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7= S8 | HE 20E X+ | S8 | #EFAAE e 2E £08 R+ | S48 | HEFIE X+ | S8 | #EFAE S 2E £08 X+ | SAE | HEFAAE X+ [ S=E | HEFAUE
20120113 245.28 261.43 254.73 245.76 228.78 267.91 327.39 269.93
201202159 26588  840% 245% 290%| 261.61  0.07% 0.07% 007%| 252.74 -078% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 26881  0.34% 034% 0.34%| 31440 -397% -397% -3.97%| 28398 521% 205%  2.05%
2012103 €15Q 269.76  146% 146% 146%| 260.84 -029% -029% -029%| 249.02 -147% -147% -147%| 25218 097% 097% 097%| 24183  588% 3.00% 295%| 277.89  338% 2.80% 2.70%| 32274 2.65% 235% 220%| 279.87 -145% -145% -1.45%
20121042132 26686 -1.08% -1.08% -1.08%| 251.51 -3.58% -3.58% -3.58%| 259.74 430% 2.80% 290%| 26577 539% 295% 3.00%| 24853  277% 277% 277%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938 3.40% 2.05%  2.05%
2012058159 25232 -545% -545% -545%] 256.60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -1.67% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887 7.77% 2.80% 270%| 31494 003% 003% 0.03%| 269.64 -6.82% -6.82% -6.82%
20120615 24657 -228% -228% -2.28%| 24536 -438% -438% -438%| 25875 -139% -1.39% -1.39%| 250.74 -4.05% -405% -4.05%| 24330 1.12% 1.12% 1.12%| 306.69 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031%  031%
201207213 23877 -316% -3.16% -3.16%| 24343 -079% -0.79% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -043% -043% -043%| 251.02 3.17% 3.00% 295%| 31735 348% 2.80% 2.70%| 29865 -3.26% -3.26% -3.26%| 27264 0.80% 0.80%  0.80%
201210814 260.11  894% 245% 2.90%| 249.82 2.62% 250% 2.62%| 26588  2.10% 2.10% 2.10%| 23732 -494% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -3.91% -3.91%| 291.08 -2.53% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
20120914 26502 1.89% 1.89% 1.89%| 260.83  4.41% 250% 2.65%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -157%| 25177 -172% -1.72% -1.72%| 313.69  2.87% 2.80% 2.70%| 29729  2.13% 2.13% 2.13%| 27084 627% 2.05%  2.05%
2012H10€15Y 25144 -512% -5.12% -5.12%| 269.02 3.14% 250% 2.65%| 24387 -641% -641% -641%| 247.89  6.12% 295% 3.00%| 255.09  1.32% 1.32% 1.32%| 32735 435% 2.80% 2.70%| 27719 -676% -6.76% -6.76%| 27434 129% 129%  1.29%
2012H11R15Y 24464 -270% -270% -270%| 26420 -179% -179% -1.79%| 24818  177% 177% 1.77%| 24271 -2.09% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -2.04% -2.04% -2.04%| 28729 472% 2.05%  2.05%
201212214 26456  814% 245% 290%| 258.04 -233% -233% -2.33%| 24627 -077% -077% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.00% 2.95%| 32623 -179% -1.79% -179%| 26555 -2.21% -221% -221%| 290.11 098% 0.98%  0.98%
2013H0115¥ 26143 -1.18% -1.18% -1.18%| 25473 -128% -1.28% -1.28%| 24576 -021% -021% -021%| 228.78 -420% -420% -420%| 267.91  247% 247% 247%| 32739 036% 036% 036%| 26993 1.65% 1.65% 1.65%| 299.74 332% 205%  2.05%
HEX[=A -10.27% -8.92%| HHEX[$ A -485% -443%| FEX|F 2 -470% -460%| HEX|F= A -1206% -11.96%| HEXF= A 1134% 11.19%| 2EX|+= A 1288% 12.38%| LA+ A -19.02% -19.17%| EEX[+= A  -1.16% -1.16%
gYTUYE 0.00% 0.00%| =HTAE 0.00% 0.00%| =HTAE 0.00% 0.00%| ZETAE 0.00% 0.00%| ZHETAUAE 11.34% 11.19%| =EFUE 12.88% 12.38%| SHFAE 0.00% 0.00%| =doE 0.00%  0.00%
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floor -7.00% -7.00% -7.00% -7.00% -7.00% -7.00% floor -7.00% floor -7.00%
IEY SEE | ¥E L9E EEECE 2 £ 8 2E £98 +o18 2 £98 e EEEDE X5 [SEHE| EESAUE
2012102152 265.88 261.61 252.74 249.76 22840 268.81 314.40 283.98
201203152 269.76  1.46% 146% 146%| 260.84 -0.29% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 097% 097%| 241.83 588% 3.25% 3.25%| 27789 338% 3.00% 3.00%| 322.74 265% 255% 2.55%| 279.87 -145% -145% -1.45%
2012404213 26686 -1.08% -1.08% -1.08%| 251.51 -3.58% -3.58% -3.58%| 259.74 430% 3.15% 345%| 26577 539% 3.60% 3.60%| 24853 277% 277% 277%| 27731 -021% -021% -021%| 31486 -244% -244% -244%| 28938 340% 190%  1.90%
2012058159 25232  -545% -545% -545%| 256.60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887 7.77% 3.00% 3.00%| 31494 003% 003% 0.03%| 269.64 -6.82% -6.82% -6.82%
20120615 24657 -2.28% -2.28% -2.28%| 24536 -438% -4.38% -4.38%| 25875 -139% -139% -139%| 250.74 -4.05% -4.05% -4.05%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031% 0.31%
201207213 23877 -3.16% -3.16% -3.16%| 24343 -079% -0.79% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -043% -043% -043%| 251.02 3.17% 3.17% 3.17%| 31735 348% 3.00% 3.00%| 29865 -3.26% -3.26% -3.26%| 27264 0.80% 0.80%  0.80%
2012082142 26011  894% 290% 3.50%| 249.82 2.62% 2.62% 2.62%| 26588 2.10% 2.10% 2.10%| 237.32 -494% -494% -494%| 25617 2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -253% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
201240914 26502 1.89% 1.89% 1.89%| 260.83 441% 275% 3.15%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 25177 -172% -1.72% -1.72%| 313.69 2.87% 2.87% 287%| 29729 2.13% 2.13% 2.13%| 27084 627% 190%  1.90%
