601,347 518,281
EILCBO 2005- L FHEG TGS LM 7 570,746 549,255
PR SZIRZ EF 65,548
H filt 80,460 80,679
$8.097.140 $8.069.883

ARFAFREZURABREME EERE
A SrFELT (HE) BB o S S0 R R
EHEATHEEREIESGE  GURARE -
By TS CEBBREIMOT

JuttiE JUtINAE
+-H=+—H[+-H=+—H
VIR SRR $4,647,051 $4,699,412
25 ] it 1,868,118 1,802,862
RIS 163,870 319,394
{5 PSR — 5240 100,000 100,000
$6,779,039 $6,921,668
Th-BEEE - F8
St R
+oHA=t—H|+-A=+—H
S
+  H $7,112,299 $6,792,585
5 B 5,317,633 4,913,276
iR 2,574,153 2,450,363
pSiseiins 450,127 382,753
FETE LA 1,316,823 1,134,256
16,771,035 15,673,233
WK BT
R R R 1,052,451 831,382
T A 1,880,860 1,613,489
preiiipretii o 228,278 185,745
FETE A 725,654 585,268
3,887,243 3,215,884
AN EE 12,883,792 12,457,349
TE P K% ik 91,060 124,214
$12,974,852 | $12,581,563

AL il wax:a
Bt o | Wt o o
mooB $3,662,701 $3,662,701
TS 360,044 245,765
$4,022,745 | $3.908,466

RO BT EE BB AR R fEELHE
FELDG AT HEERS e @I R — 217
HBEEABRESESHT > RMEAL SHEERE
R EEATEEZEE > O RS A e
ZarTH R A (HERMBHeEEEA) - B ek
£ EA B SRR A EERE AL
HEB B SR B AR EEEBE LB
FRBEEN 2 ZEERERR KBS R B2 &
o KRS A T > AL B R AR KT
FEEEELAZEHERE ALFBILFERLTA
FEEMAEEET B EEEHRKHE SRR 2R
BAARHIEY. 67% 5k 11.68% » fBA AT G - 1T
BlEHEELE -
+C-HiWEE - 38

it Tt
+oH=E+—H|+—-H=+—H
IR (RER G HTE L HEES7.51 178k
TAARAEA9,932 T R LA
121,64 UTTC R UL/ AE 152, 74T 0 Z 3R $1,863,607 $1,945,068
TR RS 1,113,832 1,576,530
PIFEZE (BRI LH6,522(FE K&
JLH7REE19,663fF e RaHEE LB
A1439FIC RS Ut7AF45 33 UTIuse 2 148D 241,396 470,650
i (Npress 217,874 178,878
IRAE TSR 7E — 1A 175,883 230,421
IRAEE F] — 1548 5,080 5,084
TR — 1P 2,400
$3,617,672 $4,409,031

ARAFIHHE E - Bl EE kAT ER SR ST
QEET A FE R E CEB S AT EE o WE
LR A AL M AT RO 4 FE LA E o DU EE
BB BIEE 21N 7F A o 0 BRI (i B R
I LT LR LR 5 BIEEIIE 72 A8 1 A
34,703 7T B ERBEE K12 ,2491F5C »

ARAFJLF LRI EERAGE SR ES TS
A 54 B K82 fF oL k9, 869 T °




TN RIOIRBAOBELFN

I BEUSRES

iRt it
+oH=+—H[+-A=+—H
RSB K $12,565,901 | $12,744,789
SUTRIZESFIK 5,955,280 17,387,111
SUTIAIZEAER 2,399,181 1,793,142
SESSRATIRHE 198,308 501,413
JATE 49,550 89,996
$21.168,220 | $32.516.451

THh WEEESRESEE

ARONFE B L+ R ILF A EE D E B S 5%
HERZEERSARE22, 448, 022fF L &
16,364,237 70 » F&E B BIH L+ /VESRH
=THRATEENSE CERLL22, 479,178/ ¢

%16,398, 017 EEMEE R

o

St piRaca
FoHEAH A= H
JUTHEEESE 15 R GRS R — U R H A 3T [ESE
FI4.2% » SAERHEAAT B » BITEM S —JORA « DURRHEE
A AR $ - $400,000
Tt TSRS - AR ST R
%0 A~ BREFERE FR3.80% » H T EFFER5.0%—6M LIBOR
HEESAPYEET LR - A~ BEERISRECR— ) RIS A TR -
FIRL SRR HMER0% - FEEN B Bl —TGEA - 500,000
Tt SRS R AR A B IREN SRR — U+ S RARE
BT+ BEFEFER2.95% » FHERAG - HE—K B —J0RA 1,300,000 1,300,000

Jut SRR IR AR A AR B ies — vt =8+ = A+
HEHT » BIEFARR2.80% @ FAERFRE (8K BI—ZGEA

3,700,000

3,700,000

JUT PSS R R R — U R T ST ESE

R R2.75% » SRR - HHE—Z 0 - J0RA $5,000,000 | $5,000,000
U PYEFEEE— A RGO S — SR A — BT 2
TR AR A R A B — AR VG ak — s B R =R
HERFE - (R B JGEA 2,000,000 2,000,000
ST = R CE RN SR — S AU ST -
TEFRIER2.725% » FEFRFGEE ~ (TR —T0 BI—TGEA 1,400,000 1,400,000
PR — ISR -C I R % — U — AU 3T » 32
TR BRI A IR A Al — I E R Tk — R B R
04%3HE - HERAEHE R BEFE R JI—-R 1,600,000 1,600,000
St AFEFH—RCEHIRIAA SRS — o HE A Y BT 53
% AZRFRIER R LRI AR N0.25% » [FFRFIE
Ko BEME—R - 2
JEA 6,000,000 6,000,000
S AFEFH I — R EFHIRIEA SRS — U ATFAR = E S
1T 35 R0 AZSEIFIR R RS T—FHIE RS — s
FEEFISENO0.5% - HERARFHE X BRERAER LRI AR
FIEM0.39% - HERFFHE XK - BEFE—XK Bl—-EE $3,700,000 | $3,700,000
S AT EH I RGN R — o B A F ST
FISEAEAIER3.10% » RHEELRET - (LR BI—JGBA 2.300.000
S BEER R EERIEN SRS - e A R
17 SRFIEER3.15% » FAERREHE R B XK0EA 300.000
$27,300.000 | $25,600,000

