W DYHARY £AUEH
Alekgl: 2008 01E

Aol-

1IXE e FUYSE

= el

(])

floor

HalS

=
1 H o

2.70%

AN
3.40%

EXAEXT

floor

EEE]

AXE

| 2.90% | 3.30%

[ -7.00% | -7.00%

S

o=

JEH

3XE L

AL =
TAE

EEENEEE

2.30% 2.50%
-7.00% | -7.00%

2l AQ|E

AXHE

AL =
o=

EECNEET
2.35% 2.50%
-7.00% | -7.00%

2l AQo|E

(=]

A
cap
floor

E59s

AR

3.05%

-1

| -7.00% | -7.00%

2IEH AQIE

cap
floor

e

6XEE +AE
SEEE

==l

ZEE]

AXE

3.15% | 3.15%
-7.00% | -7.00%

2IH AQIE
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200814018  207.77 151.33 210.34 273.12 256.90 258.07
200814029 21685  437% 270% 340%| 13807 -876% -7.00% -7.00%| 20836 -094% -094% -094%| 25636 -614% -614% -614% 26713 398% 3.00% 305%| 26801 385% 3.15% 3.15%
200814032 21765  037% 037% 037%| 15701 1372% 290% 3.30% 22158  634% 230% 2.50% 27887  878% 235%  2.50%| 26658 -021% -021% -021%| 26339 -172% -172% -1.72%
200814048 23500  7.97% 270% 340%| 17600 12.09% 290% 330%| 22795  287% 230% 250%| 29039  413% 235%  2.50%| 26435 -0.84% -084% -0.84%| 25572 -291% -291% -291%
200814058 23746  105% 105% 105%| 17870 153% 1.53% 153%| 21434 -597% -597% -597%| 28276 -263% -263% -263% 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25%
200811069 21352 -1008% -9.00% -9.00%| 17899 016% 016% 0.16%| 22085  3.04% 230% 250%| 27517 -268% -268% -268% 24490 035% 035% 035%| 24227 -7.34% -7.00% -7.00%
200814078 20412 -440% -440% -440%| 20296 1339% 290% 3.30% 22925  380% 230% 250%| 27711  071% 071% 071%| 25008 212% 212% 212%| 24799 236% 236% 236%
200814082 18896 -743% -743% -743%| 20744 221% 221% 221% 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00%| 25056 019% 0.19% 019%| 25174 151% 151% 151%
200814099 18662 -124% -124% -124%| 21975 593% 290% 330%| 24295  7.12% 230% 250%| 23041 -485% -485% -485% 26249 476% 3.00% 305%| 26091 364% 3.15% 3.15%
20084109 14750 -2096% -9.00% -9.00%| 20681 -589% -589% -589%| 24298  001% 001% 001%| 249.88  845% 235%  250% 250.18 -4.69% -469% -469%| 26691 230% 230% 2.30%
2008118 14066 -464% -464% -464%| 20475 -100% -1.00% -100%| 24964  274% 230% 250%| 24119 -348% -348% -348%| 25425 163% 163% 163%| 26957 100% 1.00% 1.00%
200814129 14635  405% 270% 340%| 22186 836% 290% 330%| 27119  863% 230% 250%| 23808 -129% -129% -129%| 26392 380% 3.00% 3.05%| 26424 -198% -198% -1.98%
20094018 15133  340%  270% 3.40%| 21034 -519% -519% -519%] 27312 071% 071% 071%] 25690  7.90% 235% 250%| 25807 -222% -222% -2.22%| 25289 -430% -430% -4.30%
2I B R| 25| -2349% -2069%] HYRI% A -068% 1.32%] LXK SA 885% 1025%] HWX|S A -17.96% -17.36%] FEX|% A -167% -152%] RS A -219% -219%
g0l 8 0.00% 0.00% =H$AE  0.00% 1.32%] HLAUES 8.85% 10.25%] SHH4olE 0.00% 0.00%] &&$AE  0.00% 0.00%] HLAE  0.00% 0.00%
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2008402  216.85 138.07 208.36 256.36 267.13 268.01
2008H03¥ 217.65  037% 037% 037%| 15701 1372% 3.10% 350% 22158  634% 225% 245%| 27887  878% 240%  2.55%| 266.58 -021% -021% -021%| 26339 -172% -172% -1.72%
200814042 23500  7.97% 270% 3.40%| 17600 1209% 3.10% 350% 22795  2.87% 225%  245%] 29039  413% 240% 2.55%| 26435 -0.84% -0.84% -0.84%| 25572 -2.91% -2.91% -291%
20084052 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%
2008406 21352 -10.08% -7.00% -7.00%| 17899 016% 0.16% 016% 22085  3.04% 225% 245%] 27517 -268% -2.68% -2.68%| 24490 035% 035% 035%| 24227 -7.34% -7.00% -7.00%
2008407 20412  -440% -440% -440%| 20296 1339% 3.10% 350% 22925  3.80% 225% 245%] 27711  071% 071% 071%| 25008 212% 212% 212%| 24799 236% 236% 2.36%
200814082 18896 -7.43% -7.00% -7.00%| 20744 221% 221% 221%| 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00% 25056 0.19% 0.19% 019%| 25174 151% 151% 151%