201210115 25144  -512% -5.12% -5.12%| 269.02  3.14% 2.75% 3.14%| 24387 -641% -641% -641%| 24789  6.12% 3.60% 3.60%| 25509 1.32% 1.32% 1.32%| 32735 435% 3.00% 3.00%| 277.19 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
2012112159 24464 -270% -270% -2.70%| 26420 -1.79% -179% -179%| 24818  177% 177% 177%| 24271 -2.09% -2.09% -2.09%| 249.20 -231% -2.31% -2.31%| 33217 147% 147% 147%| 27154 -2.04% -2.04% -2.04%| 28729 472% 190%  1.90%
201212814 26456 814% 290% 3.50%| 258.04 -233% -233% -2.33%| 24627 -077% -0.77% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.25% 3.25%| 32623 -1.79% -1.79% -179%| 26555 -221% -221% -221%| 290.11 098% 098%  0.98%
20130115 26143 -1.18% -1.18% -1.18%| 25473 -1.28% -1.28% -1.28%| 24576 -021% -021% -021%| 22878 -420% -420% -420%| 26791 247% 247% 247%| 32739 036% 036% 036%| 26993 165% 1.65% 1.65%| 299.74 332% 190%  1.90%
201302159 26161 007% 0.07% 0.07%| 252.74 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 268.81  0.34% 0.34% 0.34%| 31440 -397% -3.97% -3.97%| 28398 521% 255% 255%| 303.01 1.09% 1.09%  1.09%
XA -11.75% -10.55%| Y X|$ A -508% -429%| EHX|F oA -1.94% -1.64%| YK A -1256% -1256%] X A 1252% 12.52%| EX| = A 944% 9.44%| EEX|+= A -1230% -1230%| EHX|+= SAH  -272% -272%
gYTYE 0.00% 0.00%| =Ed+=AUE 0.00% 0.00%| =HE+AUE 0.00% 0.00%| =™H+AE 0.00% 0.00%| =Hd=AUAE 12.52% 12.52%| =&EFUE 9.44% 9.44%| =H™ETYE 0.00% 0.00% =™HTAE 0.00%  0.00%
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floor -7.00% -7.00% -7.00% -7.00% -7.00% -7.00% -7.00% floor -7.00%
IEY S2E | HE LB EEET 2E 208 z EEEX 2 EEEE X+ [SAE | EE FAE
201203159 269.76 260.84 249.02 252.18 241.83 277.89 322.74 279.87
2012904132 26686 -1.08% -1.08% -1.08%| 25151 -3.58% -3.58% -3.58%| 259.74 430% 3.25% 3.50%| 265.77  539% 345% 3.45%| 24853  277% 277% 277%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938 3.40% 1.60%  1.60%
2012H05159 25232 -545% -545% -545%| 256.60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887 7.77% 3.00% 3.00%| 31494 003% 003% 0.03%| 269.64 -6.82% -6.82% -6.82%
201240615 24657 -228% -2.28% -2.28%| 24536 -438% -438% -438%| 25875 -139% -139% -1.39%| 250.74 -4.05% -405% -4.05%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031% 031%
201207913 23877 -3.16% -3.16% -3.16%| 24343 -079% -079% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -043% -043% -0.43%| 251.02 3.17% 3.05% 3.05%| 317.35 3.48% 3.00% 3.00%| 29865 -326% -3.26% -3.26%| 272.64 0.80% 0.80%  0.80%
201290814 260.11  894% 3.00% 3.50%| 249.82 2.62% 2.62% 2.62%| 26588 2.10% 2.10% 2.10%| 237.32 -4.94% -494% -4.94%| 25617 2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -253% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
2012409142 26502 1.89% 1.89% 1.89%| 260.83  441% 275% 3.25%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -1.57% -157%| 251.77 -1.72% -172% -172%| 313.69 287% 287% 2.87%| 29729 213% 2.13% 2.13%| 270.84 627% 160%  1.60%
201210159 25144 -512% -512% -5.12%| 269.02  3.14% 275% 3.14%| 24387 -641% -641% -641%| 24789  6.12% 345% 3.45%| 255.09  1.32% 132% 132%| 32735 435% 3.00% 3.00%| 27719 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
201211159 24464 -270% -270% -270%| 26420 -1.79% -179% -179%| 24818  177% 1.77% 1.77%| 24271 -2.09% -2.09% -2.09%| 24920 -231% -231% -231%| 33217 147% 147% 147%| 27154 -2.04% -2.04% -2.04%| 28729 472% 160%  1.60%
20121128142 26456 814% 3.00% 3.50%| 258.04 -233% -233% -2.33%| 24627 -077% -077% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.05% 3.05%| 32623 -179% -1.79% -179%| 26555 -2.21% -221% -221%| 290.11 098% 0.98%  0.98%
201301159 26143  -1.18% -1.18% -1.18%| 25473 -1.28% -1.28% -128%| 24576 -021% -021% -021%| 22878 -420% -420% -4.20%| 26791  247% 247% 247%| 32739 036% 036% 0.36%] 26993  165% 1.65% 1.65%| 299.74 332% 1.60%  1.60%
201302159 26161  007% 007% 0.07%| 252.74 -0.78% -0.78% -0.78%| 249.76  1.63% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 268.81  0.34% 0.34% 0.34%| 31440 -397% -397% -397%| 28398 521% 245% 2.45%| 303.01 1.09% 1.09%  1.09%
201303159 260.84 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 097% 097%| 24183  588% 345% 3.45%| 277.89  338% 3.05% 3.05%| 32274 265% 265% 2.65%| 279.87 -145% -145% -1.45%| 240.65 -20.58% -7.00% -7.00%
X2 -13.30% -1230%| EEX[+= A  -626% -537%| =EX|F= A 060% 0.85%| HHX|+= A  -1038% -1038%| ZEX= A 12.00% 12.00%| FEX|+ A 9.09% 9.09%| ZEX|F A -1640% -1640%| HLEX|= H  -947% -9.47%
ST E 0.00% 0.00%| =HoAE 0.00% 0.00%| =HsolE 0.60% 0.85%| =H™H$olE 0.00% 0.00%| =HoAE 12.00% 12.00%| =HFUE 9.09% 9.09%| =EFAUAE 0.00% 0.00%| ="HolE 0.00%  0.00%
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3.50% 3.25% 3.50% cap 3.40% 3.05% cap 2.85% cap 2.45% cap 1.45%
-7.00% floor -7.00% -7.00% floor -7.00% -7.00% floor -7.00% floor -7.00% floor -7.00%
=Y SHE | FE LB X5+ [ SHE | FHLAUE 2d £ 8 X5+ [ SHE | FEFAE 22 £ 8 X5 | SHE [ FEFAUE X5 | S8 [ FEFAUE X [SEHE| EESAUE

