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A2kal: 2006 06

AL
Tgl

E512H(20064F)

1A $0/8 2RAE 0l8 3RS £0I8 SXHAE $0/8 6XHAE $0/8 BAHAE £0/8
YEHE A A BEE Had [ ANE A LR Had [ ANE LN EEEIERE
cap 3.20% 3.40% 3.50% 3.10% 2.30% 2.65% 3.20% cap 2.95%
floor -9.00% | -9.00% -9.00% -7.00% -7.00% -7.00% -7.00% floor -7.00% floor -7.00%
e Szt | g fol= EEEE EEEE EEEE EEEE EEETT X+ [SetE | FH LB | x> [SHE| EHS0E
2006H06Y  167.45 22131 213.52 178.99 220.85 275.17 244.90 242.27
20064079 16851 063% 063%  063%| 24432 1040% 290%  340%| 20412  -440% -440% -440%| 20296 1339% 3.00% 3.10%] 22925 3.80% 225% 230%| 27711  071% 071% 071%| 25008 212% 212% 212%| 247.99 236% 236% 2.36%
20064089 17544 411%  250%  3.20%| 23828  -247% -247% -247%| 18896  -743% -7.00% -7.00%| 207.44 221% 221% 221%] 22681 -1.06% -1.06% -1.06%| 24216 -12.61% -7.00% -7.00%] 25056 0.19% 0.19% 019%] 251.74 151% 151% 151%
20064099 17805 149%  149%  149%| 24720  374% 290%  340%| 186.62 -124% -124% -124%| 21975 593% 3.00% 3.10%] 24295 7.12% 225% 230%| 23041 -485% -485% -485%|| 26249 476% 3.20% 320%] 26091 3.64% 295% 295%
20064109 17684 -068% -068% -0.68%| 26042  535% 290% 3.40%| 147.50 -2096% -7.00% -7.00%| 20681 -589% -589% -5.89%] 24298  001% 001% 001%| 24988  845% 2.60% 265%] 25018 -4.69% -4.69% -4.69%| 26691 230% 230% 230%
2006118 18496 4.59%  250%  3.20%| 24191 -711% -7.11% -7.11%| 14066  -4.64% -464% -464%| 20475 -100% -1.00% -100%] 249.64  274% 225% 230%| 24119  -348% -348% -348%|| 25425 163% 163% 163%| 26957 100% 1.00% 1.00%
20064129 18539 023% 023%  023%| 24127 -026% -026% -026%| 14635  405% 320%  3.50%| 221.86 836% 3.00% 3.10%| 27119 863% 225% 230%| 23808 -129% -129% -129% 26392 3.80% 3.20% 320%| 26424 -198% -198% -1.98%
20074018 17599 -507% -507% -507%| 207.77 -1388% -9.00% -9.00%| 15133  340% 3.20% 340%| 21034 -519% -519% -519%] 27312 071% 071% 071%| 25690  7.90% 2.60% 2.65%] 25807 -222% -2.22% -2.22%| 252.89 -430% -430% -4.30%
20074029 18320 410%  250%  3.20%| 21685  437% 290% 3.40%| 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%] 25636 -6.14% -6.14% -6.14%| 26713  398% 2.60% 265%] 26801 3.85% 3.20% 320%] 25841 218% 218% 2.18%
20074038 187.60 240%  240%  240%| 21765 037% 037% 037%| 15701 13.72% 320%  3.50%| 22158 634% 3.00% 3.10%| 27887 878% 225% 230%| 26658 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -0.12% -0.12% -0.12%
