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2001.9.6 | A9 | od | BEF 3,000 38,300 2903:9.7 38,900 - 2,956 76,900 112,
2001.9.6 | 49| g | wEF 3,000 38,300 2903:9.7 38,900 - | 76,900
B 29,680,000
2001.9.6 || A& | nEF 3,000 38,300 200397, 38,900 80|  2o04-5.3 25070, 000 1,456 76,900 55,
2001.9.6 |9 | AP | ngx 3,000 38,300 290397~ 38,900 450| 2004.12.2 18,045,000 2,506 76,900 95,1
2001.9.6 |9 | #4435 | ngx 3,000 38,300 290397~ 38,900 700| 2005.3.10 26,460,000 2,256 76,900 85,
2001.9.6 || deul | REF 3,000 38,300 290397~ 38,900 700|  2005.1.6 28,700,000 2,256 76,900 85,7
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2001.9.6 | A9 | #¥4 | wEF 3,000 38,300 290397 38,900 - 2,956 76,900 112,328,000
- - g - 2003.9.7 ~ 700| 2004.12.21 28,070,000 - 0 16
] 2] ™ = == . . .
2001.9.6 | A9 | By | wEF 3,000 38,300 290397 38,900 700 A 122 25,070,000 1,556 76,900 59,128,000
y HEE 3] == . . 2003.9.7 ~ . 700 2004.12.6 27,370,000 . . ~
2001.9.6 | A9 | o]Ad | BEF 3,000 38,3001 “907i 796 38,900 750l 200516 30,750,000 1,506 76,900 57,228,000
2001.9.6 | AL | oxg | nEF 3,000 38,300 290397~ 38,900 1,000 2004.12.6 39,100,000 1,956 76,900 74,328,000
] | me 4 e ) . 2003.9.7 ~ ) 956| 2004.6.3 35,467,600 ) X )
2001.9.6 | 49| olga | nEF 3,000 38,300 290397, 38,900 906 200453 v 170,000 1,300 76,900 49,400,000
. . - ) 2004.5.31 ~ - _ _
2002.5.30 | 4| A | BEF 4,000 78,700 50157730 82,500 3,942 76,900
. 9 5 ~ N
2002.5.30 (19| wQ | mEF 4,000 78,700| 200531 82,500 - 3,942 76,900 -
- _ 2 5 ~ -
2002.5.30 |19l | nAF | wEF 8,000 78,700| 2075531 82,500 - 7,883 76,900 -
2003.6.11 |99 | ARE | nEF 9.000)  62,500| 2009.6.12 - 62,600 - 8,868 76,900 126,812,400
2003.6.11 |29 | waln | nsr 4,000)  62,500| 2009.6.12 = 62,600 - 3,942 76,900 56,370,600
2003.6.11 |99 | Wend | nsr 4,000)  62,500| 2009.6.12 = 62,600 - 3,942 76,900 56,370,600
2003.6.11 |99 | A7% | nsx 4,000)  62,500| 2009.6.12 - 62,600 - 3,942 76,900 56,370,600
2003.6.11 |99 | AAE | nsF 4,000)  62,500| 2009.6.12 - 62,600 - 3,942 76,900 56,370,600
1o o ) =n| 2005.6.12 ~ R R R
2003.6.11 | J | °olEd | BEF 8,000 62,500| 50736 11 62,600 76,900
2003.6.11 | <) | el | nEF 8,000(  62,500| 2060.0.12 = 62,600 - 7,883 76,900 112,726,900
2004.5.28 |99 | Add | nEF 8,000 74,700| 2006.5-29 1 74 900 - 8,000 76,900 16,000,000
2004.5.28 |99 | PAE | nEF 8,000)  74,700| 2006529~ 1 74,900 - 8,000 76,900 16,000,000
2004.5.28 | 49 | Fwd | wEF 8,000)  74,700| 2090529 1 74 900 - 8,000 76,900 16,000,000
2004.5.28 |4 | AFA | REF 4,000(  74,700| 2066.5.29 74,900 - 4,000 76,900 8,000,000
2004.5.28 | 99| =Y | nEF 4,000]  74,700| 2006.5-29 <1 74 900 - 4,000 76,900 8,000,000
2004.5.28 | U9 | B | nEF 8,000)  74,700| 2006529~ 1 74,900 - 8,000 76,900 16,000,000
F1D HF7F= 20059 39 319 F7R.
; - . . i ; B} m s
o) AN BAPE ATl Al Aol vaANEASE FE gk,
= H
F3) Af= FAGA 7184
B ZA 2 HFs) == A F2=
oA FA = = 5 LA T = S S S
FEH A oAtz A ] A FHolstE o|x}3] A o] ol gt
740,000 401,000 339,000 52,166,337 7,825,026 1,565,005
= > 2 =1
) olelaztat Hanel Azl /129,