20121042132 266.86 251.51 259.74 265.77 248.53 277.31 314.86 289.38
2012058159 25232  -545% -545% -545%| 256.60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887 777% 285% 2.85%| 31494 003% 003% 0.03%| 269.64 -6.82% -6.82% -6.82%
201206215 24657 -228% -228% -2.28%| 24536 -438% -438% -438%| 25875 -139% -1.39% -1.39%| 250.74 -4.05% -405% -4.05%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031%  031%
201207213 23877 -3.16% -3.16% -3.16%| 24343 -0.79% -0.79% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -043% -043% -043%| 251.02 3.17% 3.05% 3.05%| 31735 348% 285% 2.85%| 29865 -326% -3.26% -3.26%| 272.64 0.80% 080%  0.80%
2012082142 26011  894% 3.00% 3.50%| 249.82 2.62% 2.62% 2.62%| 26588 2.10% 2.10% 2.10%| 237.32 -494% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -253% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
20120914 26502 1.89% 1.89% 1.89%| 260.83 441% 275% 3.25%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 25177 -172% -1.72% -1.72%| 313.69 2.87% 2.85% 2.85%| 29729 2.13% 2.13% 2.13%| 27084 627% 145%  1.45%
201210159 25144  -512% -5.12% -5.12%| 269.02  3.14% 2.75% 3.14%| 24387 -641% -641% -641%| 247.89  6.12% 3.40% 3.40%| 25509 1.32% 1.32% 1.32%| 32735 435% 285% 2.85%| 277.19 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
20121115 24464 -270% -2.70% -2.70%| 26420 -1.79% -179% -1.79%| 24818  177% 177% 177%| 24271 -2.09% -2.09% -2.09%| 24920 -231% -2.31% -2.31%| 33217 147% 147% 147%| 27154 -2.04% -2.04% -2.04%| 28729 472% 145%  1.45%
201212814 26456 814% 3.00% 3.50%| 258.04 -233% -233% -2.33%| 24627 -077% -0.77% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.05% 3.05%| 32623 -1.79% -1.79% -179%| 26555 -2.21% -221% -221%| 290.11 098% 098%  0.98%
201301152 26143 -1.18% -1.18% -1.18%| 25473 -1.28% -1.28% -1.28%| 24576 -021% -021% -021%| 22878 -420% -420% -420%| 26791 247% 247% 247%| 32739 036% 036% 0.36%| 26993 165% 1.65% 1.65%| 299.74 332% 145%  1.45%
201302152 26161 007% 0.07% 0.07%| 252.74 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 26881  0.34% 0.34% 0.34%| 31440 -397% -3.97% -3.97%| 28398 521% 245% 245%| 303.01 1.09% 1.09%  1.09%
201303215 260.84 -029% -029% -0.29%| 249.02 -147% -147% -147%| 252.18 097% 097% 097%| 24183 588% 3.40% 3.40%| 27789 338% 3.05% 3.05%| 32274 265% 2.65% 2.65%| 279.87 -145% -145% -1.45%| 240.65 -20.58% -7.00% -7.00%
2013042159 25151 -358% -3.58% -3.58%| 259.74 430% 275% 3.25%| 26577 539% 3.25% 3.50%| 24853  277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938  340% 245% 245%| 24745 283% 145%  1.45%
XA -15.80% -14.80%] HEX|s A 0.07% 1.46%| HHX|= oA 060% 085%| EEX|+=AH -11.16% -11.16%| HEX|s A 9.02% 9.02%| HEX| oA 6.39% 639%] EX|+= A  -1151% -11.51%] EX= A -1007% -10.07%
gYTYE 0.00% 0.00%| =Hd+AUAE 0.07% 1.46%| =HE+AUE 0.60% 0.85%| =™HFYE 0.00% 0.00%| =HEd+AUAE 9.02% 9.02%| =™H+YE 6.39% 6.39%| =HHFYE 0.00% 0.00% =™HTAE 0.00%  0.00%
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AXRfAE 9 E
AR
3.25% | 3.25%
-7.00% | -7.00%