2008409 186.62 -124% -124% -124%| 21975 593% 3.10% 350% 24295  7.12% 225%  245%| 23041 -485% -485% -485%| 26249 476% 3.05% 3.10%| 26091 3.64% 3.15% 3.15%
2008410¥ 147.50 -2096% -7.00% -7.00%| 20681 -589% -589% -5.89% 24298  001% 001% 001%] 249.88  845% 240% 255%| 250.18 -4.69% -469% -4.69%| 26691 230% 230% 230%
2008411 140.66 -4.64% -4.64% -464%| 20475 -1.00% -1.00% -100%| 24964  274% 225% 245%] 24119 -348% -348% -348%| 25425 163% 163% 163%| 26957 100% 1.00% 1.00%
2008412 14635  405% 270% 3.40%| 22186 836% 3.10% 350% 27119  863% 225%  245%| 23808 -129% -129% -129%| 26392 3.80% 3.05% 3.10%| 26424 -198% -1.98% -1.98%
2009H01% 15133  340% 270% 3.40%| 21034 -519% -519% -519% 27312 071% 071% 071%| 25690  7.90% 240% 2.55%| 25807 -222% -2.22% -2.22%| 252.89 -430% -430% -4.30%
20094028 13807 -876% -7.00% -7.00%| 20836 -0.94% -094% -094%| 25636 -614% -614% -614%] 26713  398% 240% 255%| 26801 3.85% 3.05% 3.10%| 25841 218% 2.18% 2.18%
2 R| 2B -28.76% -2666%] HEX|$ A 638% 838% XL B 330% 470% SEX|$ A -922% -847% XS A -152% -137%| YEX|$ SA  -3.16% -3.16%
sE40lE 0.00% 0.00% 2H$AE  6.38% 8.38% HLAUE 3.30% 4.70%] EE$0UE 0.00% 0.00%] E&$E  0.00% 0.00%] HH4LAE  0.00% 0.00%
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3.50% 3.50% 2.45% 2.55% 3.20% cap 3.15%
-7.00% -7.00% -7.00% -7.00% -7.00% floor -7.00%
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2008140328  217.65 157.01 221.58 278.87 266.58 263.39
20084042 23500  7.97% 270% 3.50%| 17600 12.09% 3.10% 3.50%| 22795  287% 225%  245%] 29039  413% 240%  255%| 26435 -084% -0.84% -0.84%| 25572 -2.91% -291% -2.91%
20084052 23746  105% 105% 105%| 17870 153% 153% 153%| 21434 -597% -597% -5.97%| 28276 -263% -2.63% -2.63%| 244.05 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25%
20084062 213.52 -10.08% -7.00% -7.00%| 17899 0.16% 0.16% 0.16%| 22085  3.04% 225% 245%| 27517 -2.68% -2.68% -2.68%| 24490 035% 0.35% 035%] 24227 -7.34% -7.00% -7.00%
20084072 20412  -440% -440% -440%| 20296 1339% 3.10% 3.50%| 22925  3.80% 225% 245% 27711  071% 071% 071%| 25008 2.12% 212% 2.12%| 247.99 236% 236% 2.36%
200814082 18896 -743% -7.00% -7.00%| 207.44 221% 221% 221%| 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00%| 25056 0.19% 0.19% 0.19%] 25174 151% 151% 1.51%
20084092 186.62  -124% -124% -124%| 21975 593% 3.10% 3.50%| 24295 < 7.12% 225%  245%| 23041 -485% -485% -4.85%| 26249 476% 3.15% 3.20%] 26091 3.64% 3.15% 3.15%
20084109 147.50 -20.96% -7.00% -7.00%| 206.81 -5.89% -589% -5.89%| 24298  001% 001% 001%| 249.88  845% 240% 255%| 25018 -4.69% -4.69% -4.69%| 26691 2.30% 230% 2.30%
20084112 14066 -4.64% -4.64% -4.64%| 20475 -100% -1.00% -1.00%| 249.64  274% 225% 245%| 24119 -348% -348% -348%| 25425 163% 163% 163%| 269.57 100% 1.00% 1.00%
200841220 14635  4.05% 270% 3.50%| 22186 836% 3.10% 350%| 27119  863% 225% 245%] 23808 -129% -129% -129%| 26392 3.80% 3.15% 320%|] 26424 -198% -198% -1.98%
200914012 15133  340% 270% 340%| 21034 -519% -519% -519%| 27312 071% 071% 071%| 25690  7.90% 240%  255%| 25807 -222% -2.22% -222%| 252.89 -430% -4.30% -4.30%
2009140220 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%| 25636 -614% -6.14% -6.14%| 26713  398% 240% 255%| 26801 3.85% 3.15% 3.20%] 25841 2.18% 218% 2.18%
200940320 15701 13.72% 270% 3.50%| 22158 634% 3.10% 350%| 27887 878% 225% 245%| 266.58 -021% -021% -021%| 26339 -172% -172% -172%] 258.11 -0.12% -0.12% -0.12%
RS 2643% -2333%) YEX|$ A 638% 838% YHX|E g 330% 470%] X% $HA -1183% -1123% WXL A 273% -258%] X[ A -156% -156%
st polE 9 9 4ol 6.38% 8.38%L.StE0E 9 9 gd4o 8 0.00% 0.00%|_StH0ols 2 % BETAE  0.00% 0.00%