U FAu A el 20
— AP G

-1
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U ASE71E) FAvsAgA, Fo, gAF B FH A
-
D F53%3] 5349
verar | me | ogw | TAS | el [ e I T RN R i
FF | A% | 2A5 | An | A | za | dana | &5
2006.5.29
2004.5.28 | 94 HJd HEF - 8,000 - 74,900 - 74,700| 52,166,837 7,825,026
2014.5.28
2006.5.29
2004.5.28 | I« AdE BEF - 8,000 - 74,900 - 74,700| 52,166,837 7,825,026
2014.5.28
2006.5.29
2004.5.28 | 9d<¥ g BEF - 8,000 - 74,900 - 74,700| 52,166,837 7,825,026
2014.5.28
2006.5.29
2004.5.28 | ¥4 k! HEF 3,942 4,000 - 74,900 - 74,700| 52,166,837| 7,825,026
2014.5.28
2006.5.29
2004.5.28 | 44 23d BEF 3,942 4,000 - 74,900 - 74,700| 52,166,837| 7,825,026
2014.5.28
2006.5.29
2004.5.28 | 9d<¥ At BEF - 8,000 - 74,900 - 74,700| 52,166,837 7,825,026
2014.5.28

F1) FolA @AM Fidel F7hel.

2) °|AH3] 29
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AL - Gl 3 A A E(04.4.1-05.3.31) AR

BAr A e T2 9] 5 27+ | 7] 9AH] G WAL | 7] Ho] A A% AL A}
9 5 FAGF | FAE | FAS| FAS | FAF | A | AAE 7t o] ¢]
2004.4.9 84 BETF 4,000 58| 1,500 2,442 - 38,900 38,900 81,400 103,785,000
2004.4.14 G5 HEF 8,000 117 - 2,883 5,000 38,900 38,900 82,000 124,257,300
2004.4.14 Z93% HET 8,000 117 - 650 7,233 38,900 38,900 82,000 28,015,000
2004.4.22 A3 HET 40,000 589|20,000 19,411 -1 23,800 23,800 82,100| 1,131,661,300
2004.6.3 o] e A HET 3,000 44 - 956 2,000 38,900 38,900 76,000 35,467,600
2004.6.3 A BEF 3,000 44 - 800| 2,156 38,900 38,900 76,000 29,680,000
2004.11.25 At HEF 4,000 58 - 1,800 2,142 38,900 38,900 72,500 60,48,0000
2004.11.25 A&7 HET 10,000 147 - 1,200 8,653 23,800 23,800 72,500 58,440,000
2004.12.2 qag HET 4,000 58 - 720| 3,222 38,900 38,900 79,000 28,872,000
2004.12.2 B HET 3,000 44 - 450| 2,550 38,900 38,900 79,000 18,045,000
2004.12.6 At BETF 4,000 58| 1,800 2,142 - 38,900 38,900 78,000 83,752,200
2004.12.6 o] A gk HEF 3,000 44 - 700| 2,256 38,900 38,900 78,000 27,370,000
2004.12.6 o214l HEF 3,000 44 - 1,000f 1,956| 38,900 38,900 78,000 39,100,000
2004.12.13 A4 HET 4,000 58 - 800| 3,142 38,900 38,900 79,200 32,240,000
2004.12.13 742 BETF 3,000 44 - 700| 2,256 38,900 38,900 79,200 28,210,000
2004.12.13 g4 BETF 4,000 58 - 3,942 - 38,900 38,900 79,200 158,862,600
9001.12.13 Qe nE= 4,000 58 ~ 700| 3,242 38,900 38,900 79,200 28,210,000
4,000 4,000 74,900 74,900
2004.12.15 =72 HEF 40,000 589 - 39,411 - 23,800 23,800 81,500]| 2,274,014,700
2004.12.21 Ay HEF 3,000 44 - 700 2,256 38,900 38,900 79,000 28,070,000
9004.12.94 ne3 nE= 4,000 58 ~ 700 3,242 38,900 38,900 79,900 28,700,000
4,000 58 3,942 82,500 82,500