)i i TR
A=A A= H
JEN TR A $4,146,969 $2,382,162
JERTFIIE 2,701,645 2,610,947
TRAEHESE 749,342 1,232,773
JER 2 648,389 509,486
JER ARG 482,340 280,006
JER R 213,393 66,025
JENTEK 151,576 173,412
"o 625,140 725,888
$9,718,794 $7,980,699
“t— GEHREH
JutteE iR wacis
+oA=t—H[+HA=+—H
HEAFH $7,647,756 | $7,426,898
I 94,258,482 | 78,740,398
IS 137,574,047 | 131,585,967
SEIIERK 196,705,677 | 176,283,586
Al 14,407,300 10,898,900
SESHE R 215,766,864 | 193,715,311
[ 100,149 122,779

$666,460,275

$598.773,839




G A I R AT < Rl AE O IR AR AR O R R E
Bz M EHMnT

ST EEE B A

Hot-tiE
ToAZH

A%

oA

JU AR R I = R TR A AR — b A =R =T
RIS SRR BIFIFIE » FAAEI RN S —2 0 27
A

$2,000,000

St BRI - KSR — T AERT > R
% 0 HHBC ~ D~ EFEAPRES.15%—6M LIBOR 5 F ~ G ~ HEFERHE
4.22% WA RIIFGRATIRR » BRI FEHFIRFIHER0% - FEE
B0 F - GEA

$1.500,000

Tt SIS IR C RS - NV SRR A T 53
Fizk o ABSEAER (6M LIBOR+0.5001%) Xn/N ; BHEHEFE
(6M LIBOR+0.5002%) xn/N ; CHEfif#E (6M LIBOR+
0.5003%) /N i DFFELHFIEEEy (6M LIBOR+0.5004%) Xn/N
A~ B~ C~ DEZFIBRERSE—E1%<6M LIBOR=2% : 5 4£1%=<
6M LIBOR £2.25% 1 $#=4£1.05% <6M LIBOR=3% : 5PU4E1.05%
=6M LIBOR=3.5% : ##iE1.1%=6M LIBOR=4% ; HAHE11%=
6M LIBOR=4.25% ; 5t41.1%=6M LIBOR=4.5% ; nhFF&itE
HRIPIOM LIBORAF S %3 TS BT PSR IR - H/MAEE R
At RN ER SRR NRa B BIMRZ AR Y B
A 115X (USD CMS 10Y—USD CMS 2Y) > FE0%
FEEAMNE R B—Z0R

$2,300,000 $2,300,000

SRR X AE SR - A AR T ik
% A~ B C DAEFER2X (NTD IRS 5Y-NTD IRS 2Y) 3
E ~ B3R R2 X (NTD IRS 5Y—NTD IRS 2Y) +0.75% ; GH4F
FIRE—EREERFRI% » HEFFR2X (NTD IRS 5Y—-NTD
IRS 2Y) +0.40% %% SHFHHAHER0% o FFERFE—XK - 8
WA

1,800,000

St R SR AR SRS - U LR T S
RohiZF - AZFE3M LIBOR<1%R§ » S2EFI#R3M LIBOR+1.2% ;
3M LIBORZ 190 » S£HifJ#54.7% —3M LIBOR ; B ~ C¥12.5%

(NTD IRS 5Y—NTD IRS 2Y) +0.45% > FBU3.75% : D ~ ES4E
FIER2.5% (NTD IRS 5Y ~NTD IRS 2Y) +0.40% » E$s3.70% »
BIRZSEIFFEARTHER0% - BRAZEAEAMNE 23 » fRE=MAN
B B JGRA

1,200,000

Tt SRR LS - VSRR A TR ET - 4
B=%  AFEHOM LIBOR=2.5%0F » SEHIFEER3% 3 #2.5% <6M
LIBORW » #Hif# % (5.3%—6M LIBOR) ; B##6M LIBOR
< 1.1% » SFiFI%ERE6M LIBOR 5 #1.1%=6M LIBOR=2.5% »
T R3.82%  #2.5% <6M LIBORWE » ZHAHE (5%—6M
LIBOR) : C##6M LIBOR<1.1%0§ » SHiF%E6M LIBOR : &
1.1%=6M LIBOR 2% » SEFH14% ; #2%<6M LIBORE -
SEFIFR (5.1%—6M LIBOR) 3 SZFZHEFISEATHEN0% » £/ {E
AR E—K - S—0EA

$900,000 $900,000

Nt EER - IARR SRS - e A T 2
SHCH3F 0 #6M LIBOR <1.05%H - HIAZFSEHiAI=16M LIBOR © B
#2555 ROM LIBOR +0.0001% : CHEHiFISR6M LIBOR +
0.0002% ; DR F6M LIBOR +0.0003% 3 B4 S F6M
LIBOR +0.0004% : FAZHiFI5E6M LIBOR +0.001% ; GHEF=
$56M LIBOR+0.002% ; HASEHiFIZ6M LIBOR+0.003% : 145
HiFIEEF6M LIBOR +0.004% : IS E6M LIBOR +0.005%
#1.05% 6M LIBOR 2.00%I » A~J#SH ISR £3.50% ; #6M
LIBOR>2.00%Ik » JIA~JZF 52 HiF=E14.52% — 6M LIBOR (SfiFl
HTRR0% )« BHEMAE—R - BI—J0EA

$3.000,000

i E»—%%E?kﬂﬂiﬁﬂﬁmﬁﬁ—71+E’r|iﬁﬂ—H%h s #5rk
Fi% » A%¥OM LIBOR<1.1%IF » BZEFAHR M LIBOR ; #1.1%
=6M LIBOR =2.5%Hf » SEfifI353.5% + #2.5% <6M LIBORE »
AR (5.15%—6M LIBOR) ; B~ C##6M LIBOR<1.1%k§ »
SEfiFIER6M LIBOR ; #1.1%=6M LIBOR =3.5% » SHfif[=}y
4% ; #3.5% <6M LIBORW » S} (5.5%—6M LIBOR) : D -
E%#6M LIBOR<1.1% » %% #6M LIBOR 5 #1.1%=6M
LIBOR =3.5% » SHFIZRBA% .5%<6M LIBORKF » ZHFIZ Ry
(6.05%—6M LIBOR)  &ZFSHEFIEARTHER0% - HABANE—
R EH—TEA

