TWNUTOHEN1T2]HIU Derivatives 132 Embedded Derivatives Instrument ¥oaneayuvanuamalamsdans

uimmEnminddanisneau

¥ wod
Vaya N

HYUIIBU 11

» Derivatives/Embedded Derivatives . . \ ' D oa
n wlewe |, Junsu | eg thzan . Taguszaen . " face value | yam (au) | %yem | . - nlauviie
¥anBINu JuNamu - Instrument (Structured Note/Credit o feature QYR underlying nonnelu Port # hedge . ' Woen | ganw I8N17 mark to market v
aBINU Amua | @) dyan (hedge/speculate) (au) voadu | fle NAV kEUthE
Derivatives)
nol MF : GF | 01/01/2004| 01/01/2007} 3 Derivatives SWAP swap rate=X% exchange rate | Hedge/partial 2% BB Yankee Bond/currency - 1,000.00 1.00% - 5.8 fnulaedads swap rate+credit ‘Inummlﬁuwwmé’qum itk
. - 4 . = o
A032 PF 02/01/2004| 02/01/2006] 2 Embedded BE I=(set50+X)*participation rate set50 Hedge / fully VNGO00A/ yield+coupon 10,000.060 9,000.00 5.00% 5A - quoted rate INDUVDY dealer 3 578 mmmmﬁumqmmu featurc AN 1%
]

YOI N - L FY . ra »
Wanewe : n3ain in15a9u e Derivatives #3® Embedded Derivatives Instrument 1631097131 "lifimisasnulu " luswande