A|oky: 20081 048
INEE +oE XHE O/ AXAE 4018 TUE 6XHAE +0/ 8

SEHE AXE EEEIEEE SEHeE| HXE AXE AKX E SEHE Had [ AXE

cap 3.50% 3.20% 2.35% 2.55% 3.20% cap 3.15%

floor -7.00% floor -7.00% -7.00% -7.00% -7.00% floor -7.00%

P =22 | A= 39E AF | S22 | A= 29E FEEEE FEELE 2E 508 | X: | S=tE| @ELUE
2008043 235.00 176.00 227.95 290.39 264.35 255.72

2008H05E 237.46 1.05% 1.05% 1.05%] 178.70 153% 153% 153%) 21434 -597% -597% -5.97%|] 282.76 -263% -2.63% -2.63%] 244.05 -7.68% -7.00% -7.00%) 26147 2.25% 2.25% 2.25%
2008063 21352 -10.08% -7.00% -7.00%§ 17899 0.16% 0.16% 0.16%] 220.85 3.04% 2.15% 235%) 27517 -268% -268% -2.68%] 24490 0.35% 035% 0.35%) 242.27 -7.34% -7.00% -7.00%
2008E=H07&  204.12 -440% -440% -440%) 20296 13.39% 3.00% 3.20%} 229.25 3.80% 2.15% 235%) 27711 0.71%  0.71%  0.71%} 250.08 2.12% 212% 212%) 24799 236% 2.36% 2.36%
2008083 18896 -743% -7.00% -7.00%) 207.44 221% 221% 221%| 22681 -1.06% -1.06% -1.06%§ 24216 -1261% -7.00% -7.00%f 250.56 0.19% 0.19% 0.19%f 251.74 151% 151% 1.51%
20081098 186.62 -124% -124% -1.24%} 219.75 593% 3.00% 3.20%) 24295 712%  215% 2.35%) 23041 -4.85% -4.85% -4.85%] 26249 476% 3.15% 3.20%) 260.91 3.64% 3.15% 3.15%
2008108 14750 -20.96% -7.00% -7.00%§ 206.81 -5.89% -5.89% -5.89%|] 242.98 0.01% 0.01% 0.01%j 249.88 845%  240%  2.55%] 250.18 -4.69% -4.69% -4.69%) 26691 230% 230% 2.30%
2008113 14066  -4.64% -4.64% -4.64%) 20475 -1.00% -1.00% -1.00%| 249.64 274%  2.15% 235%) 24119 -348% -348% -348%) 25425 163% 163% 1.63%}] 269.57 100% 1.00% 1.00%
2008123 146.35 405% 270% 3.50%] 221.86 836% 3.00% 3.20%f 271.19 863% 2.15% 235%) 238.08 -129% -129% -129%] 26392 3.80% 3.15% 3.20%] 264.24 -198% -1.98% -1.98%
2009018 151.33 340%  270%  3.40%) 21034 -519% -519% -519%f 273.12 0.71% 0.71% 0.71% 256.90 790%  240%  2.55%) 258.07 -2.22% -2.22% -2.22%§ 252.89 -4.30% -4.30% -4.30%
2009028  138.07 -8.76% -7.00% -7.00%) 208.36 -0.94% -094% -094%] 256.36 -6.14% -6.14% -6.14%} 267.13 398%  240%  255%) 26801 3.85% 3.15% 3.20%f 25841 2.18% 218% 2.18%
2009038 15701  13.72%  2.70% 3.50%| 221.58 6.34% 3.00% 3.20% 278.87 878%  2.15% 235%) 266.58 -0.21% -021% -021%] 263.39 -1.72% -172% -1.72%}] 25811 -0.12% -0.12% -0.12%

2009048 176.00 12.09%  2.70% 3.50%| 227.95 2.87% 287% 2.87%) 290.39 413% 215%  235%] 26435 -0.84% -0.84% -0.84%] 255.72 -291% -291% -291%] 25533 -1.08% -1.08% -1.08%

EENESE] -2643% -2333%] K|S A 575% 655% LEX| A 260%  400%] XS A -1507% -1462%] LEX|$ BA  -480% -465%] LEX|E BA  027% 027%
408 0.00% 0.00%] =H$AE  575% 6.55%| HFoE 2.60% 4.00%] HLoUE 0.00% 0.00%] &&$AE  0.00% 0.00%] HLAE  027% 0.27%
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HEHEY AXE AXE 2 AXE HXE Had | AXE =g Had [ AXE

cap 3.50% 3.20% 2.25% 2.65% 3.20% 3.05%

floor -7.00% -7.00% -7.00% -7.00% -7.00% -7.00%

e ECEEEEETT 2 $0I8 2 $0I8 2 $0I8 EEECE] EEECE]
2008405 237.46 178.70 214.34 282.76 244.05 261.47

20084069 21352 -10.08% -7.00% -7.00%] 17899 0.16% 016% 0.16%] 22085 3.04% 205% 225%| 27517 -268% -2.68% -2.68%] 24490 035% 035% 0.35% 24227 -7.34% -7.00% -7.00%

2008H07Y 20412  -440% -440% -440%] 20296 1339% 3.00% 3.20%| 22925 380% 2.05% 225%| 27711  071% 071% 071%| 25008 212% 212% 2.12%| 247.99 236% 2.36% 2.36%

2008408 18896 -7.43% -7.00% -7.00%] 20744 221% 221% 221%| 22681 -1.06% -1.06% -1.06%| 24216 -1261% -7.00% -7.00%] 25056 0.19% 0.19% 0.19% 25174 151% 151% 1.51%

2008H09Y 186.62 -124% -1.24% -1.24%] 21975 593% 3.00% 3.20%| 24295  712% 2.05%  225%| 23041 -485% -4.85% -4.85%| 26249 476% 3.15% 3.20% 26091 3.64% 3.05% 3.05%

200814108 14750 -2096% -7.00% -7.00%] 20681 -589% -589% -589%] 24298  0.01% 001% 001%] 24988  845% 250%  265%| 250.18 -4.69% -4.69% -4.69%] 26691 230% 230% 2.30%

200814118 14066 -4.64% -464% -4.64%] 20475 -1.00% -1.00% -1.00%] 249.64  274% 2.05% 225%| 24119 -348% -348% -348%| 25425 163% 1.63% 163%] 269.57 1.00% 1.00% 1.00%

200814128 14635  4.05% 270% 3.50%] 22186 836% 3.00% 3.20%] 27119  863% 205% 225%| 23808 -129% -129% -129%| 26392 3.80% 3.15% 3.20%| 264.24 -1.98% -1.98% -1.98%

200914018 15133  340% 270% 340%] 21034 -519% -519% -519%] 27312 071% 071% 071%] 25690 7.90% 250% 2.65%| 258.07 -2.22% -222% -2.22%| 252.89 -430% -4.30% -4.30%

200914028 13807 -876% -7.00% -7.00%] 20836 -0.94% -094% -094%] 25636 -6.14% -6.14% -614%] 267.13  398% 250% 2.65%| 26801 3.85% 3.15% 3.20%] 25841 218% 2.18% 2.18%

200914038 157.01 13.72% 270% 3.50%] 221.58 6.34% 3.00% 3.20%] 27887 878% 205% 225%| 266.58 -021% -021% -021%| 26339 -1.72% -172% -172%] 25811 -0.12% -0.12% -0.12%

