FER—FIZAVFADG& - EEIZTDOVT (EFHES)
BMAFEDRETIKR (26~28 F£E) (f2F)
26 F[E 27 FE (R) 28 FE (RiA)
miaAE | RITF5IZ Bt miaEAE | RITF5IZ &t THEAE | RITF5I%Z Bt
204 400 200 | 600 (7.0%) 400 % 200 600 (7.7%) % 1,100 1,100(14.1%)
104 3,200 600 | 3,800(44.2%) 3,200 600 | 3,800(48.7%) 3,000 % 600 | 3,600(46.2%)
EE 54 2,400 900 | 3,300(38.4%) 2,400 300 | 2,700(34.6%) 2,200 300 | 2,500(32.0%)
24 900 - | 900 (10.4% 600 - 600 (7.7% 600 - 600(7.7%
xanlic) - - - - x 100 100 (1.3%) - - -
P - - - - - - - - -
G 6,900 1,700 | 8,600 [9,500] 6,600 1,200 | 7,800 [8,400] 7,800
GE) XEZEBRETHIN, AEHTRHEEIBEOHEHOIO. RITERERTE (RR—COBREITBELTHREL),
o TUF—FZAUREBEREERHICE>TONFELED 254,
 EROBRECOVTR, H#E4A1BHLBE3A31BETORTE.
(&iEaiR] 1. SR EERBORE GEOEIHNTEEL).
S 4 32 £ 7. 554 [8. 014] 8. 204 [8. 39%] 8. 73&
FEHRTER 7. 944 [8. 93%] 8. 684 [9. 37#] 9. 194
T FRITHRIE 0.371% 0. 369% -
EEAT Ly
MiHEASE 3.0 bp 9.2 bp -
(£RIFETR) (5. 3 bp) (14. 1 bp)
EBEFES 10. 4% [9. 5%] 7.7% [7. 1%] 7. 7%

GE) 27 FEOFHRTAEOEHICH>TIE, REFTH (28 F 2 A~3 AR 2OVWT. AADAEBMERSFEHLLE,

[27EEFEHE. TEFHEORKITERE] [27EE (@B ~1B)FE Y DEE] * IIEHIR RITERERITHETMEF YT B,
- : I\ L ERHERREORITEREZTHNREERCHELZLD,
OEBEDEIREM - - - OFMEAEE(RTERIMEEHFEY) * TS IT IR ST AR AE ST CINE T 150,
27T E 27TEE 28FEE . " = * EHRTHE . REFERFRITETNEFESLELD,
s N ity | 5 | L
(%4 (RER) ) RATER REEREY | REEHEY (EBFIHEI- DT, BHFIE)
RITHER 170.03kM 166.73kM 162.23kM 204 1.203% 1.221% * BERATVNIE, REEMEYONEFEAT LN EFKITEET
e N : MEFHLI-LD, HRABISOVTIE, FOHFYE SIS
THERFR(TJO—R—X) 9% — 9fFE2m A 104 0.501% 0.537% SNTOMETL,
EHEEER (R IR—R) 84E5M A — 849 A 54 0.142% 0.194% * BRI G L&, EEFIHELTEEE(CE) OFKT
HUAT : I B R — AR — S AR EREYRBRAFERL by 0.051% o108 BEITEHDEIE,

_1_



BMFFEZRS DR (26~28FEXR)

OMEE R AR C={=)
26 F£EX 21 FEXR(RA) 28 FER (RHA)
miEAE | RITFSIZ &t MGEAE | RITFSIZ &t miEAE | RITHFSIZ &t
2045 2,340 677 3,017(5.2%) 2,740 842 3,582(6.2%) 3,440 1,193 4,633 (8.1%)
105 32,400 4,025 | 36,425(62.3%) 32,600 4054 | 36,654(63.6%) 32,200 3951 | 36,151(63.4%)
ElE 54 12,200 2,857 15,057(25.7%) 11,400 3,033 14,433(25.0%) 11,400 2,711 14,111(24.8%)
24 1,800 - 1,800 (3.1%) 1,500 - 1,500 (2.6%) 1,200 - 1,200 (2.1%)
ZF Dt - 180 180 (0.3%) - 259 259 (0.5%) - 235 235(0.4%)
TE(HAEST) - 2,003 2,003 (3.4%) - 1,209 1,209 (2.1%) - 666 666(1.2%)
H 48,740 9,742 | 58,482 [59,369] 48,240 9,397 | 57,637 [59,132] 48,240 8,756 56,996
GE) :ZEBNFERECLERIT, EEERICHODDOLTTEE (HHEEET) IICR L=,
 EROBHEICONTIE,. EE3ATBREDEETHS.
ERRBNERELSD,
(f&H)
60000 204E(5.2%)
-26)
20%(6.26) | . m¢64m|
50000 [ 1
40000 104F (62.3%)
-oR 104F (63.6%) 104 (63.4%)
30000
20000 -
| 1 R e e s 1 s
10000 54(25.7%) | 54 (25.0%) L s
, + =l 5 L~
e 277(3.1Y%) I 24 (2.6% i T 25(2.1%)
0 % OH(0.3%) + £E1(3 4) . 7 OUh(0.5h) % ~§h§2 103 L Z D0 4%) pis oo
26 R QTFEER(RRA) 2BFEER(RRA)
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OFREERITOVLT (HRFEEXRES~N—R)