20074049 19855 584%  250%  3.20%| 23500  7.97% 290% 340%| 17600 12.09% 3.20%  3.50%| 22795 287% 287% 287%| 29039  413% 225% 230%| 26435 -0.84% -084% -0.84% 25572 -291% -291% -2.91%| 25533 -1.08% -1.08% -1.08%
2007H059 21645 9.02%  250%  3.20%| 23746  105% 105% 105%| 17870  153% 153%  153%| 21434 -597% -597% -597%] 28276 -2.63% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%|| 26147 225% 225% 225%] 259.94 181% 181% 181%
2007H069 22131 225% 225%  2.25%| 21352 -10.08% -9.00% -9.00%| 17899  016% 016% 016%] 22085 3.04% 3.00% 3.04%] 27517 -2.68% -268% -268%| 24490  035% 035% 035%|| 24227 -734% -7.00% -7.00%] 260.56 024% 024% 0.24%
eSS 13.75% 17.25%|] S9X|$ A -11.92%  -942%] Xl A -1679% -1569%] HEHX|$ A 109% 153%] XS A 171% 2019%] H9X|%= A -1581% -1566%] HEXE A -275% -275%] LHEXLE A 687% 6.87%
M40 E 13.75% 17.25%] SHE0lE 0.00% 0.00%] S8 0.00% 0.00% H+AE  1.09% 1.53% SEH$AE 171% 2.01%| H3>E 0.00% 0.00%] EE2AE  0.00% 000% HFAE  6.87% 6.87%
Aeke: 2006E 07E
1A +o8 2K $0l8 3AHE $oE SAHAE $9E AL $oI8 AL $0/8
AE e AXE AXE AXH AXH GEE GEE " [ ANE  MEFH [ =g [ AXY
cap 3.50% 3.40% 3.50% 3.10% 2.30% 2.70% 3.35% cap 2.95%
floor -9.00% -9.00% -7.00% -7.00% -7.00% -7.00% -7.00% floor -7.00%
e S2E | @E 308 EEEE] EEETE] S2E | ¥ $oE EEEE] EEET] 2 28 x4+ [SAE | FEHLAUE
20064078 168.51 244.32 204.12 202.96 229.25 277.11 250.08 247.99
2006H08% 17544 411% 270%  3.50%| 23828 -247% -247% -247%| 18896  -743% -7.00% -7.00%| 207.44 221% 221% 221%] 22681 -1.06% -1.06% -1.06%| 24216 -12.61% -7.00% -7.00%] 25056 0.19% 0.19% 019%] 251.74 151% 151% 151%
20064099 17805 149%  149%  149%| 24720  3.74%  290%  3.40%| 186.62 -124% -124% -124%| 21975 593% 3.00% 3.10%| 24295  7.12% 225% 230%| 23041 -485% -485% -485%| 26249 476% 3.35% 335%] 26091 3.64% 295% 295%
20064109 17684 -068% -068% -0.68%| 26042  535% 290%  3.40%| 147.50 -20.96% -7.00% -7.00%| 20681 -589% -5.89% -5.89%] 24298  001% 001% 001%| 24988  845% 270% 270%| 25018 -4.69% -4.69% -4.69%] 26691 230% 230% 230%
20064119 18496 4.59%  270%  3.50%| 24191 -711% -7.11% -7.11%| 14066 -4.64% -464% -464%| 20475 -100% -1.00% -100%] 249.64  274% 225% 230%| 24119 -348% -348% -348%] 25425 163% 163% 163%] 26957 100% 1.00% 1.00%
2006129 18539 023%  023%  023% 24127 -026% -026% -026%| 14635  405% 320%  3.50%| 22186 836% 3.00% 3.10%| 27119  863% 225% 230%| 23808 -129% -129% -129%f 26392 3.80% 3.35% 3.35%] 264.24 -198% -198% -198%
20074019 17599 -507% -507% -507%| 207.77 -13.88% -9.00% -9.00%| 15133  340% 320% 340%| 21034 -519% -519% -519%] 27312 071% 071% 071%| 25690  7.90% 270% 270%| 25807 -222% -2.22% -2.22%| 252.89 -430% -430% -4.30%