200914048 17600 12.09% 270% 3.50%] 22795 287% 2.87% 287%| 29039 413% 205% 225%| 26435 -0.84% -084% -0.84%| 25572 -291% -291% -291%| 25533 -1.08% -1.08% -1.08%

2009058 178.70 153% 153% 153%) 21434 -597/% -597% -597%| 28276  -2.63% -2.63% -2.63%] 24405 -7.68% -7.00% -7.00%f 26147 2.25% 2.25% 2.25%f 25994 181% 181% 181%

XA -2595% -22.85%] EX|$ A -175% -095%] X A 524%  664% YYR|% oA -1914% -1869%) EX| BHA  445% 4.60%] FEX| A -027% -0.27%
4l E 0.00% 0.00% 2H$AE  0.00% 0.00%] HLUE 5.24% 6.64%| EEL0UE 0.00% 0.00%] ER$UE  445% 4.60% HLAE  0.00% 0.00%
Alekg: 2008E 06E

IAEE 4 E XA E $AE ARtEE +E 6xtHE =8

HXE Hadg [ AXNE HX|E LEE] o [ AXE A Z S| Hadg [ AXE

2.70% 3.50% 2.70% | 3.10% 2.10% 2.30% 2.50% 2.65% 3.15% | 3.20% cap 2.95% | 2.95%
-7.00% | -7.00% -7.00% | -7.00% -7.00% | -7.00% -7.00% | -7.00% -7.00% | -7.00% floor -7.00% | -7.00%

2E SE 2E SE 2 SE 2 SE 2 $oE | X3 [SaE| HE LIS

20084069 213.52 178.99 220.85 275.17 244.90 24227
2008072 20412 -440% -440% -440%| 20296 1339% 270% 310%| 22925  3.80% 210% 230%| 27711  071% 071% 071%| 25008 212% 212% 212%| 24799 236% 236% 236%
20084082 18896 -7.43% -7.00% -7.00%| 20744 221% 221% 221%| 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00% 25056 019% 0.19% 019%| 25174 151% 151% 151%
2008409 18662 -124% -124% -124%| 21975 593% 270% 310%| 24295  7.12% 210%  230%| 23041 -485% -485% -485%| 26249 476% 3.15% 320%| 26091 3.64% 295% 295%
20084108 14750 -2096% -7.00% -7.00%| 20681 -589% -589% -5.89% 24298  001% 001% 001%] 249.88  845% 250% 2.65%| 25018 -469% -469% -4.69%| 26691 230% 230% 230%
2008118 140.66 -4.64% -4.64% -464%| 20475 -100% -100% -100%| 24964  274% 210% 230%| 24119 -348% -348% -348%| 25425 163% 163% 163%| 26957 100% 100% 1.00%
2008412 14635  405% 270% 350%| 22186 836% 270% 310% 27119  863% 210% 230%| 23808 -129% -129% -129%| 26392 3.80% 3.15% 3.20%| 26424 -198% -1.98% -1.98%
2009018 15133  3.40% 270% 3.40%| 21034 -519% -519% -519% 27312 071% 071% 071%] 25690  7.90% 250% 2.65%| 25807 -222% -2.22% -222%| 252.89 -430% -4.30% -4.30%
200940228 13807 -876% -7.00% -7.00%| 20836 -0.94% -094% -094% 25636 -6.14% -614% -614%] 26713  398% 250% 2.65%| 26801 385% 3.15% 320%| 25841 218% 218% 218%
2009038 15701 1372% 270% 350%| 22158 634% 270% 310% 27887 878% 210% 230%| 26658 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -012% -0.12% -0.12%
2009048 17600 12.09% 270% 350%| 22795 287% 270% 287% 29039  413% 210% 230%| 26435 -084% -0.84% -084%| 25572 -291% -2.91% -291%| 25533 -1.08% -1.08% -1.08%
20094052 17870  153% 153% 153%| 21434 -597% -597% -597%| 28276 -263% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 225%| 25994 181% 181% 181%
20094062 17899  016% 0.16% 0.16%| 22085 3.04% 270% 3.04%| 27517 -268% -2.68% -2.68%| 24490  035% 035% 035%| 24227 -734% -7.00% -7.00%| 26056 0.24% 024% 0.24%
AR 231 1879% -1569%|] SHX|$ HA -058% 1.53%] X% 3 081% 201%] SHX|: A -1611% -1566%] LR oA 290% -2.75%] FEX|E A 687% 6.87%
H+oE  6.87% 6.87%

gxizols 000% 000% #H$AE  0.00% 1.53%L__StE20l= 2 A 0.00% 0.00%__S==0= _ 000% 000%

Jok




| ok2l: 200814 07

1XtdE =9 &

SEHEN

cap
floor

S8

EEERERE
2.60% | 3.50%
-7.00% | -7.00%

(=] AL =
EEETE

EEE]