2005.1.6 o] &t HEF 3,000 44 700 7501 1,506| 38,900 38,900 79,900 30,750,000
2005.1.6 &) 8-l HET 3,000 44 - 700| 2,256 38,900 38,900 79,900 28,700,000
2005.1.11 Hag BEF 4,000 58 720 720| 2,502 38,900 38,900 80,100 29,664,000
2005.1.19 o3& BEF 4,000 58 - 700| 3,242 38,900 38,900 78,000 27,370,000
2005.1.21 A BEF 3,000 44 800 700| 1,456 38,900 38,900 79,000 28,070,000
2005.1.28 Ay HEF 3,000 44 700 7001 1,556| 38,900 38,900 79,000 28,070,000
2005.2.17 Had HET 10,000 147 - 4,000| 5,853 38,900 38,900 81,000 168,400,000
2005.2.17 44 BEF 4,000 58 - 1,000| 2,942 38,900 38,900 81,000 42,100,000
2005.2.17 o] e A HEF 3,000 44 956 700| 1,300 38,900 38,900 81,000 29,470,000
2005.2.17 774 BEF 3,000 44 700 700| 1,556 38,900 38,900 81,000 29,470,000
2005.2.24 d89 HET 8,000 117 - 700| 7,183 38,900 38,900 78,900 28,000,000
2005.2.28 HAA HET 3,000 44 - 650| 2,306 38,900 38,900 82,000 28,01,5000
2005.3.9 qwr BEF 10,000 147 - 790| 9,063 38,900 38,900 76,500 29,704,000
2005.3.10 TS HEF 3,000 44 - 700| 2,256 38,900 38,900 76,700 26,460,000
2005.3.17 AH HET 8,000 117 - 710 7,173| 38,900 38,900 79,100 28,54,2000
2005.3.28 FHEE HET 30,000 441 - 1,260| 28,299| 23,800 23,800 76,500 66,402,000
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(59):

QA

=Ep

Al 55(F)7]

A 54(A)7]

68,049

62,936

25,412

26,180

12,257

13,129

13,881

13,913

144,771

127,828

103,937

89,917

2,782

1,701
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(&9 @ 9, %)

B 0 Al 55(F)7] Al 54(4)7]

v T3] T3]

d a3 4 1,479 1.02 2,077 1.62
o 7] = wy 4,713 3.26 9,169 7.17
2= o 80,475 55.59 64,222 50.24
o7l B - - 49 0.04
A A 158 0.11 224 0.18
0 = 29,618 20.46 28,284 22.13
5 5 8,987 6.21 8,707 6.81
A 1,010 0.70 1,051 0.82
7] 18,331 12.66 14,045 10.99
2 Ak 144,771 100.00 127,828 100.00
A4 9 F 95,600 66.04 82,039 64.18
- A oF A A - -
IR 8,337 5.76 7,878 6.16
7] & 12,053 8.33 10,168 7.95
B g 115,990 80.12 100,085 78.30
2 2 28,781 19.88 27,743 21.70
LR = 144,771 100.00 127,828 100.00