El

SKHAE =&

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

cap
floor

6XtHE +US
SEIEY

AXE
2.65%
-7.00%

=8

TAEE = E
AR
2.55% | 2.55%
-7.00% | -7.00%

El

8L =&

AXE
1.40%

-7.00% | -7.00%

IIEY EEERE EEER A+ | SHE | FEAE EEEE EEERT AF | SHE | FEFAUE 2E 28 S2E | FE 98
201205159 252.32 256.60 262.40 261.33 240.60 298.87 314.94 269.64
20120615 24657 -228% -228% -2.28%| 24536 -438% -438% -438%| 25875 -139% -1.39% -1.39%| 250.74 -4.05% -405% -4.05%| 24330 1.12% 1.12% 1.12%| 306.69 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031% 031%
20120713 23877 -316% -3.16% -3.16%| 24343 -079% -0.79% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -043% -043% -043%| 251.02 3.17% 3.15% 3.15%| 31735 348% 2.65% 2.65%| 29865 -3.26% -3.26% -3.26%| 27264 0.80% 0.80%  0.80%
201240814 260.11 894% 3.00% 3.50%| 249.82 262% 2.62% 2.62%| 26588 210% 2.10% 2.10%| 237.32 -494% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -3.91% -391%| 291.08 -2.53% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
201210914 26502 1.89% 1.89% 1.89%| 260.83  4.41% 285% 3.25%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 25177 -172% -1.72% -1.72%| 313.69  2.87% 2.65% 2.65%| 29729  2.13% 2.13% 2.13%| 27084 627% 140%  1.40%
2012108115 25144 -512% -5.12% -5.12%| 269.02  3.14% 2.85% 3.14%| 24387 -641% -641% -641%| 247.89  6.12% 3.25% 3.25%| 25509 1.32% 1.32% 1.32%| 32735 435% 2.65% 2.65%| 277.19 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
20121115 24464 -270% -270% -2.70%| 26420 -179% -179% -1.79%| 24818  177% 177% 1.77%| 24271 -2.09% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -204% -2.04% -2.04%| 28729 472% 140%  1.40%
2012112814 26456 814% 3.00% 3.50%| 258.04 -233% -233% -2.33%| 24627 -077% -077% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.15% 3.15%| 32623 -179% -1.79% -1.79%| 26555 -2.21% -221% -221%| 290.11 098% 0.98%  0.98%
20130115 26143 -1.18% -1.18% -1.18%| 25473 -128% -1.28% -1.28%| 24576 -021% -021% -021%| 228.78 -420% -420% -420%| 267.91  247% 247% 247%| 32739 036% 036% 036%| 26993 1.65% 1.65% 1.65%| 299.74 332% 140%  1.40%
201302159 26161 007% 0.07% 0.07%| 25274 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 26881  0.34% 0.34% 0.34%| 31440 -397% -3.97% -3.97%| 28398 521% 255% 255%| 303.01 1.09% 1.09%  1.09%
20130315 26084 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 0.97% 097%| 24183 588% 3.25% 3.25%| 277.89  338% 3.15% 3.15%| 322.74 2.65% 2.65% 2.65%| 279.87 -145% -145% -1.45%| 240.65 -20.58% -7.00% -7.00%
201304159 25151 -358% -3.58% -3.58%| 259.74 430% 2.85% 3.25%| 26577 539% 3.15% 3.35%| 24853  277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938  340% 2.55% 2.55%| 24745 283% 140%  1.40%
201305159 25660 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887  7.77% 3.15% 3.15%| 31494 003% 0.03% 0.03%| 26964 -6.82% -6.82% -6.82%| 253.79 256% 140%  1.40%
HEX| =2 A -833% -7.33%| HEX A  -063% 046%| HEXF=TAH 0 -219% -1.99%| LR A -1298% -12.98%| HEX|+ A 1566% 1566%| HEX|+ A 297% 297%| FEX|= A -18.16% -18.16%| HEHX+= A -205% -2.05%
SETUE 0.00% 0.00%| ZE+AUAE 0.00% 0.46%| =HHTAUE 0.00% 0.00%| =HFAE 0.00% 0.00%| ZHEAUAE 15.66% 15.66%| ZETUE 297% 297%| ZETAUE 0.00% 0.00% =HTAE 0.00% 0.00%
ALY 058 16L~06H 15Y