HAE

| 2.70% | 3.10%

floor

NES =ars

[ -7.00% | -7.00%

(=] AL =
FEETE

SEHE

3XE L

AL =
TAE

EEENEEE

| 210% | 2.30%
| -7.00% | -7.00%

(=] AL =
EEETE

axpA L

AL =
TolE

EECNEET
2.55% 2.70%
-7.00% | -7.00%

(=] AL =
FEETE

Ul =

)
| Z2E | ANY
3.25% [ 3.35%

| -7.00% | -7.00%

(=] AL =]
FEETE

AL 208

JEZHE HE™ | AKX
cap

2.95% | 2.95%
floor -7.00% | -7.00%
PNES =Eale

o AL =
s=E HE FUE

2T SEE
200814078 20412 202.96 229.25 277.11 250.08 247.99
200814082 18896 -743% -7.00% -7.00%| 20744 221% 221% 221%| 22681 -106% -106% -106%| 24216 -1261% -7.00% -7.00%| 25056 019% 0.19% 0.19%| 25174 151% 151% 151%
200814099 18662 -124% -124% -124%| 21975 593% 270% 3.10%| 24295  7.12% 210% 230%| 23041 -485% -485% -485% 26249 476% 325% 335%| 26091 364% 295% 2.95%
200814109 14750 -2096% -7.00% -7.00%| 20681 -589% -589% -589%| 24298  001% 001% 001%| 249.88  845% 255% 270% 250.18 -4.69% -469% -469%| 26691 230% 230% 2.30%
20084119 14066 -464% -464% -464% 20475 -100% -100% -100%| 24964  274% 210% 230%| 24119 -348% -348% -348% 25425 163% 163% 163%| 26957 100% 1.00% 1.00%
200814129 14635  405% 260% 350%| 221.86 836% 270% 310%| 27119  863% 210% 230%| 23808 -129% -129% -129% 26392 380% 325% 3.35%| 26424 -198% -198% -1.98%
200911018 15133  340% 260% 340%| 21034 -519% -519% -519%| 27312 071% 071% 071%| 25690  7.90% 255%  270%| 25807 -222% -222% -2.22%| 252.89 -430% -430% -430%
200911029 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%| 25636 -614% -614% -614%| 26713  398% 255% 270% 26801 385% 325% 335%| 25841 218% 218% 218%
20091103 15701 1372% 260% 350%| 221.58 634% 270% 3.10%| 27887  878% 210% 230%| 26658 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -0.12% -0.12% -0.12%
200911048 17600 1209%  260% 350%| 22795 287% 270% 287%| 29039  413% 210% 230%| 26435 -084% -084% -084%| 25572 -291% -291% -291%| 25533 -108% -1.08% -1.08%
200911058 17870  153%  153% 153%| 21434 -597% -597% -597%| 28276 -263% -263% -263%| 24405 -768% -7.00% -700% 26147 225% 225% 225%| 25994 181% 181% 181%
20091106 17899  0.16% 016% 016%| 22085 3.04% 270% 3.04%| 27517 -268% -268% -268%] 24490  035% 035%  035% 24227 -7.34% -7.00% -7.00%| 26056 0.24% 024% 0.24%
200914078 20296 1339%  2.60% 350%| 22925 380% 270% 310%| 27711 071% 071% 071%] 25008  212% 212% 212%l 24799 236% 236% 236%| 269.68 350% 2.95% 2.95%
2I U1 R| 25| 1219% -7.79%] ERF A -058% 1.53%] FERS A -058% 042%] XS oA -1455% -14.10%] HEK|F oA -236% -206%] HAX|S oA 746% 7.46%
408 0.00% 0.00% =H$AE  0.00% 1.53%] HLAUES 0.00% 0.42%] =HH5UE 0.00% 0.00%] E&$AE  0.00% 0.00%] SHLAE  746% 7.46%
A|2F2: 200814 08

IRHAE 4018

S ESEL

cap
floor

| HEE | ANY
2.60% 3.50%
-7.00% | -7.00%

AXE
2.70% | 3.10%
-7.00% | -7.00%

3XfHE

AL =
TolE

| MEY | ANY
2.15% 2.35%
-7.00% | -7.00%

ARfAE =B

EECNEET
2.60% 2.75%
-7.00% | -7.00%

2l

-
(=1
_Iﬁ:l

AXE

3.10% | 3.20%

-7.00% | -7.00%

AL =
Tl E

Had | ANE

2.95% [ 2.95%
-7.00% | -7.00%

6K}LE =
SEHE
cap
floor

e S2tg | AE S 2d 2olE g2d 2o E g2d 2olE 2y 2oE | X4 | SaAE| FHFAUE
2008408%  188.96 207.44 226.81 242.16 250.56 251.74
20081409Y 18662 -124% -124% -124%| 21975 593% 270% 3.10%| 24295  7.12% 215%  235%| 23041 -485% -485% -4.85%| 26249 476% 310% 320%| 26091 364% 295% 2.95%
20084109 14750 -20.96% -7.00% -7.00%| 206.81 -589% -589% -589% 24298  001% 001% 001%| 24988  845% 260% 275%| 250.18 -4.69% -4.69% -469%| 26691 230% 230% 2.30%
20084118 14066 -4.64% -464% -464%| 20475 -100% -100% -100%| 24964  274% 215% 235%| 24119 -348% -348% -348%| 25425 163% 163% 163%| 26957 100% 100% 1.00%
2008129 14635  405% 260% 350%| 221.86 836% 270% 3.10% 27119  863% 215%  235%| 23808 -129% -129% -129%| 26392 3.80% 310% 3.20%| 26424 -198% -198% -1.98%
200911018 15133  340% 260% 3.40%| 21034 -519% -519% -519% 27312 071% 071% 071%| 25690  7.90% 260% 275%| 25807 -2.22% -222% -2.22%| 252.89 -430% -430% -4.30%
20091402¢ 13807 -876% -7.00% -7.00%| 20836 -094% -094% -094%| 25636 -6.14% -614% -614%| 26713  398% 260% 275%| 26801 385% 310% 320%| 25841 218% 218% 2.18%
200911038 15701 13.72% 260% 350%| 22158 634% 270% 3.10%| 27887  878% 215%  235%| 26658 -021% -021% -021%| 26339 -172% -172% -172%| 25811 -0.12% -0.12% -0.12%
200911048 17600 1209% 260% 350%| 227.95 287% 270% 2.87%| 29039  413% 215% 235%| 26435 -0.84% -0.84% -0.84%] 25572 -2.91% -291% -291%| 25533 -1.08% -1.08% -1.08%
20091405¢ 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%| 25994 181% 181% 181%
200911069 17899  016% 016% 016%| 220.85 3.04% 270% 3.04% 27517 -268% -2.68% -268%| 24490  035% 035% 035%| 24227 -7.34% -7.00% -7.00%| 26056 024% 024% 0.24%
2009107€ 20296 1339% 260% 350% 22925 380% 270% 3.10% 27711  071% 071% 071%| 25008  212% 212% 212%| 247.99 236% 236% 236%| 26968 350% 295% 2.95%
20091088 20744  221% 221% 221%| 22681 -106% -106% -106% 24216 -1261% -7.00% -7.00%] 250.56  0.19% 019% 019%] 25174 151% 151% 151%| 26541 -158% -158% -1.58%
2 S| $3 298% 142%] YUEX|$ oA -385% -174%] X A -627% -527%] EX$ A -721% -676%] LEX|L A -149% -119%] LEX|$ BAH  437% 437%
sE40lE 0.00% 1.42%| 2H5AE  0.00% 0.00%] EHLUES 0.00% 0.00%] SH4oUE 0.00% 0.00%] E&$E  0.00% 0.00% HLAE  437% 4.37%