1,300,000 1,300,000

St ZHRER BN A SRS - U =E AR RET -
b A~ B~ C DH¥OM LIBOR < 1.05%0F » BEiFIERF6M
LIBOR : #1.05% =6M LIBOR =2%H + Hffifl53.6% ; 2% <6M
LIBORIF » fll# ks (4.52%—6MLIBOR) : E » F ~ G¥#6M LIBOR
<1.05%H » FHE6M LIBO] 05% <6M LIBOR <290 » Fij5
F53.5% © #2% <6M LIBORI; > FilFEy (4.5%—6M LIBOR) -~ &3
ZERHEFERAHER0% « =B AR -K B -ZGEA

$2,000,000

$2,000,000

Ut =AW R G R — JuH A A — HRAT - oM
LIBOR<0.9%§ + FEfiF/EF56M LIBOR ;5 #0.9% <6M LIBOR
=3.5% > HEIFIERREA% ; #3.5%<6M LIBORE » HEFHE,
(5.5%—6M LIBOR) + SEEFIRALHE0% » FAMEAME—XK
E—TOEA

$500,000 $500,000

A

12,000,000 21,500,000

FEAEIERBS A 2 SRl

79,765 (240.677)

$12,079,765 | _ $21,259,323

St TR TIARR A WSS - U =E A R SR
J\ » #6M LIBOR < 1.05%F » RIAZSEHFI%F560M LIBOR 5 B#3
HiFI#Fs6M LIBOR+0.001% ; CHEEfifI#E6M LIBOR +0.002%
D#SEHiFIER6M LIBOR +0.003% : EEZHiFIZ F56M LIBOR +
0.004% ; FASEHFIZR6M LIBOR+0.005% ; GHELHEAISROM
LIBOR+0.006% ; HA % E6M LIBOR+0.007% ; #1.05% 6M
LIBOR 2.00%l¢f » A~HZF 52 HFIHE13.80% 1 #6M LIBOR>2.00%
I SIIA~HZREmFIRE »—6M LIBOR (EEEFIHETFHRE0% )

2,000,000

2,000,000

S ZHRER— ARG ERE - L=E S A R ERT -
B=% 0 $6M LIBOR=2.5%H » SHEFIH53.03% ; #2.5%<6M
LIBORH§ » FlIZE} (5.2%—6M LIBOR) + &% FHHiFIEEAFHIR
0% » =AM E—K » Ef—ZEA

1,000,000

1,000,000

Sb TR AR ﬁiﬁﬁiw&fs#y NA=F=AHARET  #55k
J\H 0 A~ BEEGM LIBOR < 1.05%F » SIFiFI%H6M LIBOR : %
1.05%=6M LIBOR =2%H » SR 3.5% + #2% <6M LIBORES »
= Fy (4.5%—6M LIBOR)  C D~ E##6M LIBOR<1.05%
I’ > A% R6M LIBOR : #1.05%=6M LIBOR <290} » S
$3.4% : #2%<6M LIBORWf » 2RI} (4.4%—6M LIBOR)
F~G¥# (NTD IRS 5Y—NTD IRS 2Y) Polks » FEATFIFER2.5 X
(NTD IRS 5Y—NTD IRS 2Y) +0.5% : #1.2%< (NTD IRS 5Y

—NTD IRS 2Y) - SHFIF 2% + HEFHI 45 (NTD IRS 5Y—

D IRS 2Y) =1.2%[F > FEFFHE2 X (NTD IRS 5Y—NTD IRS
2Y) +1.75% 3 #1.2%< (NTD IRS 5Y—=NTD IRS 2Y) - Sfifl#
$52.65% 1 SEZFTLAEH (NTD IRS 5Y—NTD IRS 2Y) =1.2%0 »
SEFHR3X (NTD IRS 5Y-NTD IRS 2Y) & #1.2%< (NTD
IRS 5Y—~NTD IRS 2Y) I » FLAIFIFER2.1% © &HIRFFEA IR
0% » B=MAME—K - E—ZEA

$2,000,000

$2,000,000

b5+ R
FENERKESEHEEBYE

—HATRAmEARERER
B# (Moneyline

Telerate) REWHEKEEIN (Reuters) FETZF

B E A R R
A oA B R
e XReE

SHEEARAER AR BLE K
FRATEERA A EET

s j]n?-

R EMERMBET A LR AES

FZ+HBT L FAEEE—
1,000,000T7T
BATH R 23,700, 0001750 ©

“t= - HEMtERBE

HHZRE A7 42 A R
HEHMAEE2.10%

A A R

Tt JutrRe
+oHEA—H[+CHE+—H
15 RS ST R — $2,050,000 $2,550,000
BAMIBGK 223,343 249,588
TFARESE 99,594 172,312
$2,372,937 $2.971.900




THHFRAANGEIT LG BIHHEHZEH
EASH G RSN FEAZRE  RKA LR B
RECEEEFGARREET LA HE  — O
fifi 2 A8 77 3 A3 FLE RSB > A 5w R A AR
HERZAHFFEATELEBRZETLHEHF
DIMER HAF AR LT 23 - A& &m0 E i
B2 . 18-2.40% WEMEML L -ILET—FAHE
/H;ﬁ o

B VI = 8 h= R

JutBsE JUTAREE

+-H=4+—H|+—H=+—H

TEBCFI $138,340 $148,397
HABFEBGEK 112,720 192,841
FABIBA 109,775 147,074
filig ERS + MR (ERR 58,203 58,203
H R R 21,706 -
CRE T HEM 11,496 11,334
Hof 22,606 25,123
$474,846 $582,972

_th-BIEKRE

ANAIBIEXB T ERK - BEME - K
R 0 B TR R oG S D T A B R
AT ER o R A R RATE R BE B E
MR W B R R - B TR ER A AE
55 B Bk R 2 RS B R R IR R 2 AR
BErEat J o ANE BRI HEEERTE TR R
FoBTERECHRERBRTIZRBHOER 2 TF
BEF . AR A -

