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2004 10 2005 5 2005 11 2006 6 2008 1 2012 1
30 27 30 27 27 5

2004 10 21 2005 5 20 2005 11 10 2006 6 7 2008 1 17 2012 1 18
2004 11 8 2005 6 2 2005 11 29 2006 6 21 2008 1 31 2012 1 27
2034 11 8 2032 6 2 2035 11 29 2033 6 21 2035 1 31 2017 1 27

EUR160mm EUR 294mm EUR 150mm EUR 344mm EUR 318mm USD 650mm
99.940% 100.000% 99.933% 99.864% 99.867% 99.873%
5.070% 4.260% 4.270% 4.700% 4.900% 1.875%

Mid Swap+43bp Mid Swap+28bp 43bp 44bp Mid Swap 78bp
EUR 50,000 EUR 50,000 EUR 50,000 EUR 50,000 EUR 50,000 USD 100,000

ML ML ML ML ML
Aaa(Moody’s) AA-(S&P)

2012 1 4 USD 35mm 5 2017 1 17 3mL+75bp
2012 1 4 USD 105mm 5 2017 1 17 3mL+73bp
2012 1 4 USD 40mm 5 2017 1 12 2.035%
2012 1 4 USD 57mm 5 2017 1 17 2.000%
2012 1 6 USD 20mm 5 2017 1 23 2.000%
2012 1 6 USD 20mm 5 2017 1 23 3mL+73bp
2012 1 6 USD 51mm 5 2017 1 18 3mL+70bp
2012 1 10 USD 30mm 5 2017 1 19 3mL+75bp
2012 1 10 USD 20mm 5 2017 1 19 3mL+70bp
2012 1 10 USD 20mm 5 2017 1 18 3mL+75bp
2012 1 11 USD 20mm 5 2017 1 24 3mL+70bp
2012 1 11 NZD 40mm 5 2017 1 24 3mBBR-FRA+113bp
2012 1 12 USD 20mm 5 2017 1 26 3mL+69bp
2012 2 21 USD 25mm 5 2017 3 1 1.873%
2012 2 21 USD 25mm 5 2017 3 1 1.840%
2012 2 21 USD 20mm 7 2019 3 1 2.400%
2012 2 22 USD 25mm 5 2017 3 1 3mL+70bp
2012 2 22 USD 30mm 5 2017 3 1 3mL+70bp
2012 2 22 USD 20mm 5 2017 3 1 1.890%
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SSA

3 5

GSE
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2012 1 18

(s.a.) ---
( )

78.0 bp ---
110.8 bp ---

1.919% (p.a.) ---
1.875% (p.a.) --- 0.125%
99.792% ---

---
99.667% ---
1.946% (p.a.) ---
113.4 bp ---

1.126% (s.a.) ---
3m US$ Libor 79.6 bp ---

/ ---
bp ---

3m Libor 0.9 bp ---
3m/6m Libor 13.5 bp ---

6m Libor -12.8 bp ---
2 Act/360 Act/365

---
0.374% (s.a.) ---

JGB 3.5 bp --- JGB

*
*
* 9

0.502%

-76.00
0.966

0.125%

0.802%
(0.875% 12/16)

5

2005 11 10
(p.a.) --- (1)

( )

26.5 bp --- (2)
43.0 bp --- (3) (2)

4.278% (p.a.) --- (4) (1) (3) 1
4.270% (p.a.) --- (5) (4) 0.125% 0.01%

99.933% --- (6) (4) (5)
--- (7)

99.633% --- (8) (6) (7)
4.316% (p.a.) --- (9) (5) (9)

46.8 bp --- (10) (9) 2 (1)

3.964% (s.a.) --- (11)
6m Euribor 29.6 bp --- (12) 6 Euribor

(9) 2 (11) Act/Act 30/360
3m/6m Euribor 0.7 bp --- (13) 3 Euribor 6 Euribor

3m Euribor 30.2 bp --- (14) 3 Euribor
bp --- (15)

--- (16)
3m US$ Libor 31.9 bp --- (17) 3 $Libor (14) (15) ×(16)

/ --- (18)
bp --- (19)

3m Libor 7.1 bp --- (20) 3 Libor (17)×(18) (19)
3m/6m Libor -1.0 bp --- (21) 3 Libor 6 Libor

6m Libor 8.2 bp --- (22) 6 Libor
(20) (21) 2 Act/360 Act/365

--- (23)
2.563% (s.a.) --- (24) (22) (23)

JGB 19.3 bp --- (25) JGB (23)

*
*
* 19

30

3.848%
(BUND 4.00% 01/37)

0.300%

1.178
3.13

0.668
-14.25

2.480%
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