RIS £/
FEgH

cap

BEE
2.95% 3.45%

APHE FUE
ATE
2.85% 3.30%

AL =
ol E

GEE
2.95% 3.20%

AXPAE £/ 8

HEE

(£]")

BEE

3.45%

AL =
ToE

AXE
3.30%

6XHEH =

AL =
o=

AXE
2.65%

EE

TAEE S
BEE
2.35% 2.35%
-7.00% | -7.00%

El

8453

SAHAE £0|8

4 E

cap
floor

EEE

AXE
1.40%

-7.00% | -7.00%

floor -7.00% -7.00% -7.00% floor -7.00% -7.00% -7.00%
JIEZY | XF [ SHE | HEFAE EEET EEETE XN | S=HE | "EFE EEEXT EEETH EEETH Ax [SHAE | HEFAUE

20120615 246.57 245.36 258.75 250.74 243.30 306.69 308.73 27048
201207813 23877 -3.16% -3.16% -3.16%| 24343 -079% -079% -0.79%| 26040 0.64% 064% 0.64%| 249.65 -043% -043% -0.43%| 251.02 3.17% 3.17% 3.17%| 31735 3.48% 265% 2.65%| 29865 -326% -3.26% -3.26%| 272.64 080% 080%  0.80%
201210814 260.11 894% 295% 345%| 249.82 262% 2.62% 2.62%| 26588  210% 2.10% 2.10%| 237.32 -4.94% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -391% -3.91%| 291.08 -2.53% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
20120914 26502 1.89% 1.89% 1.89%| 260.83  4.41% 2.85% 3.30%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -157%| 25177 -172% -1.72% -1.72%| 313.69  2.87% 2.65% 2.65%| 29729  2.13% 2.13% 2.13%| 27084 627% 140%  1.40%
2012H1015Y 25144 -512% -5.12% -5.12%| 269.02 3.14% 2.85% 3.14%| 24387 -641% -641% -641%| 247.89  6.12% 345% 345%| 255.09  132% 1.32% 1.32%| 32735 435% 2.65% 2.65%| 27719 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
2012H11R15Y 24464 -270% -270% -270%| 26420 -179% -179% -1.79%| 24818  177% 177% 1.77%| 24271 -209% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -204% -2.04% -2.04%| 28729 472% 140%  1.40%
2012122149 26456 814% 295% 345%| 258.04 -233% -233% -2.33%| 24627 -077% -077% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.30% 3.30%| 32623 -179% -1.79% -179%| 26555 -2.21% -221% -221%| 290.11 098% 0.98%  0.98%
2013H01R15¥ 26143 -1.18% -1.18% -1.18%| 25473 -128% -1.28% -1.28%| 24576 -021% -021% -021%| 228.78 -420% -420% -420%| 267.91  247% 247% 247%| 32739 036% 036% 036%| 26993  1.65% 1.65% 1.65%| 299.74 332% 140%  1.40%
201302159 26161  007% 0.07% 0.07%| 25274 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -017% -0.17% -0.17%| 26881  0.34% 0.34% 0.34%| 31440 -397% -3.97% -397%| 28398 521% 235% 235%| 303.01 1.09% 1.09%  1.09%
20130315 26084 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 0.97% 097%| 241.83  588% 345% 345%| 277.89 338% 3.30% 3.30%| 322.74 2.65% 2.65% 2.65%| 279.87 -145% -145% -1.45%| 240.65 ##### -700% -7.00%
201304159 25151 -358% -3.58% -3.58%| 259.74  430% 2.85% 3.30%| 26577 539% 2.95% 3.20%| 24853  277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938  340% 235% 235%| 24745 283% 140%  1.40%
201305159 25660 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887  7.77% 3.30% 3.30%| 31494 003% 003% 0.03%| 26964 -6.82% -6.82% -6.82%| 253.79 256% 140%  1.40%
201306214 24536 -438% -438% -4.38%| 25875 -139% -139% -1.39%| 250.74 -4.05% -4.05% -4.05%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -1.97% -197%| 27048 031% 031% 031%| 26795 558% 140%  1.40%