26 EEXR 27T FEXR(RRA) 28 FER(RA)
EHFRITER 8. 994 [9. 13%] 9. 22%F [9. 28%] 9.47%
EHFITHE 1. 00% 0. 93% —
EH R FRRE 4. 7645 [4. 974F] 4. 994 [5. 13%F] 5. 294
EEEFENE 6.5% [6.4%] 4.7% [4. 8%] 3. 3%
h5EHAE 1,800 EM hEHE 1,500 B hEHE 1,200 B
EENFIFH 2,003 (&M ZTENFIFH 1,200 &M TENFIfT 666 EM

(E) - FHERFHRMBREFTORFHAMEMNETHLL L0, ERIFI R (LHERET ) ISOVWTIE, BEHEZ—# 05 FELTHEALL,
T EROEREIZOVTII. FESASTHREDEETHS.

Ot & £ DHEBEEFKICONT
(E5EF &RIRDHER]

CEFI 96D CRR f P
2.0 165,000
- = = 10 E]H '
oL 6x» H M Libor | 14,000
—a— ERERURER
b £ — A TR 12,000
s P 5|
" 10, 000
5.0
i B,000
A0
6,000
3.0
£ A (M0
g 2,000
0o o
T 2 3 a 5 & 7 & 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26
(#aFREE & R DOERAFRE (IR ]
wpg o5 07AM  [62A 2% M SES 1056 |206A |2F 5% 104 205
” = |Libor Tibor A797V—=b |RA797V=F |RAT97V-b |ATy7 V-t |EESF ([EESF (BEEF |BEER
204 R4 0.7560 — 0.7832 0.6590 0.5575 0.5041 0.8065 0.6793 05173 0.4805
154F R 0.7499 0.6389 0.8235 0.7920 0.6226 0.5337 0.8793 0.7758 0.5319 0.5130
104 R 0.7534 0.6374 0.8387 0.8133 0.6844 0.5969 0.8881 0.8018 0.6095 0.5226
_IEiﬁ5-’EIEFHE] A 09170 A 0.9465| A 0.8731] A 0.7505] A 0.7981] A 0.8316] A 0.8426] A 0.8040] A 0.9031] A 0.9344
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<&F /REFERES>

26 FEXR 21 EER(RRA) 28 FER(RA)
3.0%i2 - - -
20%H#B~3.0%LLT 1,822 M (3.2%) 1,800 &M (3.2%) 919 M (1.9%)
15%#8~2.0% T 13k 3277 {8M(235%) | 1 3k 2,254 {EFM (21.7%) 9,184 {&M (18.9%)
1.0%#B~15% T 1 Jk 1,541 {8 (20.4%) 9,604 &M (17.0%) 9,560 {& M (19.7%)
0.5%#B~1.0%LL T 1k 3414 {8M(238%) | 13k 2,465 &M (22.1%) | 1 Jk 1,982 {&M (24.7%)
05%LL T 1 Jk 6,425 {8 (29.1%) 2 3k 305 8 (36.0%) | 1 Jk 6,889 {&M (34.8%)

CE)EBRFUHEEEFTEL =, 28 FEXR(RA)ICIE. 28 FERITHESFLL,
<BE /EREHMENES >

26 FEX 21 EER(RRQ) 28 EER(RR)
15 Fi 2,667 {8 (4.6%) 2,832 &M (4.9%) 3327 &M (5.8%)
10 F£#B~15 FUT 450 &M (0.8%) 950 &M (1.7%) 1500 &M (2.6%)
5 &FHB~10 F£UT 1 Jk 8,606 &M (31.8%) 19k 7,911 EM(31.1%) | 1 Jk 8,236 {&F (32.0%)
1FB~ 5 FEUT 2 Jk 6,535 & (45.4%) 2 Jk 6,479 EF(45.9%) | 2 Jk 6,681 {EM (46.8%)
1EYUT 8,221 &M (14.0%) 8,256 {&F(14.3%) 6,586 {& M (11.6%)
EEFIFE 2,003 &M (3.4%) 1,209 &M (2.1%) 666 {ZM (1.2%)

X ERMREFERJNEZS IRVIEFARNES IS TEFHEICOVTIE. FFEIASTHREDES THD,

<SE/EHEFBNEDOHE>
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