Al 2F2l: 2008 098

IAEE 4 E

3xtdE =98

AXIE 2018

6xtHE =8

AXE Hald | AXY AXE AXE AXE  HERE [ H2E [ AN
3.50% 3.00% 2.35% 2.85% 3.30% cap
-7.00% -7.00% -7.00% -7.00% -7.00% floor
2 o8 2 +o/E 2 +o/E 2E £o/E gE 2008 x|+ [SAE| ¥H HoE
200814092  186.62 219.75 242.95 23041 262.49
20084102 147.50 -20.96% -7.00% -7.00%| 206.81 -5.89% -589% -5.89%| 24298  001% 001% 001%] 24988  845% 270%  2.85%| 25018 -4.69% -4.69% -4.69%
20084112 14066 -4.64% -4.64% -4.64%| 20475 -100% -1.00% -100%| 249.64  274% 215%  235%| 24119 -348% -348% -348% 25425 163% 163% 1.63%
200841220 14635  4.05% 3.00% 3.50%| 22186 836% 260% 3.00%| 27119  863% 215%  235%| 23808 -129% -129% -129%| 26392 3.80% 3.20% 3.30%
20094012 15133  340% 3.00% 340%| 21034 -519% -519% -519%| 27312  071% 071% 071%] 25690  7.90% 270%  2.85%| 25807 -222% -2.22% -2.22%
200914022 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%| 25636 -6.14% -6.14% -6.14%| 267.13  398% 270% 285% 26801 3.85% 3.20% 3.30%
200914032 15701 13.72%  3.00% 3.50%| 22158 634% 260% 3.00%| 27887  878% 215%  235%| 266.58 -021% -021% -0.21%| 26339 -172% -172% -172% SHEALE gl
2009140420 17600 12.09%  3.00% 3.50%| 227.95 2.87% 260% 287%| 29039  413% 215%  235%| 26435 -0.84% -084% -0.84%| 25572 -291% -2.91% -291%
20094052 17870  153% 153% 153%| 21434 -597% -597% -597%| 28276 -263% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 2.25% 225%
20094062 17899  0.16% 016% 0.16%| 220.85 3.04% 2.60% 3.00%| 27517 -2.68% -268% -2.68%| 24490  035% 035%  0.35%| 24227 -7.34% -7.00% -7.00%
20094072 20296 13.39%  3.00% 3.50%| 22925 3.80% 260% 3.00%| 27711  071% 071% 071%| 25008  212% 212% 212%| 247.99 236% 236% 236%
200914082 20744  221% 221% 2.21%| 22681 -1.06% -1.06% -106%| 24216 -1261% -7.00% -7.00%| 250.56 ~ 019% 0.19% 019%| 25174 151% 151% 151%
200940928 21975  593% 3.00% 3.50%| 24295 7.12% 2.60% 3.00%| 23041 -4.85% -485% -485%) 26249  476% 270% 2.85%| 26091 3.64% 3.20% 3.30%
AR 231 326% 616% HX|% A 445% -218%] AWX|E oA -1327% -1247%] WXL & 064% 124%| LHX|E A 119% -089%] HEHX|% o
S B E= S_Zﬁw 9 Mo E 0.00% 0.00% S A0l 2 9 9 B0 E 0.64% 1.24%| sixisols 0.00% QQQ%I EREE]




Aloky: 2008 108
XA SYE 378k 95 AAE o8

SEHE HXE HEg [ AXY NEHE HXE HXH A EZ e Had | AXNE

cap 3.40% 2.90% 2.40% 2.95% cap 3.30%

floor -7.00% floor -7.00% -7.00% -7.00% floor -7.00%

e Satg | #@E foE X+ | S2tE | " $oE EEEE EEET X+ | S2t8 | 2" $oUE
2008 H10& 147.50 206.81 242.98 249.88 250.18

2008113 14066  -4.64% -4.64% -4.64%) 20475 -1.00% -1.00% -1.00%] 249.64 274%  2.20% 240%] 24119  -348% -348% -348%) 25425 163% 163% 1.63%

2008H12& 146.35 405%  260% 3.40%] 221.86 836% 2.50% 290%) 271.19 863% 220%  240%] 238.08 -1.29% -129% -129%) 26392 3.80% 3.30% 3.30%

2009018 15133 340% 260% 3.40%] 21034 -519% -519% -5.19%f 273.12 0.71% 0.71%  0.71%] 256.90 790%  280%  2.95%) 258.07 -2.22% -2.22% -2.22%

20095028 138.07 -876% -7.00% -7.00%] 20836 -0.94% -094% -0.94%f 256.36 -6.14% -6.14% -6.14%] 267.13 398% 280%  295%] 268.01 3.85% 3.30% 3.30%

2009038 15701 13.72%  2.60%  3.40%§ 22158 6.34% 250% 2.90%) 278.87 878% 220%  240%] 26658 -0.21% -0.21% -0.21%} 263.39 -1.72% -1.72% -1.72%

2009048 176.00 1209%  2.60%  3.40%) 22795 2.87% 250% 2.87%j) 290.39 413% 220% 240%] 26435 -084% -0.84% -0.84%) 255.72 -291% -291% -2.91% off THALS g
2009058 178.70 153% 153% 1.53%|] 21434 -597% -5.97% -597%) 28276 -2.63% -2.63% -2.63%) 244.05 -7.68% -7.00% -7.00%} 26147 2.25% 225% 2.25%