HEX[=A -10.53% -9.53%| EEX[F A 236% 3.55%| =HEX|F= A -505% -4.80%| FEX|+ A T41% -741%| EX|F= A  1763% 17.63%| ZEX[+ A -1.62% -1.62%| LK+ 2H  -16.28% -16.28%| FEX[+= H  -096% -0.96%

gYTUYE 0.00% 0.00%| =HTAE 2.36% 3.55%| E™HFUE 0.00% 0.00%| =ETAE 0.00% 0.00%| =HETAUAE 17.63% 17.63%| =HFQAE 0.00% 0.00%| =ZETAE 0.00% 0.00% =doE 0.00%  0.00%




H¥d: 06 18L~07E 13Y

1AEE 29 F SAHAE +9 8 eitdE £ & 7AEE o E sitdE £ &

XA E ol E

At E F9F AXEE 9 E

HX|E FEHE HXE FEHEN HXAH FEHE HX|E FEHEY HX|E HEHE HXH FEHEl HXE A= HE HXAE
3.45% cap 3.30% 3.20% cap 3.40% 3.35% cap 2.60% cap 2.40% cap 1.45%
-7.00% floor -7.00% -7.00% floor -7.00% -7.00% floor -7.00% floor -7.00% floor -7.00%
=Y SHE | FE LB X5+ [ SHE | FHLAUE 2d £ 8 X5+ [ SHE | FEFAE 22 £ 8 X5 | SHE [ FEFAUE X5 | S8 [ FEFAUE X [SEHE| EESAUE
201210713 238.77 24343 260.40 249.65 251.02 317.35 298.65 272.64
201210814 260.11  894% 295% 3.45%| 249.82 262% 2.62% 2.62%| 26588  210% 2.10% 2.10%| 23732 -4.94% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -2.53% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%
20120914 26502 1.89% 1.89% 1.89%| 260.83 441% 2.85% 3.30%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 25177 -172% -1.72% -1.72%| 313.69  2.87% 2.60% 2.60%| 29729 2.13% 2.13% 2.13%| 27084 627% 145%  1.45%
201210159 25144 -512% -5.12% -5.12%| 269.02  3.14% 2.85% 3.14%| 24387 -641% -641% -641%| 247.89  6.12% 340% 3.40%| 255.09  132% 1.32% 1.32%| 32735 435% 2.60% 2.60%| 27719 -6.76% -6.76% -6.76%| 27434 129% 129%  1.29%
2012H1115Y 24464 -270% -270% -270%| 26420 -179% -179% -179%| 24818  177% 177% 1.77%| 24271 -209% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -2.04% -2.04% -2.04%| 28729 472% 145%  1.45%
201212814 26456 814% 295% 345%| 258.04 -233% -233% -2.33%| 24627 -077% -0.77% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.35% 3.35%| 32623 -1.79% -1.79% -179%| 26555 -221% -221% -221%| 290.11 098% 098%  0.98%
2013H0115¥ 26143 -1.18% -1.18% -1.18%| 25473 -128% -1.28% -1.28%| 24576 -021% -021% -021%| 228.78 -420% -420% -420%| 267.91  247% 247% 247%| 32739 036% 036% 036%| 26993 1.65% 1.65% 1.65%| 299.74 332% 145%  1.45%
20130215 26161 007% 0.07% 0.07%| 25274 -078% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 26881  0.34% 0.34% 034%| 31440 -397% -3.97% -397%| 28398 521% 240% 240%| 303.01 1.09% 1.09%  1.09%
201303152 26084 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 0.97% 097%| 241.83  588% 340% 3.40%| 277.89 338% 3.35% 3.35%| 322.74 265% 2.60% 2.60%| 279.87 -145% -145% -1.45%| 240.65 ##### -7.00% -7.00%
201304159 25151 -358% -3.58% -3.58%| 259.74  430% 2.85% 3.30%| 26577 539% 295% 3.20%| 24853  277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938  340% 240% 240%| 24745 283% 145%  1.45%
20130515 256,60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887  7.77% 3.35% 3.35%| 31494 0.03% 0.03% 0.03%| 26964 -6.82% -6.82% -6.82%| 253.79 256% 145%  1.45%
201306214 24536 -438% -438% -4.38%| 25875 -139% -139% -1.39%| 250.74 -4.05% -4.05% -4.05%| 24330 1.12% 1.12% 1.12%| 306.69 2.62% 2.62% 2.62%| 30873 -197% -197% -197%| 27048 031% 031% 031% 26795 558% 145%  1.45%