= —

T ZIEpARE B 7R el gk
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2) §xRE U&=
(&9 - 94, %)
= n A 55(3)7] A 54(A)7]
- T3] T3 H]
H o3 oF 3 9,101 30.31 7,464 25.87
55 2 16,389 54.59 15,373 53.28
7t 4 0 0.00 24 0.08
o uk 7] E} 2,470 8.23 3,006 10.42
Al 4 ®H A 27,960 93.13 25,867 89.65
B = 100 0.33 143 0.50
l & 1,957 6.52 2,837 9.83
N A 30,017 99.98 28,847 99.98
LE R )
55 2
75 A
L] 7| E}
AA L= R
H >
2l & 6 0.02 7 0.02
I A 6 0.02 7 0.02
ot A 30,023 100.00 28,854 100.00
F1) dFE, 22 19
2) EdAAL HARFERAY FHat
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3) JA5E &=
(9 - 99, %)
o - . A 55(3)7] A 54(A)7]
S0 " T3] T3]
9 - FEY - 44 0 0.00 0 0.00
o] A 16 0.37 6 0.13
3 e 0 0.00 0 0.00
A % ¢ 69 1.61 197 4.22
A7 - 7k - Y 84 1.97 38 0.81
A A e 933 21.78 1,063 22.79
T AnE A A 8-E5E Y 6 0.15 10 0.22
s d 5449 d 34 0.80 67 1.43
- ZF 1 95 A4 9 0.21 4 0.09
= & ¥ ®H 3 g 1,459 34.07 1,651 35.39
FsAb AU LA G A H A2 849 19.83 837 17.93
71EF FFALE LA JAA ] =Y 822 19.20 793 16.99
7] E} - - - -
st A 4,282 100.00 4,666 100.00
) AuAA 2 EAAAEH ARG &) tEF # FAYEY. (FEEID
71ERs 71diEel &hat
4) £ dEo
(el o<l %)
- L Al 55()7] Al 54(A)7]
- 3w A v
Rl = 25,741 85.74 24,188 83.83
71 4 v = 4,282 14.26 4,666 16.17
F2719 2,696 8.98 3,164 10.96
0 7] o 1,586 5.28 1,502 5.21
st Al 30,023 100.00 28,854 100.00
) AuAA 2 EAAREH ARG &) T 2 FAYEY. (FEEI
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(9] 29, %)

T e Al 55(F)7] Al 54(3)7]
Ta71dE S (A/B X 100) 8.98 10.96
Ta7gd=A) 2,696 3,164
Z dl B 30,023 28,854

(9] © 9, %)

B . Al 55(H)7) A 54(A)7]
= T4 M) T3 Y]
A WA A 30,017 99.98 28,847 99.98
S04 (5 4 10 8) 6 0.02 7 0.02

_25_




T = A 7} 3 7}4=9]
“zr A) 1
A e 3,589
bl Ll =9 < H 206 6
(A) EGRisds 616 A 22
2E Rt 301 A3
7IEH 7S
- 2] 11,366 9,038
= A = 10
R R A 4 62,273 1,109
(B) °" T o 5 A 1,027 127
o)A &l & 754 1,815 A9
2EF7t4 3,818 68
77 166 N26
5 A
+ o F A
A I EE e
© ANEr7ts4
71 ek 74
ARy A g T 2 46 A23
F221(D) = 3 = 112 or
A Al(A+B+C+D) 85,346 10,240
- A 18
%l A 5,907 A5
T o = 4
EEAA 3l ¢] 7+
ANEF7tea 403 1
7B 7FS A
A Al 6,328 A4
% Al 91,674 10,236