2009068 17899 0.16% 0.16% 0.16%) 220.85 3.04% 250% 290%) 27517 -268% -2.68% -2.68%f 244.90 035% 035%  0.35%) 24227 -734% -7.00% -7.00%

2009073 20296 1339% 2.60%  3.40%) 22925 3.80% 250% 290%) 277.11 0.71% 0.71%  0.71%} 250.08 212%  212%  212%) 24799 236% 236% 2.36%

2009H08& 207.44 221% 221% 221%) 22681 -1.06% -1.06% -1.06%] 242.16 -12.61% -7.00% -7.00%] 250.56 019% 019% 0.19%) 251.74 151% 151% 1.51%

2009098 219.75 593%  260% 3.40%] 24295 7.12% 2.50% 290%) 23041 -4.85% -4.85% -4.85%) 262.49 476%  2.80%  295%] 26091 3.64% 3.30% 3.30%

20099108 206.81 -589% -589% -5.89%] 24298 0.01% 0.01% 0.01%f§ 249.88 845%  220%  240%) 25018 -469% -4.69% -4.69%) 26691 230% 230% 2.30%

gjo

EEREST] 197% 677%] YR+ A 085% 322% R4 oA -1088% -9.88% HEXIF A 645% -600% PEX|F A 610% 6.10% HEHX 5 A
gH4ol8 197% 6.77%] SELAE  0.85% 3.22%| EHHELAE 0.00% 0.00%] SHH4oUE 0.00% 0.00% =E$UE  6.10% 6.10%] D|EEHL0lE

Aokl 2008 118
IXHAE S8 RAE S8 ARHE $0/8
A EHe AXE AXE 2 AXE HXE HEd [ ANE
cap 3.30% 2.70% 2.40% 3.00% 3.30%
floor -7.00% -7.00% -7.00% -7.00% -7.00%
e Szt | g@E 2oE 2 $0I8 2 $0I8 2 $0I8 EEECE]
200814118 140.66 204.75 249.64 241.19 254.25
20084122 14635  4.05% 2.60% 3.30%] 221.86 836% 240% 2.70%| 27119  863% 220% 240%| 23808 -129% -1.29% -1.29%| 26392 3.80% 3.30% 3.30%
2009401 15133  340% 2.60% 3.30%] 21034 -519% -519% -519%] 27312 071% 071% 071%| 25690  7.90% 2.85%  3.00%| 25807 -2.22% -2.22% -2.22%
200914022 13807 -876% -7.00% -7.00%] 20836 -0.94% -0.94% -0.94%| 25636 -6.14% -6.14% -6.14%| 267.13  398% 2.85% 3.00%] 26801 3.85% 3.30% 3.30%
2009403 157.01 13.72% 2.60% 3.30%] 22158 634% 240% 2.70%| 27887  878% 220%  240%| 26658 -021% -021% -021%| 26339 -172% -172% -1.72%
20094042 17600 12.09% 2.60% 3.30%] 227.95 287% 240% 2.70%| 29039  413% 220% 240%| 26435 -0.84% -0.84% -0.84%| 25572 -291% -291% -2.91%
2009405¢ 17870  153% 153% 1.53%] 21434 -597% -597% -597%| 28276 -2.63% -2.63% -2.63%| 24405 -7.68% -7.00% -7.00%| 26147 225% 225% 2.25% SHEHALEL Qf
2009406 17899  0.16% 0.16% 0.16%] 220.85 3.04% 240% 2.70%| 27517 -268% -2.68% -2.68%| 24490  035% 035% 035% 24227 -7.34% -7.00% -7.00%
2009407 20296 1339% 2.60% 3.30%] 22925 3.80% 240% 2.70%| 27711 071% 071% 071%| 25008  212% 2.12% 2.12%| 24799 236% 236% 2.36%
2009408 20744  221% 221% 2.21%] 22681 -106% -1.06% -1.06%| 24216 -1261% -7.00% -7.00%f 25056  0.19% 019% 0.19%| 25174 151% 151% 1.51%
20091409€ 21975  593% 2.60% 3.30%] 24295 7.12% 240% 2.70%| 23041 -485% -485% -485%| 26249  476% 2.85% 3.00%| 26091 3.64% 330% 3.30%
2009 410¥ 20681 -5.89% -589% -5.89%] 24298 0.01% 001% 0.01%| 249.88  845% 220% 240%| 250.18 -469% -469% -469%| 26691 230% 230% 2.30%

2009118 20475 -1.00% -1.00% -1.00%| 249.64 2.74% 240% 2.70%f 24119 -348% -348% -3.48%] 254.25 163% 163% 1.63%] 269.57 1.00% 1.00% 1.00%

olo

X2 561% 9.81%| AHX|% A 365% 575% AHX|E A -1656% -1576%] LA & -119% -074%] HX|E A 547% 547%] HHX|$ B
sE40lE 5.61% 9.81%| SE$0UE  3.65% 575% EHELAE 0.00% 0.00%] SH4oUE 0.00% 0.00% &E$UE  547% 5.47%] D|EEL0lE
Aokl 2008 12E