ARFIREHEBES R TRRAS
R THERBE O <0 - BN (HILTARE
MABUREA2Z - M) FIRES S FEA PR
Fitm (LHARECHEZBRITAGH) BREH
Fosms TEREREER B gEH  BEK
oy HIE AR - i TRk G E % B g
BEA - ARTEELCH - HE  KARHPRER
WAEEN 8k c BT SRR LAy
AR LRI ES -

[55 TR B BRE BTN ELTH —HER
T RERECIEBER AL - 55 T EREEEA
[ By LMk | B BRI BUE - 08 A% 1R 1

W2 R R AR R B R R AT 2 TAFEE -

(167

FEOIRE - BEBH AR 2% TRREREBZE 5

BB ITEBRIEARZN -

KAt ERATAESRIIZERGEH
SHIB165,696F T K152, 1211F ¢ (E il
128,083 0 K109, 7057 1% /B 1E & 12 18 38 TR it

EAE BRI B -

A F IR E AR AR R B 2 R R B B E A

wmT
(g E AR A T
St Jut74E
FoA=+—H[+ZHA=+—H
RS HA $32,310 $34,489
FIE AR 28,011 23,951
SRAEE BT TR 120,910 91,185
5 BT B (138,618) (107,209)
$42,613 $42,416

()R PR AT SR BER TSR R B A, iR iz

FAEFAOT
-t JutREE
+oHEA+—H|+-H=+—H
LEE
[EAHHAT#65% ($105,236) ($117,369)
AT 75 (534,624) (520,530)
LS (639,860) (637,899)
ARAH I B (365.874) (380,696)
THFHAAT RS (1,005,734) (1,018,595)
SRS A A T 808,268 914,211
IR (197,466) (104,384)
AR PEIT (21,518) (22,775)
HTSUIIRAS AR A B S AR AR 94,411 104,215
SRR SRR AR AR 148,673 52,789
TR R R $24,100 $29,845
FEFHERT ($122,279) (8122,671)
(= EREBS M B RS
i1 8L % 2.50% 2.75%
RAHERAER IR 2.50% 3.00%
SRR TR R A iR 2.50% 2.75%
(MR R R A EIZA T
i bR a2
Excdisisid $36,868 $72,565
AR AT $23,208 $14,993




—HR - FERERNS

iR tis JuFARE
FHILIA $3,436,918 | $3,994,541
TR (729,691) (739,534)
$2,707,227 | $3,255,007
Tt HBA-FERHEBEER
iR wicd bR
FIAEH
it $3,059,624 $2,832,508
SR 219,816 201,101
Rk EH 165,696 152,121
HAbAAZH 217,018 216,069
HrEae 746,007 678,883
e 124,495 75,886
e S ANCIE
158 2 A R AT
It JURAE
EAEREERATIR $323,888 $341,453
SRALFTSH
I 305,871 305,871
REFBUSTHRE 2,537 (1,452)
HAERER $509 $2,416
(AR B DR AT HE Gl 7,330
fEaseinzy (4.914) (3,997)
SRR A B (10,898) 11,500
WS HEHTHE (219,108) 26,668
FEIRCEERINE10% 407
LA BTSRRI Es 4,675 7,752
Frisfeei $402,560 $697,948

A5 5 7 O L R 4 o R B2 1

RELE EEIEEEHRERAGT T
i iis iR wacis
FRATFIRHEERER (25%) FHRZBYE $296,121 $822,340
PSR H R
NET
GRS (308,333) (509,090)
Hoofl 634,120 228,985
Wit (298,020) (282,922)
PR IARE - 82,140
AR RECARATIR $323,888 $341,453

BREFBREECHBERNT

Sttt iR wacd

+oA=t—H[+ZH=+—H

IRIEATSMEE (Aff)
WL $862,689 $643,581
REBFHE R 52,397 22,555
BRI 9,281 9,790
BB 8,215 3,590
BT 3,773 2,969
AR SR (48,710) (46,173)
I (711.762) (405,891)
RIS & $175,883 $230,421

A% AR U TR kAR IR 2 R AT
SHRT

EEI s WS TR 2
—O6n $2.574,324
—Ot 876,434

BENTLHEEL  AQRRKREHNZKER

e, 215 uffBAA BN MFAES RERE
R E Z T
ST AL A
—00 $3,301
—O— 4914
MEa—MHEE 7
PR i iR wais
+oH=A—H|+-H=1+—H
AL AR P AR $175,462 $285,528

RO F LA AN R A ER UK T A 2 B R R
MRS . 02% » ANA G LT B8 HA 2K
A 2 B RIS LR f 25, 3 7% -

S AR 2 A 15 73 B I SROZ R AT B AR - DU
M gk 73 B H 2 e SROATTHE B BER P o2 BREH R AT B &
B - A& Ju O THER A R 23 B 2 RN IR AR
BE & A ) AR A 5 SR BUE FGF AT RE B R 2 ]
ISR 9 B B R (R JE A e

ARASLTFERATREEBDA T REE
(&) DAz R 2 EBERERL, 777 T

AR ERILERERANGERLE G
MM ELZHER25% -



BMENLTZFEEL AARZFBERAHRE
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100