20074029 18320 4.10% 270%  3.50%| 216.85  437% 290%  3.40%| 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%] 25636 -6.14% -6.14% -6.14%| 26713  398% 270% 270%| 26801 3.85% 3.35% 335%] 25841 218% 218% 218%
20074039 187.60 240%  240%  240%| 21765  037% 037% 037%| 15701 13.72% 320%  3.50%| 22158 634% 3.00% 3.10%| 27887  878% 225% 230%| 266.58 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -0.12% -0.12% -0.12%
20074049 19855 584%  270%  3.50%| 23500  7.97% 290%  340%| 17600 12.09% 3.20%  3.50%| 227.95 2.87% 287% 287%| 29039  413% 225% 230%| 26435 -0.84% -084% -0.84%] 25572 -291% -291% -291%| 25533 -1.08% -1.08% -1.08%
20074059 21645 9.02%  270%  3.50%| 23746  105% 105% 105%| 17870  153% 153%  153%| 21434 -597% -597% -597%] 28276 -2.63% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 225%| 259.94 181% 181% 181%
20074069 22131 225%  225%  2.25%| 21352 -10.08% -9.00% -9.00%| 17899  016% 016% 016%| 22085 3.04% 3.00% 3.04%] 27517 -2.68% -2.68% -2.68%| 24490  035% 035%  035%| 24227 -734% -7.00% -7.00%] 260.56 024% 024% 0.24%
2007H079 24432 1040%  270%  3.50%| 20412  -440% -440% -440%| 202.96 1339% 3.20%  3.50%| 22925 3.80% 3.00% 3.10%] 27711 071% 071% 071%| 25008  212% 2.12% 2.12%| 24799 236% 2.36% 236%] 269.68 3.50% 2.95% 295%
NS 16.82% 21.62%] SYX|%=BHA  -1922% -17.22%] X% B 919% -7.79%] X% A 109% 153%] AEHX|LE A 017% 042%) Qx| A -1410% -1410%] LR SA  -206% -2.06%] VHX| SAH  746% 7.46%
sE40lE 16.82% 21.62%| (S 0.00% 0.00%] H$:oE 0.00% 0.00%] 2H$AE  1.09% 153% EHE4AE 017% 0.42% H4UE 0.00% 0.00%] &&:UE  0.00% 0.00%| ZHELAE  7.46% 7.46%
AH|2Fl: 20064 082
IAHE 408 AHAE SolE AR 408 E +98 SAHEE 408 A E 408 A E 4018
SEHE AXIE AXY AXIE =y [ AXE GRS GRS Hay [ AXE SESH [ AP [ ANE
cap 3.50% 3.40% 3.50% ERTA 2.35% 2.75% 3.20% cap 2.95%
floor -9.00% -9.00% -7.00% -7.00% -7.00% -7.00% -7.00% floor -7.00%
2 Satg | g8 o= EEET EEET S2t5 | 2" HoE EEET 2E 2o E 2E 208 | X3 |SAE| HELAS
2006H08Y 17544 238.28 188.96 207.44 226.81 242.16 250.56 251.74
20064099 17805 149%  149%  149%| 24720  374%  290%  340%| 186.62  -124% -124% -124%| 21975 593% 3.00% 3.10%| 24295  7.12% 230% 235%| 23041 -485% -485% -485%| 26249 476% 3.20% 320%] 26091 3.64% 295% 295%
20064109 17684 -068% -068% -0.68%| 26042  535% 290% 3.40%| 147.50 -20.96% -7.00% -7.00%| 20681 -589% -589% -5.89%] 24298  001% 001% 001%| 24988  845% 275% 275% 25018 -4.69% -4.69% -4.69%| 26691 230% 230% 230%