201307215 24343 -079% -0.79% -0.79%| 26040 0.64% 0.64% 0.64%| 249.65 -0.43% -043% -043%| 251.02 3.17% 3.17% 3.17%| 31735 348% 3.35% 3.35%| 29865 -3.26% -3.26% -3.26%| 27264 0.80% 080% 0.80%| 29227 9.08% 145%  1.45%
XA -8.16% -7.16%| HEX|s A 379% 4.98%| X+ A -612% -587%| FEX|F A -391% -391%| EEX[+= A  1796% 17.96%| 2EX|= A -768% -7.68%| BT A -12.12% -12.12%| EX = SA  -001%  -0.01%
gYTYE 0.00% 0.00%| =Hd+AUAE 3.79% 4.98%| ZEFAUE 0.00% 0.00%| =™HFAYE 0.00% 0.00%| =HEd+AUAE 17.96% 17.96%| =ZEFUE 0.00% 0.00%| =™H+AYE 0.00% 0.00% =™HTAE 0.00%  0.00%
H2%A: 078 16YL~08Y 14
1AHE S8 2AHAE 0/ 3XHAE 29I F AXHAE £ SXHAE 918 6XHAE U2 TAHAE 208 gAHAE 08
HXE HXE o= HEY HXA S=HE HXE HXE HF=HE HX ™ F = SEl HXE HXAE
3.65% 3.30% cap 3.20% 3.55% 3.30% cap 2.60% 2.40% 1.40%
-7.00% -7.00% floor -7.00% -7.00% -7.00% floor -7.00% -7.00% -7.00%
IEY EEEE EEET XF [ SHE | FEHSFAUE EEEE EEET XF [ SHE | HESFAUE EEEE S2E | HEE LB
2012908142 260.11 249.82 265.88 237.32 256.17 304.93 291.08 254.86
201240914 26502 1.89% 1.89% 1.89%| 260.83 4.41% 285% 3.30%| 26056 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 25177 -172% -1.72% -1.72%| 313.69  2.87% 2.60% 2.60%| 29729 2.13% 2.13% 2.13%| 27084 627% 140%  1.40%
2012310159 25144 -512% -5.12% -5.12%| 269.02  3.14% 2.85% 3.14%| 24387 -641% -641% -641%| 24789  6.12% 355% 3.55%| 255.09  1.32% 1.32% 1.32%| 32735 435% 2.60% 2.60%| 27719 -676% -6.76% -6.76%| 27434 129% 129%  1.29%
201291115 24464 -270% -270% -2.70%| 26420 -179% -179% -1.79%| 24818  177% 177% 1.77%| 24271 -209% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -204% -2.04% -2.04%| 28729 472% 140%  1.40%
2012112814 26456 814% 295% 3.65%| 258.04 -233% -233% -2.33%| 24627 -077% -0.77% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.30% 3.30%| 32623 -1.79% -1.79% -179%| 26555 -2.21% -221% -221%| 290.11 098% 098%  0.98%
20130115 26143  -1.18% -1.18% -1.18%| 25473 -1.28% -1.28% -128%| 24576 -021% -021% -021%| 22878 -420% -420% -4.20%| 26791  247% 247% 247%| 32739 036% 036% 0.36%| 26993  165% 1.65% 1.65%| 299.74 332% 140%  1.40%
201302152 26161 007% 0.07% 0.07%| 252.74 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -0.17% -0.17%| 268.81  0.34% 0.34% 0.34%| 31440 -397% -3.97% -397%| 28398 521% 240% 240%| 303.01 1.09% 1.09%  1.09%
201303152 26084 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 097% 097%| 241.83 588% 3.55% 3.55%| 277.89  338% 3.30% 3.30%| 322.74 265% 2.60% 2.60%| 279.87 -145% -145% -1.45%| 240.65 ##### -7.00%  -7.00%
201304159 25151 -358% -3.58% -3.58%| 259.74  430% 2.85% 3.30%| 26577 539% 2.95% 3.20%| 24853 < 277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -244%| 28938  340% 240% 240%| 24745 283% 140%  1.40%
2013H0515% 256,60 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887  7.77% 3.30% 3.30%| 31494 003% 0.03% 0.03%| 269.64 -6.82% -6.82% -6.82%| 253.79 256% 140%  1.40%
201306214 24536 -438% -438% -438%| 25875 -139% -139% -1.39%| 250.74 -4.05% -4.05% -405%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -1.97% -197%| 27048 031% 031% 031% 26795 558% 140%  1.40%
201307159 24343 -079% -079% -0.79%| 26040  0.64% 0.64% 0.64%| 249.65 -0.43% -043% -043%| 251.02 3.17% 3.17% 3.17%| 31735 348% 3.30% 3.30%| 29865 -3.26% -3.26% -3.26%| 27264 0.80% 080% 0.80%| 29227 9.08% 140%  1.40%