RIBEERITIR AR A
IHEEREENE | B SR SR
R+ =H=1—H

B - HrERITIT

ST / SRR AT fTEH EH T (GE=) FiI% (%) A AV
L] g
Lo ENZ &
] i 7 $11,703,798 $11,712.460
A
A 2,750,000 1.052 2,745,017 2,744,629
HEES 98.02.23 1,300,000 0.902 1,298,012 1,297,588
HEES 98.03.30 1,000,000 0.932 997,579 997,102
HEES 98.04.23 700,000 0.953 697,923 697,535
SRS 98.01.09 550,000 0913 549,808 549,799
et 98.02.05 350,000 1.616 349,042 349,176
g 98.01.20 2.035 338,346 338.492
Aty (GE—) 3,711,308 3,713.436
10,687.035 10,687,757
#F) 8,800,000 8.800.000 8.815.462
109.575 3,333,205
etz GE—)
Bank of America Corp. #4£3.6.9.12H2H 0.12.02 327,740 3M LIBOR + 0.820% 327,740 | 102.080 334,557
Wells Fargo & Company 1#§4£3,6,9,12H9H 100.12.09 327,740 3M LIBOR + 0.850% 327,740 | 102.646 336,412
Hth (GE—) 428,966 441,105
1.084.446 1,112,074
SHHEHAE 54 - 932,449
AR A F
e 101.11.01 300.000 313,600 | 93.600 262,080
Hity (GE—) 547,625 508,069
861.225 770.149
HHERI A4 - 614,988
SHHETHHE A 755,800 502,982
BUFE GGE—) 421,332 422,893
BISMiE% (RE—) 386.671 420,149
) 110,000 100,976
- 89,687
AR A HEIINE 57 - 87,076
AT GE—) 65.528 60,140
SENISHE S - 40.250
St G - 37,057
SRR AR - 21,091
MERSREE - A4S 16,610 16,610
11,788 12,635
SRATARSERESE (RE—) 8,758 8.75
N 35,022,566 39.798.848
HEEA VBN AdH R & S
B
O3EIH3A f§4E1,4,7,10H7H 98.07.07 300,000 | 4.700%-6MLIBOR » FEF0% 302,689 | 100.637 301,911
JPMorgan Bank Luxembourg SA FAE1,4.7,10H20H+383H 99.10.20 393,288 | 3M LIBOR + 2.350% - ROP 2Y CDS 393,288 | 99.960 393,131
JPMorgan Bank Luxembourg SA HHELA,7,10H20H+38 % H 99.10.20 491,610 | (3M LIBOR + 0.900%)X N/M 3 491,610 | 99.960 491,413
JPMorgan Bank Luxembourg S HE1.4,7,10H20H+38%H 99.10.20 491,610 491,610 99.980 491,512
BRIFERT R KRB Mbsigat S
PZAERI
JPMorgan Bank Luxembourg SA 4E3,6,9,12 A5 H+5E%H 102.12.05 557,158 HREHIHTE 557.158 99.960 556,935
JPMorgan Bank Luxembourg SA FFAE3,6.9.12 H5 H+58 3 H 102.12.05 540,771 REHIRIE 540,771 99.970 540,609
IXIS Corporate & Investment Bank RERIHIE 101.02.29 327,740 327,740 | 97.970 321,087
Equinox Credit Fund Ple H4E3,6,9,12 H20 1 +285 % 1 102.12.20 327,740 | 3M LIBOR + 1.000% 325938 | 96.000 314,630
HSBC 941,4,7,10H25H 102.04.25 327740 | IREHIKTE 327,740 | 107.030 350,780
Bank of New York Fiduciary 4§4£2,5,8,11 Observation date+583 103.02.28 491,610 | HREFIKE 491,610 | 99.810 490,676
JPMorgan Bank Luxembourg SA #94£:2,5,8,11 HObservation date+5%%£H 103.03.12 393,288 REFIRIE 393,288 99.970 393,170
Deutche Bank AG London EHITE 101.12.15 307740 | kEoRsE 327740 | 99.650 326,593
Deutche Bank AG London RERIRTE 101.12.15 327,740 REHINTE 327,740 99.680 326,691
Morgan Stanley H94F3,6.9.12H6H 106.09.06 327,740 | (3M LIBOR + 1.700%) X N/M : Ngffk 327.740 | 99.960 327,609
BRRERT L R s Mt B0
PIZAER I
IXIS Corporate & Investment Bank - 101.08.31 327,740 | REKIKTE 327740 [ 95.160 311.877
Bank of New York S.A. FF4E6,12H29H 104.06.29 327,740 | 5.800%+25%(69.250%*3M LIBOR 327740 | 99.750 326.921
—BMA Index)
Deutsche Bank AG London HETH2H 103.07.02 491,610 REHIKTE 491,610 | 102.300 502,917