2006118 18496 4.59% 270%  3.50%| 24191 -711% -7.11% -7.11%| 14066 -4.64% -464% -464%| 20475 -100% -1.00% -100%] 249.64  274% 230% 235%| 24119 -348% -348% -348%] 25425 163% 163% 163%] 26957 100% 1.00% 1.00%
20064129 18539 023% 023%  023% 24127 -026% -026% -026%| 14635  405% 320%  3.50%| 22186 836% 3.00% 310%| 27119  863% 230% 235% 23808 -129% -129% -129%f 26392 3.80% 3.20% 320%| 264.24 -198% -198% -198%
20074018 17599 -507% -507% -507%| 207.77 -13.88% -9.00% -9.00%| 15133  340% 320% 340%| 21034 -519% -519% -519%] 27312 071% 071% 071%| 25690  7.90% 275% 275%| 25807 -222% -2.22% -2.22%| 25289 -430% -430% -4.30%
20074029 18320 410%  270%  3.50%| 21685  437% 290% 3.40%| 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%] 25636 -6.14% -6.14% -6.14%| 26713  398% 275% 275%| 26801 3.85% 3.20% 320%] 25841 218% 218% 218%
20074039 187.60 240%  240%  240%| 21765  037% 037% 037%| 15701 13.72% 320%  3.50%| 22158 634% 3.00% 3.10%| 27887  878% 230% 235% 26658 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -0.12% -0.12% -0.12%
20074049 19855 584%  270%  3.50%| 23500  7.97% 290% 340%| 17600 12.09% 3.20%  3.50%| 22795 287% 287% 287%| 29039  413% 230% 235% 26435 -0.84% -084% -0.84% 25572 -291% -291% -291%| 25533 -1.08% -1.08% -1.08%
20074059 21645 9.02%  270%  3.50%| 23746  105% 105% 105%| 17870  153% 153%  153%| 21434 -597% -597% -597%] 28276 -2.63% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 225%] 259.94 181% 181% 181%
2007H069 22131 225%  225%  2.25%| 21352 -10.08% -9.00% -9.00%| 17899  016% 016% 016%| 22085 3.04% 3.00% 3.04%] 27517 -2.68% -2.68% -2.68%| 24490  035% 035%  035%| 24227 -734% -7.00% -7.00%] 260.56 024% 024% 0.24%
2007H079 24432 1040%  270%  3.50%| 20412  -440% -440% -440%| 20296 1339% 3.20%  3.50%| 22925 3.80% 3.00% 3.10%] 27711 071% 071% 071%| 25008  212% 212% 2.12%| 247.99 236% 236% 236%] 269.68 3.50% 295% 295%
20074089 23828 -247% -247% -247%| 18896  -743% -743% -743%| 20744  221% 221% 2.21%| 22681 -1.06% -1.06% -106%| 24216 -1261% -7.00% -7.00%| 25056  0.19% 019% 0.19%] 25174 151% 151% 151%] 26541 -158% -158% -158%
EERNESE 11.65% 1565%] SHX|% 3tA  -2418% -2218%] SHX|% 3t 002% 142%| HX|$ oA -218% -174% AEHX|E A 552% -527%] AEHX|E A 676% -676%] HX|E A -119% -119%] FEX|E A 437% 437%
EZEITE 2 2 Y+ E 0.00% 0.00%|___txisol= 9 9 ETEENCTE) 0.00% 0.00%] #txizol= 9 9 EE P 0.00% 0.00%] Stdxol= 0 % EH$AE  4.37% 4.37%