I E 0|8 BAHE $0/8 AR E 9|8

AXE Hald [ AXY AXIE AXE g [ AXY

3.30% 2.60% 2.45% 3.05% 3.25%

-7.00% -7.00% -7.00% -7.00% -7.00%

EEEE] EEEE] EEETE] EEEE] EEET
200814122 14635 221.86 271.19 238.08 263.92
20094012 15133  340% 260% 3.30%| 21034 -519% -519% -519%| 27312  071% 071% 071%] 25690  7.90% 290%  3.05%| 25807 -222% -2.22% -2.22%
20094022 13807 -876% -7.00% -7.00%| 20836 -094% -0.94% -094%| 25636 -6.14% -6.14% -6.14%| 267.13  398% 290% 3.05%| 26801 3.85% 3.25% 3.25%
200914032 15701 13.72%  2.60% 3.30%| 22158 634% 230% 260%| 27887  878% 225%  245%| 266.58 -021% -021% -0.21%| 26339 -172% -172% -172%
20094042 17600 12.09%  2.60% 3.30%| 227.95 2.87% 230% 260%| 29039  413% 225% 245%| 26435 -0.84% -084% -0.84%| 25572 -291% -2.91% -291%
20094052 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%
20094062 17899  0.16% 016% 0.16%| 220.85 3.04% 230% 260%| 27517 -2.68% -2.68% -2.68%| 24490  035% 035%  0.35%| 24227 -7.34% -7.00% -7.00%
20094072 20296 13.39% 2.60% 3.30%| 22925 3.80% 230% 260%| 27711  071% 071%  071%| 25008  212% 212% 212%| 24799 236% 2.36% 2.36%
200914082 20744  221% 221% 2.21%| 22681 -1.06% -1.06% -106%| 24216 -1261% -7.00% -7.00%| 250.56 ~ 019% 0.19% 019%| 25174 151% 151% 151%
200940928 21975  593% 260% 3.30%| 24295 7.12% 230% 260%| 23041 -485% -485% -485%| 26249  476% 290% 3.05%| 26091 3.64% 3.25% 3.25%
20094109 20681  -589% -589% -5.89%| 24298 001% 001% 001%| 249.88  845% 225%  245%| 250.18 -469% -4.69% -469%| 26691 230% 230% 230%
2009112 20475 -1.00% -1.00% -1.00%| 249.64 274% 230% 260%| 24119 -348% -348% -348%| 25425  163% 163% 163% 26957 100% 1.00% 1.00%
200941220 22186  836% 2.60% 3.30%| 27119 863% 230% 260%| 23808 -129% -129% -129%| 263.92  3.80% 290% 3.05%| 26454 -187% -187% -187%
AR 231 561% 9.81% AYWX|E A 295% 505% AHX|E A -1990% -1930%] LHEX|$: 315% 375%] X% A 020% 020%] LXK
k=)

AL
T
sELolE 5.61% 981% #H+UE  2.95% 5.05%__SHL0lS 9 ABEEERE 315% 3.75%__StELo=  020% 0204 D[EE4+9E

of
——]
ofl
Rl
o
§Q
ajo

g




Alekal: 2009H01801201~018 152!
IRHAE £0/8

3AHEE £AUE AXtAE o8

S EHE AXE Had [ AXE SEHe AXE AXE NEHEH ZEEREEE]

cap 3.30% 2.50% 2.50% 3.05% cap 3.15%

floor -7.00% floor -7.00% -7.00% -7.00% floor -7.00%

e Satg | #@E foE X+ | S2tE | " $oE EEEE EEET X+ | S2t8 | 2" $oUE
2009H01E 15133 210.34 273.12 256.90 258.07
2009H02& 13807 -876% -7.00% -7.009f 20836 -0.94% -094% -0.94%] 25636 -6.14% -6.14% -6.1494 267.13 398% 290%  3.05%) 268.01 3.85% 3.15% 3.15%
2009H03& 157.01 13.72% 2.60% 3309 22158 6.34% 220% 2.50%) 278.87 878% 225% 25094 26658 -0.21% -0.21% -0.21%} 263.39 -1.72% -1.72% -1.72%
200904 176.00 12.09%  2.60% 33099 22795 287% 2.20% 2.50%f 290.39 413% 2.25% 25094 26435 -084% -0.84% -0.84%) 255.72 -291% -291% -2.91%
2009H05& 178.70 153% 153% 1.539q 21434 -597% -5.97% -597%) 28276 -2.63% -2.63% -2.63%4 244.05 -7.68% -7.00% -7.00%} 26147 2.25% 225% 2.25%
200906 178.99 0.16% 0.16% 0.169 22085 3.04% 220% 250%) 27517 -268% -2.68% -2.68% 244.90 035%  035%  035%) 24227 -734% -7.00% -7.00%
2009H07& 20296 1339% 2.60% 3309 229.25 3.80% 220% 2.50%] 277.11 0.71% 0.71%  0.7199q 250.08 212%  212%  212%) 24799 236% 236% 2.36% SHEALE Sl
2009H08& 207.44 221% 221% 22199 22681 -1.06% -1.06% -1.06%f 242.16 -12.61% -7.00% -7.0094 250.56 019% 019%  0.19%y 251.74 151% 151% 1.51%
2009H09&  219.75 593%  260% 3309 24295 712% 2.20% 2.50%) 23041 -4.85% -4.85% -4.85%) 262.49 476%  290%  3.05%] 26091 3.64% 3.15% 3.15%
2009H10& 206.81 -5.89% -5.89% -5.899f 24298 0.01% 0.01% 0.01%f] 249.88 845% 2.25% 25094 250.18 -4.69% -4.69% -4.69%) 26691 230% 230% 2.30%
200911 20475 -1.00% -1.00% -1.0094 249.64 274% 220% 250%f 24119 -348% -348% -3.48% 254.25 163% 163% 163%} 26957 1.00% 1.00% 1.00%
2009128  221.86 836%  260% 33099 27119 863% 220% 250%] 238.08 -129% -129% -1.29%] 263.92 3.80% 290%  3.05%) 26454 -187% -1.87% -1.87%
20104018 21034 -519% -519% -5.1999 27312 0.71% 0.71% 0.71%} 256.90 790% 225% 250994 258.07 -2.22% -222% -2.22%) 252.89 -440% -440% -4.40%
NS 218% 13294 XA 815% 1025%] HHX|E A -1836% -17.36% HHX|% & -197% -152% SHX|L A -218% -2.18%] HHX|% FHA
Stx0l = 0.00% d ZHLAE 8.15% 10.25%|___StX ol = 0.00% __0.00% IR SRl B 0.00%  0.00% |t =OLE 2 AR E R

X A7) 282 SYE +ABYLICE