AR i

BTG / S5 RSN fTEH EHA & (GE=) HfFRA
i e
Deutsche Bank AG London FEE2HSH 104.02.05 327740 | REKKIE 98.550
Deutsche Bank AG Singapore E2,8H 18 H+28 % H 99.08.18 327,740 | 6M LIBOR+0.800% * SK&AHIKIE 327,740 | 99.880 327,347
Lloyds TSB Bank #4F2,5,8.11H5H 102.08.05 327,740 | IREKIHIE 327,740 | 99.950 327,576
BNP PARIBAS H4E3,6,9,12H22H 104.09.22 360,514 EHIRTE 351429 | 99.960 360,370
Deutsche Bank AG Singapore FFE2.8H12H 99.08.12 327,740 | 6M LIBOR+0.880% * Sk A&HIFIE 327,740 99.580 326,363
Deutsche Bank AG Singapore 16,127 18H 100.06.18 327,740 | 6M LIBOR+0.880% > SR AKIKTE 327,740 | 99.580 326.36:
Hpt (GE—) 989,613 —_8.148.820
16.753.494 16,908,298
2 A fif
93 1C HE6,12H14H 98.06.14 500,000 | 3.300%*N/365 » NEAREHIFIETHLZ KB 484,736 | 100.141 500,700
921 B HHE6H24H 99.06.24 400,000 | 4.300% -12M LIBOR » FE0% 384,600 | 100.491 401,963
924%¢1C04 HELTHOH 99.01.09 300,000 | 5.800%-6M LIBOR * FBRE0% 300,009 | 102.591 307,773
Westwood funding VI i 102.08.15 327,740 EHIRIE 327,740 | 95.000 311353
Westwood funding V1 102.08.15 360,514 | RERIKIE 360,514 | 95.000 342,488
Curzon Funding Lid. S, 11A3H 103.05.03 327,740 | 6M LIBOR + 0.850% 327,740 | 101.400 332,328
Triaxx Funding High Grade I, Ltd 43,6,9,12H3H+ 28 %H 98.03.03 327,740 3M LIBOR+0.850% 327,740 98.000 321,185
Secured Credit Enhancement Notes
Triaxx Funding High Grade 1, Ltd 4F3,6,9, 12 H3H+ 28 %H 98.03.03 327,740 3M LIBOR+0.850% 327,740 98.000 321,185
Secured Credit Enhancement Notes
Corsair Jersey f4E4,10H 19H 105.10.19 327,740 | 6M LIBOR+1.300% * SKAHIKIE 327,740 | 99.960 327,609
Art 5 Series 145 AHE1LH20H 103.11.20 311,353 EHIRTE 311,353 | 98.500 306,683
Art 5 Series 145 FHE1LH20H 103.11.20 311,353 | REHIFIE 311,353 | 98.500 306,683
EARLS 8 LIMITED H4£3,6.9.12H20H+28 5 H 104.09.20 327,740 | 3.400 327,740 | 99.800 327,085
EARLS 8 LIMITED 14£3,6,9, 1220 H 2% H 104.09.20 327,740 | 3.400 327412 | 99.800 327,085
EARLS 8 LIMITED #4£3,6,9. 1220 H 285 H 104.09.20 327,740 | 3.400 327,740 | 99.100 324,790
NEWSTONEBRIDGE! LIMITED FHE1,4.7,10H28H 104.10.28 327,740 327,740 | 100.000 327,740
SERIES 5
NEWSTONEBRIDGE1 LIMITED 4E1,4,7,10H28H 104.10.28 327,740 | REHIHIE 327,740 | 100.000 327,740
SERIES 6
Art 5 Series 146 542,58, 11 H20H+58%H 103.11.20 311,353 | Min(5.000%,Max(0%,Multiplier* 311,353 | 100.920 314,218
(Index Performance- Strike)))
Art 5 Series 146 2,58, 11 H20H+58%H 103.11.20 311,353 | Min(5.000%,Max(0%,Multiplier* 311,353 | 100.920 314,218
(Index Performance- Strike)))
ity (FE—) 6.823.130 6.730.338
12,875,473 12,773,164
T
5Yrs CMS Spread-7K" i 24817 F4E5,8,11 H29H K2 H28H 100.05.29 500,000 | 3.000% X N/365 » NEAREHIHIE G5 500,000 | 100.322 501,608
CRE
9Yrs CMS Spread-k a8/ T B43,69,12H13H 104.06.13 500,000 | 3.000% X N/365 » NEs k& KIKE teftat 5 500,000 | 100.392 501,962
CRE
7Yrs Quanto Libor Range Accrual- 194£3,6.9,12312H 102.12.12 1,000,000 | 2.150% X N/D » NEfREHIIE 512 1,000,000 | 100.237 1,002,368
KRR T R DR EET IR A8 H SR
6Yrs Quanto Libor Range Accrual- E3,69,12H11H 101.12.11 1,000,000 | 2.100% X N/D » NEARGHIAIE B350 1.000.000 | 100.210 1,002,102
KRR T R DEFARET IR A8 H R
3,000,000 3,008,040
9.623 202,091
638,590 32,891,593
$67.661.156 $72,690,441

CHER B AT REHE BT -
+ B A #54,000,000(F 5 - 41 Bt SR TR 364 A B8 BIE R HiH Mg 2 81K -
© E LR IS BIG 72 72 T 56,128,100 5T -
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R TR AR F]
S SRR IR
R A=A =1

z==
AL FrEEoT
b =| 4
R HAIGR
FEHAIGR $66,440,117
FEHAE R G 27,072,269
93,512,386
AR
AR 93,562,776
I HAE SR IR 36,401,119
129,963,895
FAAGR
FEHARGK 25,076,526
ARG 283,269,812
308,346,338
HEKERIE 3,679,605
PR K2 BB
HA T 1,002,424
L. 7,611
1,010,035
& & 536,512,259
W R IR 3,567,281
PETI | $532,944,978
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RHIBEERI TR AR F]
T H R EE VIR
R A=A =1

. NTHEE
Ok s 1A o | ™ e | oo s | wawm | e | P i
B
9OJLAE HFE07.18 100.07.18 $ 408,600 | 3.698 $ 417765 - $3,735 | 103.157|  $421,500
96201 F4E10.19 101.10.19 450,000 | 2.625 452,319 - 19342 | 104.814 471,661
RA95105 FE07.20 100.07.20 400,000 | 2.000 397,789 - 7,378 )1.292 405,167
#i89105 FFE11.23 98.11.23 431,500 | 5.875 445,511 - 3416 | 104.039 448,927
96104 HHF05.18 9. 1,300,000 | 1.875 1,299,771 - 3,865 | 100.280| 1,303,636
89114 BHE12.15 99.12.15 1,152,000 | 5.125 1,215,640 - 16,782 | 106.981| 1,232,422
HAT95101 HHE01.06 100.01.06 650,000 | 1.750 647,854 - 5861 | 100.572 653,715
{90101 4E01.09 100.01.09 2,500,000 | 5.125 2,655,166 - 25,102 | 107.211| 2,680,268 | H-rhifi4H 150,000 1 Ry
284 [HEES0,000fFIEHE
FolSREHATEG G » A
50,000fFTEfE R firia 1Ths
SIHERS: - THIAE144,0001F7C
FRAFHEBE
Hi§91104 FFE03.08 101.03.08 1,950,000 | 3.625 2,015,137 - 68,021 | 106.829| 2,083,158
H{E91108 FF4E00.10 101.09.10 450,000 | 3.250 468.833 - 12,029 | 106.858 480,862
91111 BHE12.17 101.12.17 450,000 | 2.500 458,678 - 12,012 | 104.598 470,690
HL{E92104 HF4£03.07 102.03.07 550,000 | 1.875 546,921 - 16,137 | 102.374 563,058
{93102 4E01.30 98.01.30 4,629,000 | 1.875 4,629,039 - 2,715 | 100.060| 4,631,754
492107 1§4E09.19 102.09.19 1,112,000 | 2.750 1,139,240 - 45,673 | 106.557) 1,184,913
92110 HFE12.05 102.12.05 1,100,000 | 2.875 1,138,668 - 42,249 | 107.356| 1,180,917
#§93104 HHE03.04 103.03.04 600,000 | 2.375 603,922 - 26,805 | 105.121 630,727
93108 FFE09.15 103.09.15 350,000 | 2.625 360,574 - 12,839 | 106.690 373,413
#93107 FHE07.22 98.07.22 4,050,000 | 2.125 4,054,821 - 16,466 | 100.526] 4,071,287
$#94107 FF09.12 104.09.12 900,000 | 1.625 883,348 - 25,172 | 100.947 908,520
HA§94106 FF07.20 99.07.20 350,000 | 2.000 350,354 - 2,876 | 100.923 353,230
Seft () 1,837,372 - 63,646 1,901,018
26,018,722 - 432,121 26,450,843
JyFEi
Corsair Jersey HHE6,12H6H 102.12.06 $ 397.863 | (6M LIBOR + 397.863 - 80| 100.020 397,943
0.650%) * N/M
3 NERAREHI
SERELZRY
Mg ST
PRI
972 FHELTA10H 102.11.10 300,000 | 2,610 306,550 - (2.513) | 101.346 304,037
97HH3B FHETH21H 102.07.21 400,000 | 2.900 399,696 - 14,564 | 103.565 414,260
97TE&1A BHESH22H 100.08.22 500,000 | 2.950 500,000 - 8,177 | 101.635 508,177
9451 HFHEOH20H 101.09.20 500,000 | 2.700 493,155 - 10,708 | 100.773 503,863
Hfil GG 3,894,067 - (87,983) 3,806,084
5,991,331 - (56,967) 5,934,364
BB OZRES
EILICBO 2005-2 103.09.20 SEfiF 4,276,351 - 186,435 4,462,786
Hpt GGE—) 877.792 (60,632) (183,566) 633,594
5,154,143 (60,632) 2,869 5,096,380
Ealiie
ANZ Banking fHE6,12H15H | 101.12.15 327,740 | 3.200 333,066 - 2,495 | 102.386
Group
96 1 FHE2ASH 101.02.05 300,000 | 2.110 300,143 - (1.294) | 99.617 298,849
PR 153 HFHEAH2SH 100.04.25 300,000 | 2.720 300,000 - 4,821 101607 304,821
Feft (k) 3,587,120 (145,387) (110,399)
4,520,329 (145,387) (104,377)
BT (HED B 1,810,383 - (956.296) 854,087
= GE—)
$43,494,908 ($206,019) ($682.650) $42,606,239
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RHIBEERI TR AR F]