A ok2l: 2006 09
18X =S

AL =
T

2XHA

A0l =

3AUE £08 SAHAE +98 6XUE S8

Y EHE A A A EHE BEE Had [ ANE A EE Had [ ANE
cap 3.50% 3.50% 3.50% 3.00% 2.35% 2.85% 3.30%
floor -9.00% -9.00% -7.00% floor -7.00% -7.00% -7.00% -7.00%
s S2E | 2ELoE EEEXE X+ | S35 | HE 4B EEEXE EEETE 28 £o8
20064092 178.05 247.20 186.62 219.75 242.95 230.41 262.49
20064109 17684 -068% -068% -068%| 26042  535% 3.00% 3.50%| 147.50 -2096% -7.00% -7.00%] 20681 -589% -589% -5.89%] 24298  001% 001% 001%| 24988  845% 285% 285%] 250.18 -4.69% -4.69% -4.69%
200614112 18496 459% 270%  3.50%] 24191 -7.11% -7.11% -7.11%| 14066 -4.64% -4.64% -464%| 20475 -1.00% -100% -1.00%| 249.64  274% 230% 235%] 24119 -348% -348% -348% 25425 163% 163% 163%
20069122 18539  0.23%  023%  0.23%] 24127 -026% -026% -026%] 14635  4.05% 3.20%  3.50%| 221.86 836% 290% 3.00%| 27119  863% 230% 235%] 23808 -129% -129% -129% 26392 3.80% 3.30% 3.30%
2007 H01% 17599 -507% -507% -5.07%] 207.77 -1388% -9.00% -9.00%] 15133  3.40% 3.20% 3.40%| 21034 -519% -519% -519% 27312 071% 071% 071%] 25690 7.90% 2.85%  2.85% 25807 -2.22% -2.22% -2.22%
20074029 18320 410% 270%  3.50%] 21685  437% 3.00% 3.50%| 13807 -876% -7.00% -7.00%| 20836 -0.94% -0.94% -094%| 25636 -6.14% -6.14% -6.14%] 26713  398% 285% 2.85% 26801 3.85% 3.30% 3.30%
20074032 187.60 240%  240%  240%| 21765  037% 037% 0.37%] 15701 1372% 320% 3.50%| 22158  6.34% 290% 3.00%| 27887  878% 230% 235%| 26658 -021% -021% -021%| 26339 -172% -172% -172% SHEALEL gl
20074042 19855 584% 270%  3.50%] 23500  7.97% 3.00% 3.50%] 17600 12.09% 3.20%  3.50%| 227.95 2.87% 287% 287%| 29039  413% 230% 235%] 26435 -084% -084% -084%| 25572 -291% -291% -291%
20074058 21645 9.02% 270%  350%] 23746  105% 105% 105%] 17870  153% 153% 153%| 21434 -597% -597% -597%| 28276 -263% -2.63% -2.63%] 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25%
20074069 22131 2.25%  225%  2.25%] 21352 -1008% -9.00% -9.00%] 17899  0.16% 016% 0.16%| 22085 3.04% 290% 3.00%| 27517 -2.68% -2.68% -2.68%] 24490  035% 035% 035%| 24227 -7.34% -7.00% -7.00%
20074079 24432 1040% 270%  3.50%] 20412  -440% -440% -440%] 20296 1339%  3.20%  3.50%| 22925 3.80% 290% 3.00%| 27711 071% 071% 0.71%] 25008 = 212% 212% 2.12%| 24799 236% 236% 2.36%
2007408 23828 -247% -247% -247%| 18896  -743% -743% -743%| 20744  221% 221% 221%| 22681 -1.06% -106% -1.06%| 24216 -1261% -7.00% -7.00%] 25056  019% 019% 019% 25174 151% 151% 151%
20074098 24720 3.74% 270%  350%] 18662 -124% -124% -124%| 21975  593% 3.20%  3.50%| 24295 7.12% 290% 3.00%| 23041 -485% -485% -4.85%] 26249  476% 285% 2.85%| 26091 3.64% 3.30% 3.30%
2 HX|$3H 1286% 17.66%] SHX|%= 3HA  -28.02% -2652%] X[ 3 446% 616%] HK|E A -268% -218%] X% A -1267% -1247%] HHHX|% B 124% 124%] YHX|$ A -089% -0.89%] YHX|$ &
HLUAE 12.86% 17.66%| EH$olE 0.00% 0.00%] EHFAUE 4.46% 6.16%| SH40AE 0.00% 0.00%] 2H$oAE 0.00% 0.00%] ™40l 1.24% 124%| EHLUAE 0.00% 0.00%] O|&=%o=