¥

F 1) ke FANe ANEAE Ees a9l
2) U RThEH e Ao FALE,
3) AAEAE Brheele] G
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3-4. &5 25383
(9] - 94, %)
A 55(4)7] A 54(A)7]
:I'L % Q. 2] H] 2] A=l 2] H] 2]
%To ?’o‘ﬂ] nﬁ}%%?—oﬂl 74] CQ‘l‘o ?’oH] (ﬁv‘%%?oﬂ] ﬁ]
1= % | 3,473| 38.6 - 3,473| 3,469 39.8 3,469
A E | 5,166| 57.5 - 5,166| 5,132] 59.0 5,132
o) ul 5 = 21 0.2 - 21 21 0.2 21
17| AEF AR 327| 3.7 - 327 85 1.0 85
3 o] F-5 Ak - - - - - - -
2 A 8,987| 100.0 - 8,987| 8,707| 100.0 8,707
=5 .
A AFAE gl
[e]
gt Al 8,987| 100.0 - -| 8,987| 8,707| 100.0 - -| 8,707
F) B HARIERA Y| §at
3-5. RgA I T F Y
(9] - 99)
7 = A 55(F)7] A 54(H)7]
1. A o + ¥ +F 95,599 82,039
B3 gAY 72,128 60,339
A = & b = 11,060 11,412
IR U R RS e R 15,617 14,259
Al kAl 0] 843 624
Al kAol o) vl F=H] = 334 317
(= A B g =¥ ) A4,383 A4,912
2.8 4 9 8+ ¥ & 8,338 7,878
3t 103,937 89,917
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3-6. sAAL-F2) A 3t
1) e st
(k9] - Winke &)
7T L A 55(3F)7] A 54(H4)7] = A
o =] = 29 19 10
2} A 317 346 29
<] = %
N
}‘\l,
71 € 2 A 19 22 A3
2 A E= A 365 387 N22
B 2} el =
71 B 2 A 90 100 A10
A 2o = 90 100 A10
2) =714 S8 |t
(ko] b))
= —L 57 [e) =
o Ao = 754 N .
TR o A= = e = Te e Il P 3 P B |
u] = 1 33 65 115
Al o] wht 70 70
ER ] 29 29
= 28 28
Q] 16 16
71 E} 95 5 4 19 107
= A 29 128 21 168 19 365
F) UL (AR A9, FAFAl 2 A9 57 w7t w02 7)ALKPE 7] X
3) XA |3
(H9 - AV &, %)
A7) ARt H]
T A& AR HEZAA THEAA
T E XA =X A T3 A PR
64 292,995 282,407 30,488 0.70
94 272,758 267,980 4,778 0.31
12¢ 293,059 270,792 22267 1.37
34 274,732 243,315 31,417 1.71
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or

A 54(4)7]

699
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699

439

439
439

Al 55(F)7]

584
584
584

375
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il

i

i

)
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R
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or

A 54(4)7]

28,854
28,847

745
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Al 55(F)7]

30,023
30,017

344
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3) o)A FETT] D AL A3
(9] - 99)
+ o ot | BamaE | Faww FERAE | gy
—6— T -
Az A 300 2,877 3,177
A3 H) AL A 100 2,510 2,610
%lgefj%%ﬁj’;‘“e 0.5 562 562.5
MatchA#, /1A 2N
Current Exposure
2] gkl
w2 A 2 7ol 200 367 567
4) FAFGAE ANEA (AT 3099 o) A
— g gl
5) A& A gEAY A
(] @ o9
T L A 55(F)7] A 54(4)7]
CDS(Credit Default Swap)
TRS(Total Return Swap)
CO(Credit Option)
CLN(Credit Linked Notes) 503 1,002
7] E}
7l 503 1,002
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6) TZ3t5d FAES
(k9. winkel)
= 5F A 55(3)7] A 54(H)7)
T2 34 15,015 29,050
o] A& 60,912 91,410
K ]
A8 3 50,317 100,195
Al 126,244 220,655
F) 1. ERoaE ey E=ql.
2. 52, oA, S, NEAFRE 5 Z7te] AFEFE BAFEY V1A
3-10. ArZA3s A%
- AP e
3-11. R@ A FA S}
(&9 - A, 999, %)
A 55(F)7] A 54(A)7)
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