FrA R E O Rl AR

R A=A =1
=3

B AT

TTHM / i RS TR fTEH FHH [l FIE (%) HEHIE RigaE (1) #/ TRIFIEEL

BURFA
2189103 F4£09.28 103.09.28 $1.200,000 6.125 $ - $188,373 |  $1,388.373
H590107 F4£10.19 105.10.19 1,650,000 3.500 - 196,412 1,846,412
RAHI1104 (FE) F4E03.08 101.03.08 3.400.000 3.625 - 168.236 3.568.236
6,250,000 - 553,021 6,803,021

PGS

91 1C05 40116 101.01.16 300,000 3.000 - 14,850 314,850
91:H1C06 40117 101.01.17 300,000 3.000 - 14,953 314,953
90LEIB 1940525 100.05.25 975,000 4.750 - 29,230 1,004,230
93BIIIA 412,08 100.12.08 500,000 2.990 - 21,036 521,036
947X 1N 1H4£06.01 101.06.01 400,000 2.530 - 13,931 413,931
Hit (GE—) 1,135,647 (65,548) (358) 1,069,741
3,610,647 (65,548) 93,642 3,638,741

Eaie
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED | #4:12.20 101.12.20 491,610 6.100 - - 491,610
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED | #54:12.20 101.12.20 327,740 6.100 - - 327,740
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED | #412.20 101.12.20 327,740 5.750 - - 327,740
HONGKONG AND SHANGHAI BANKING CORPORATION LIMITED | #%12.20 101.12.20 491,610 5.750 - - 491,610
Bank of America New York 194F6,12H15H 101.06.15 655,480 3.125 - 17,083 672,563
RBS #54E6,12H10H 100.12.09 327,740 3.000 - 3,685 331,425
RBS 946,125 10H 100.12.09 327,740 3.000 - 3,685 331,425
2,949,660 - 24,453 2,974,113
BRREES GEO) 826,656 - (1.032) 825,624
$13.636.963 ($65.548) $670.084 | _$14.241.499

H— FERIEERZG BT -
# = Eorfv E#E2,120,0001F STi% (BR 88T Big (RE AlE S 2 ISR -

RHIBEERI TR AR F]
PRRE A IR a2
Rt

St
>

AR =k {1

IR AL FIEARE
R i E]
IR (i) & e (1Pl & e (Pl ) FilkLbR (%) S
KifHEAHA GE) 19,600 $130,259 19,600 $130,259 - -

FRERD SR MR AR TR A RE EE A - Her LR -




RIS TR AR F]

HAth-ERl AR

Rt t—=H=1—H

#zt
AL © AT
g EH fifiat
TGS TG A
R LA o
FEaag 77 2006- MEZF & S L2 IR AR $2,938,752
TCRK RS A FE RS UG FE2005- 1 Zasi 75
A5 790,336
EIEAESRT TR b3 T2000- EZFEEE 7L
ZISFEIFBIR 695,497
HAth (FE—) 222,466
4,647,051
AFE
Chi Mei Corp. 327,740
HAh (E—) 1,540,378
1,868,118
ERfEZF (GE—) 163,870
5 FlERS L — 128 (BE—) 100,000
4N it 6,779,039
DA S i (GE—) 601,347
EILCBO 2005- 1 AR R IG5 FE & 2 570,746
FHSZ PR < BB HCEHTIIN
65,548 | SRATIE RS
HAh (GE—) 80,460
& EF __$8.097,140

H— FEIRmEESRZFHE BT -
Ho HESBEINEEAN BREE S A -



RIBZERITIR AR E]