AH|2F2l: 20064 102
INUE o8 AL S8 XL U8 SXEE o8 XL 4o
AEHe| HXE HXE AXE Hud | ANE HXE Z el AXE Had [ ANE
cap 3.50% 3.60% 3.40% 2.90% 2.40% 2.95% 3.30%
floor -9.00% -9.00% -7.00% -7.00% -7.00% -7.00% -7.00%
2 S2tg | ¥ folE g2d 2o E 2d 2olE g2d 2olE FEECT
20069108 176.84 260.42 147.50 206.81 24298 249.88 250.18
20069119 18496 459%  2.60%  3.50%] 24191 -7.11% -7.11% -7.11%| 14066 -4.64% -4.64% -464%| 20475 -1.00% -100% -1.00%| 249.64  274% 235% 240%| 24119 -348% -348% -348% 25425 163% 163% 1.63%
20069129 18539  0.23% 023%  023%] 24127 -026% -026% -026%] 14635  4.05% 3.10%  3.40%| 22186 836% 270% 290%| 27119  863% 235% 240%] 23808 -129% -129% -129% 26392 3.80% 3.30% 3.30%
20074018 17599 -507% -507% -5.07%] 207.77 -1388% -9.00% -9.00%] 15133  3.40% 3.10% 3.40%| 21034 -519% -519% -519% 27312 071% 071% 071%] 25690  7.90% 295% 2.95%| 25807 -2.22% -2.22% -2.22%
20074029 18320 410% 2.60%  3.50%] 21685  437% 3.10% 3.60%| 13807 -876% -7.00% -7.00%| 20836 -0.94% -0.94% -094%| 25636 -614% -6.14% -6.14%] 267.13  3.98% 295% 2.95% 26801 3.85% 3.30% 3.30%
2007H03%  187.60 240%  240%  240%| 21765  037% 037% 037%] 15701 1372% 3.10%  3.40%| 22158 6.34% 270% 290%| 27887  878% 235% 240%| 26658 -021% -021% -021%| 26339 -172% -172% -172%
20074049 19855 584%  260%  3.50%| 23500  797% 3.10% 3.60%| 17600 12.09% 3.10%  340%| 22795 287% 270% 287%| 29039  413% 235% 240%| 26435 -0.84% -084% -0.84%| 25572 -291% -2.91% -291% SHErALE gle
20074059 21645 9.02% 2.60%  350%] 23746  105% 105% 105%] 17870  153% 153%  153%| 21434 -597% -597% -597%| 28276 -2.63% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25%
20074069 22131  2.25%  225%  2.25%] 21352 -1008% -9.00% -9.00%] 17899  016% 016% 0.16%| 22085 3.04% 270% 2.90%| 27517 -2.68% -2.68% -2.68%] 24490  035% 035% 035%| 24227 -7.34% -7.00% -7.00%
2007H079 24432 1040%  2.60%  3.50%] 20412 -440% -440% -440%| 20296 1339%  3.10%  3.40%| 22925 3.80% 270% 290%| 27711 071% 071% 0.71%] 25008 = 212% 212% 2.12%| 24799 236% 236% 2.36%
2007408 23828 -247% -247% -247%| 18896 -743% -743% -743%| 20744  221% 221% 221%| 22681 -1.06% -106% -1.06%| 24216 -1261% -7.00% -7.00%] 25056  019% 019% 019% 25174 151% 151% 1.51%
2007409 24720 3.74%  2.60%  350%] 186.62 -124% -124% -124%| 21975  593% 3.10%  3.40%| 24295 7.12% 270% 290%| 23041 -485% -4.85% -485%) 26249  476% 295%  2.95% 26091 3.64% 3.30% 3.30%
20074109 26042 535% 2.60%  3.50%] 147.50 -2096% -9.00% -9.00%] 20681 -589% -589% -589%| 24298 001% 001% 001%| 24988 845% 235% 240%] 25018 -469% -469% -469%| 26691 230% 2.30% 2.30%)
2 HX| 3 1554% 21.84%|] x| A -39.82% -3882%) x| B 497%  677%| WEX|% 8H  2.05% 3.22% FERF A -1013% -9.88% XS A -600% -6.00% WEX|® A 610% 610% LR A
sE40lE 15.54% 21.84%| (S 0.00% 0.00%] H$:oE 497% 677%] EHELAE  2.05% 3.22%] EAHELAE 0.00% 0.00% H4UE 0.00% 0.00%] &H$UE  6.10% 6.10%] D/=H4oE