& E A re s AR
REDUHERE
FA
B AT
EE IR AEERN | AEERS | BN (K) GES) | SRR SRR
B A
+ h $6,792,585 $2,801 $36,206 $353,119 $ - $7,112,299
JBIE R 4,913,276 154,316 - 250,041 - 5,317,633
RIS b 2,450,363 157,462 43,720 9,885 163 2,574,153
A0 B S fii 382,753 80,195 12,864 43 450,127
FETERE B 1,134,256 209,736 27,571 311 91 1.316.823
ARG 15.673.233 $604 510 $120.361 $613 356 $297 16,771,035
IR BT
R B A 831,382 $202,802 $- $18,267 $ - 1,052,451
TENSEL fr 1,613,489 310,914 43,712 169 1,880,860
pipreiinat 185,745 55,140 12,646 39 228,278
T B 585,268 164,446 24,343 283 725,654
2RI AET 3,215,884 $733.302 $80.701 $18.267 $491 3,887,243
TR 55 Hi B itk 124,214 $374,938 $ - ($408.092) $ - 91,060
[EER T GE— k) $12,581,563 $12,974,852

o BE R e IR g ERETRUS,311.526(T 7T »
H T B B AR R AR R

H = B A s 2 2186,997 T ik B EH MG A MEATEL -



RIS TR AR F]
IVEEREENY ] AR < SRl e ER
R+ =A=1+—H

31
FRL : HTE T
<ERRE SL AT L HATRIAH FIE (%) W AR Fer
B E 2 S
R EHT $3,343,197
SESHSNHE ST 695,827
FRREHF Y 491,109
SN IERECTHY 350,051
G E S HE A 207,379
AR AT B IS MNE A4 88,804
15 FEA ST 29,148
SEWIRE ALY 21,091
SN B R FER 608
A& 5,227,304
FRE A BB A SRl
ERLE
A TAEERAEHNRIEE (ST H SRR T FEMA | $2,000,000 | #5305 0 A S B~ C ~ DFFEGM LIBOR < 1.05%IK » 100.022| 2,000,444
Rl fHE—Z - B ZCEA SRS BO6M LIBOR § #1.05% =6M LIBOR =2%F »
SEIRIF 6% 2% <6M LIBORIK » FlJsEy
(4.52%—6M LIBOR) : E~F ~ G##6M LIBOR <
1.05%0¥ » FJ#5R6M LIBOR ; £1.05% =6M LIBOR
2% » FIFR3.5% 1 #2% <6M LIBORWE » FIEEy
(4.5%—6M LIBOR)  #%:Z SEHHERAHER0%
NATHEER TIERR TS | WFEETA ST RRERE 2,000,000 | FE535/\F » #56M LIBOR < 1.05%Mf » HIAZF SR 100.018 | 2,000,365

AR (GE—)

—K o B IGEA

J56M LIBOR ; BFFSHiIFI#F56M LIBOR+0.001% 5
CHEHFIFEF6M LIBOR +0.002%  DZEEHiFIERky
6M LIBOR+0.003% ; E# 5% }56M LIBOR +
0.004% 5 FAZHEFIZRRO6M LIBOR+0.005% ; G#2E
A E6M LIBOR +0.006% : HAZZHFERF6M
LIBOR+0.007% i #1.05% 6M LIBOR 2.00%§
A~HZZIHFEREE 3.80% 5 #56M LIBOR >2.00% »
AIA~HZ 2R3 55.00% —6M LIBOR (ZEEFE
FIR 0% )

St AR ARG
Rl

NAEFEZ AT EHET - FSEA
fHE—2 - B —ZGEA

1.000,000

J53 R =% » #6M LIBOR =2.5%IH » S 33.03% :
#2.5% <6M LIBORR; > F#} (5.2%—6M LIBOR)
» B BHHAEEARHER0%

Tt ARSI AR LA
RlfEzF

S =F=HA AT - FEEAN
B B —EAR

2,000,000

43R\ 0 A~ BFHEOM LIBOR < 1.05%MF » SERiF%
B6M LIBOR : #1.05%=6M LIBOR =2%H » ZZiiifi]
F)53.5% 1 ¥2%<6M LIBORK » ZEHFRE (4.5% —
6M LIBOR) ; C - D ~ E##6M LIBOR<1.05%F » 22
IR E6M LIBOR : #1.05% =6M LIBOR = 2% »
SRS 3.4% § 2% <6M LIBORIF » SEiFI#RE
(4.4%—6M LIBOR) : F~G#% (NTD IRS 5Y—
NTD IRS 2Y) =1.2%Wf » S2AFIFE2.5% (NTD
IRS SY—NTD IRS 2Y) +0.5% : #1.2%< (NTD
IRS 5Y—NTD IRS 2Y) - ZEHIFISRE2% 5 HIFR 4
% (NTD IRS 5Y—NTD IRS 2Y) =1.2%[% - i
2% (NTD IRS 5Y—NTD IRS 2Y) +1.75% ;
1.2% < (NTD IRS 5Y—NTD IRS 2Y) » ZIHiF%y
2.65% i HZEFAEE (NTD IRS 5Y —NTD IRS 2Y)
=1.2%HW > ERAFRR3 X (NTD IRS 5Y —NTD IRS
2%< (NTD IRS 5Y—NTD IRS 2Y) I »
SRS R2.1% 5 % ZEHHERAHER0%

Tt =R — S — RO
Rl

A= HATHET  FEEANE
K B IGEA

2,300,000

PRy AZFEEEFIFE R (6M LIBOR+0.5001% )
Xn/N 5 BHEEF#E (6M LIBOR+0.5002%) <
/N @ CHEERFFRR (6M LIBOR+0.5003%) Xn/N :
D EEHFE R (6M LIBOR+0.5004% ) Xn/N i A ~
B~ C ~ DZFZFIRERIH—41%=6M LIBOR=2% ;
B TAE1%=6M LIBOR=2.25% i #=4F1.05%=6M
LIBOR=3% ; 5ilY4E1.05% =6M LIBOR=3.5% : $57i
#£1.1%=6M LIBOR=4% ; #754F1.1%=6M LIBOR
=4.25% 5 FHEE1L1%=6M LIBOR=4.5% ; nkiF&at
JUARIA6M LIBOR AR B ARG HE A 2 SRR T
PR H/NRBEE R IR RS R B AR
3 NRoi%a IR Z A R B EZF SRRy 1.15 X

(USD CMS 10Y—USD CMS 2Y) - FfR}0% -

103.074 | $1.030,738
100.028 2,000,569
99.677 2,292,582

(FERED



(ZRATHD

AR
<ERlRE ST fi Haraide FlIE (%) i P
NSRS SR EENE | L HEERAFIUERT  AAEAME | $900,000 |F53E =2 AZFEOM LIBOR=2.5%IR > SEHIFIHE3% 103.272 $929.,452
Al R B } H2.5%<6M LIBORKF - SHiFIR R (5.3%—6M
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