AloFg: 200644 118
1K E SolE
SEHE HXE
3.50%
-9.00%

cap
floor

2KUE $AUE
HEFE AX| %
cap 3.10% 3.50%
floor -9.00% [ -9.00%

SXHAE $AUE
SEFE AX|S
2.35% | 2.40%

-7.00% [ -7.00%

6XHAE $oUE

SEHE AX| S

cap 3.00% 3.00%

floor -7.00% [ -7.00%
T

E 298
EEENEEE

2.60% | 2.70%
-7.00% | -7.00%

3AAE $oUE
AXE
3.10% 3.30%
-7.00% | -7.00%

EEERIEEE

3.30% | 3.30%
-7.00% | -7.00%

fe Szt | g™ $olE x| EEET EEET EEET EEEXE x| = g $0/8

200614118 184.96 241.91 140.66 204.75 249.64 241.19 254.25

200614129 18539 023% 023% 023%| 24127 -026% -026% -026%| 14635  405% 3.10% 330%| 22186 836% 260% 270%| 27119  863% 235% 240%| 23808 -129% -129% -129% 26392 380% 3.30% 3.30%

200714018 17599 -507% -507% -507%] 20777 -13.88% -9.00% -9.00%| 15133  340% 3.10% 330%] 21034 -519% -519% -519%| 27312 071% 071% 071% 25690  7.90% 3.00% 300% 25807 -222% -222% -2.22%

200714028 18320 410% 260%  350%| 21685  437% 310% 350%| 13807 -876% -7.00% -7.00%| 20836 -094% -094% -094%| 25636 -614% -614% -6.14%| 26713  398% 3.00% 300% 26801 385% 3.30% 3.30%

20071403 187.60 240% 240% 240%| 21765 037% 037% 037%| 15701 1372% 3.10% 330%| 22158 634% 260% 270%| 27887  878% 235% 240% 26658 -021% -021% -021% 26339 -172% -172% -172%

2007\404% 19855 584% 260%  350%] 23500 797% 310% 350%| 17600 1209% 3.10%  3.30%| 22795 287% 260% 270%| 29039  413% 235% 240% 26435 -084% -084% -084% 25572 -291% -291% -2.91%

200714058 21645 9.02% 260% 350%| 23746  105% 105% 105%| 17870  153% 153%  153%| 21434 -597% -597% -597%| 28276 -263% -263% -2.63%| 24405 -768% -7.00% -7.00% 26147 225% 2.25% 2.25% SHSHANS gle

200714069 22131 225% 225%  225%] 21352 -1008% -9.00% -9.00%| 17899  016% 0.16% 0.16%] 22085 3.04% 260% 270%| 27517 -268% -268% -2.68%| 24490  035% 035% 035% 24227 -7.34% -7.00% -7.00%

20071407€ 24432 1040% 260%  350%| 20412  -440% -440% -440%| 20296 1339% 3.10% 330%| 22925 3.80% 260% 270%| 27711  071% 071% 071%| 25008  212% 212% 212%| 247.99 236% 2.36% 2.36%

200714089 23828 -247% -247% -247%| 18896 -7.43% -743% -7.43%| 207.44  221% 221% 221%| 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00%] 250.56  019% 019% 019% 25174 151% 151% 151%

20071 409€ 24720 374% 260%  350%| 18662 -124% -124% -124%| 21975  593% 310% 330%| 24295 7.12% 260% 270%| 23041 -485% -485% -485%] 26249  476% 3.00% 300% 26091 364% 330% 3.30%

2007\410Y 26042 535% 260%  350%| 14750 -2096% -9.00% -9.00%| 20681  -589% -589% -589%| 24298 001% 001% 001%| 249.88  845% 235% 240%| 25018 -469% -469% -469% 26691 230% 230% 2.30%

20074118 24191 -711% -711% -7.11%| 14066 -464% -464% -464%| 20475 -100% -100% -100%| 24964 274% 260% 270%| 24119 -348% -348% -348%] 25425 163% 163% 163% 26957 100% 100% 1.00%
X A 583% 1123%] YX|$ oA -37.35% -3655%] EX|F oA 861% 9.81% EX|$ A 505% 575%) EX|F A -1596% -1576%) HER|F BA  -074% -074%] HFEX|$ BA  547% 547% FEX|$ 37
sxLols 583% 1123%1 &H%AE 0.00% 0.00%]___Stx0lS g %l #H4$AE  5.05% 5.75%L Aol 000% 000% EHLUE 0.00% 0.00%] _#xsols 9 2 IEEEEEEE




A okgl: 2006 12
AR $O/8

2AHAE $08

XEE = E

SXHEE +UE

AHAE 208

Y4B AXIE AXIE AXg Held [ AXe HE e AXIE HAE Had [ AXE
cap 3.50% 3.40% 3.30% 2.60% cap 2.45% 3.05% 3.25%
floor -9.00% -9.00% -7.00% floor -7.00% floor -7.00% -7.00% floor -7.00%
e Szt | g folE EEEE EEET X+ | S2tE | #@dE $oE 2d £ E X+ | SatE | ¥ 2AUE

2006128 185.39 241.27 146.35 221.86 271.19 238.08 263.92
2007401 17599 -507% -507% -507%] 207.77 -13.88% -9.00% -9.00%| 15133  3.40% 3.10% 3.30%| 21034 -519% -519% -519%| 27312 071% 071% 071%] 25690  7.90%  3.05%  3.05%| 258.07 -222% -222% -2.22%
2007\402% 18320 410%  260%  350%| 216.85  4.37%  3.00% 340%| 13807 -876% -7.00% -7.00%| 20836 -0.94% -0.94% -0.94%| 25636 -6.14% -6.14% -6.14%] 26713  3.98%  3.05%  3.05%| 26801 3.85% 3.25% 3.25%
20074038 187.60 240%  240%  240%| 217.65  037% 037% 037%| 15701 13.72% 3.10%  3.30%| 22158 6.34% 250% 260%] 27887  878% 240% 245%| 26658 -021% -021% -021%| 26339 -172% -172% -1.72%
20074042 19855 5.84%  260%  350%| 23500  7.97%  3.00% 340%| 176,00 12.09%  3.10% = 3.30%| 227.95 287% 250% 260%| 29039 = 413% 240% 245%] 26435 -0.84% -0.84% -0.84%| 25572 -291% -291% -291%
20074058 21645 9.02%  260%  350%| 23746  105% 105% 105%| 17870  153%  153%  153%| 21434 -597% -597% -5.97%| 28276 -2.63% -2.63% -2.63%] 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25%
2007\406% 22131 225%  225%  225%] 21352 -10.08% -9.00% -9.00%| 17899  0.16% 0.16%  0.16%| 22085 3.04% 250% 260%| 27517 -2.68% -2.68% -2.68%] 24490  035% 035%  0.35%| 24227 -7.34% -7.00% -7.00% SHErALEL 2ls
2007H079 24432 1040%  2.60%  3.50%| 20412  -440% -440% -440%| 20296 1339%  3.10%  3.30%| 22925 3.80% 2.50% 260%| 27711  071% 071% 071% 25008  212% 2.12% 2.12%| 247.99 236% 2.36% 2.36%
20074089 23828 -247% -247% -247%| 18896  -743% -743% -743%| 20744  221% 221% 221%| 22681 -1.06% -1.06% -106%| 24216 -12.61% -7.00% -7.00%] 250.56  0.19% 0.19% 0.19%] 25174 151% 151% 151%
2007\409% 24720 3.74%  260%  350%| 186.62  -1.24% -124% -124%| 21975  593%  3.10%  3.30%| 24295 7.12% 250% 2.60%| 23041 -4.85% -4.85% -4.85%] 26249  476%  3.05%  3.05%| 26091 3.64% 3.25% 3.25%
20074109 26042 535%  260%  350%| 147.50 -20.96% -9.00% -9.00%| 206.81  -5.89% -5.89% -5.89%| 24298 001% 001% 0.01%| 249.88  845% 240% 245%] 250.18 -4.69% -4.69% -4.69%| 26691 230% 230% 2.30%
2007118 24191 -7.11% -7.11% -7.11%| 14066 -4.64% -4.64% -4.64%| 20475 -100% -100% -1.00%| 249.64 274% 2.50% 2.60%] 24119 -348% -348% -348%| 25425  163% 163% 163%] 26957 100% 1.00% 1.00%
20074128 24127 -026% -0.26% -026%| 14635  4.05%  3.00% 340%| 221.86  836%  3.10%  3.30%| 27119 863% 250% 2.60%| 238.08 -129% -129% -129%] 26392  3.80%  3.05%  3.05%| 264.24 -1.98% -1.98% -198%

22X A 534% 10.74%| YYR|$ SH  -3429% -33.09%] HX|F 3 861% 981%| HX|% A 435% 505%] AEHX|E A -1945% -1930%] X A 375% 375%| LHX|E A 009% 009%] LEXL A

4ol E 5.34% 10.74%] EE$0lE 0.00% 0.00% SH4AE 8.61% 9.81%| HHAE  435% 5.05% HHEUE 0.00% 0.00% =H4UE 3.75% 3.75%] EE$AE  0.09% 0.09%| O/=F+E
X7 +d82 88 =YLt