201310814 249.82 262% 2.62% 2.62%| 26588 2.10% 2.10% 2.10%| 237.32 -494% -494% -494%| 25617  2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -253% -2.53% -2.53%| 254.86 -6.52% -6.52% -6.52%| 319.24 923% 140%  1.40%
HEX| =2 A -849% -7.79%| HEX| A 327% 446%| FEX|T A -13.16% -12.91%] FEX|+= A 3.38% 338%| EHEHXI+=A  1180% 11.80%| FLEXI=A  -630% -630%] EX|= A -16.11% -16.11%| LXK+ H  756%  7.56%
SYTAE 0.00% 0.00%| ZE+AUAE 327% 4.46%| =HTUE 0.00% 0.00%| =&ETAE 3.38% 3.38%| SHUE 11.80% 11.80%| S=HdAE 0.00% 0.00%| =&ETAE 0.00% 0.00%| =d+AE 7.56%  7.56%
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JEY | X [ SUE | FEFAUAE EEERE 2 £ 2 £ EEER 2 £ 2 98 X5 [SHE| HEFIE
201209142 265.02 260.83 260.56 233.59 251.77 313.69 297.29 270.84
2012109159 25144 -512% -512% -5.12%| 269.02  3.14% 2.80% 3.14%| 24387 -641% -641% -641%| 24789  6.12% 3.65% 3.65%| 255.09  1.32% 132% 1.32%| 32735 435% 250% 2.50%| 27719 -6.76% -676% -6.76%| 27434 129% 129%  1.29%
2012H11R15Y 24464 -270% -270% -2.70%| 26420 -179% -179% -1.79%| 24818  177% 177% 1.77%| 24271 -209% -2.09% -2.09%| 24920 -231% -2.31% -231%| 33217 147% 147% 147%| 27154 -204% -2.04% -2.04%| 28729 472% 140%  1.40%
2012112814 26456 814% 295% 3.65%| 258.04 -233% -233% -2.33%| 24627 -077% -077% -0.77%| 23880 -161% -161% -1.61%| 26145  492% 3.30% 3.30%| 32623 -179% -1.79% -1.79%| 26555 -2.21% -221% -221%| 290.11 098% 0.98%  0.98%
20130115 26143 -1.18% -1.18% -1.18%| 25473 -128% -1.28% -1.28%| 24576 -021% -021% -021%| 228.78 -420% -420% -420%| 267.91  247% 247% 247%| 32739 036% 036% 036%| 26993 1.65% 1.65% 1.65%| 299.74 332% 140%  1.40%
201302159 26161 007% 0.07% 0.07%| 25274 -0.78% -0.78% -0.78%| 249.76  163% 1.63% 1.63%| 22840 -0.17% -017% -0.17%| 26881  0.34% 0.34% 0.34%| 31440 -397% -3.97% -3.97%| 28398 521% 230% 230%| 303.01 1.09% 1.09%  1.09%
20130315 26084 -029% -029% -0.29%| 249.02 -147% -147% -147%| 25218 097% 0.97% 097%| 24183 588% 3.65% 3.65%| 277.89  338% 3.30% 3.30%| 32274 265% 250% 2.50%| 279.87 -145% -145% -1.45%| 240.65 ##### -700% -7.00%
201304159 25151 -358% -3.58% -3.58%| 259.74 430% 2.80% 3.35%| 26577 539% 3.00% 3.20%| 24853 < 277% 277% 2.77%| 27731 -021% -021% -021%| 31486 -244% -244% -2.44%| 28938  340% 230% 230%| 24745 283% 140%  1.40%
2013H05€15Q 25660 2.02% 2.02% 2.02%| 26240 1.02% 1.02% 1.02%| 26133 -167% -167% -1.67%| 24060 -3.19% -3.19% -3.19%| 29887  7.77% 3.30% 3.30%| 31494 003% 0.03% 0.03%| 26964 -6.82% -6.82% -6.82%| 253.79 256% 140%  1.40%
201306214 24536 -438% -438% -438%| 25875 -139% -139% -1.39%| 250.74 -4.05% -4.05% -405%| 24330 1.12% 1.12% 1.12%| 30669 2.62% 2.62% 2.62%| 30873 -197% -1.97% -197%| 27048 031% 031% 031% 26795 558% 140%  1.40%
201307159 24343  -079% -079% -0.79%| 26040  0.64% 0.64% 0.64%| 249.65 -0.43% -043% -043%| 251.02 3.17% 3.17% 3.17%| 31735  348% 3.30% 3.30%| 29865 -3.26% -3.26% -3.26%| 27264  0.80% 080% 0.80%| 29227 9.08% 140%  1.40%
20130814 24982 262% 262% 2.62%| 26588 210% 2.10% 2.10%| 23732 -494% -494% -494%| 256.17  2.05% 2.05% 2.05%| 30493 -391% -391% -391%| 291.08 -253% -2.53% -2.53%| 25486 -6.52% -6.52% -6.52%| 31924 923% 140%  1.40%
20130913 26083 441% 295% 3.65%| 260.56 -2.00% -2.00% -2.00%| 23359 -157% -157% -1.57%| 251.77 -172% -172% -1.72%| 313.69  2.87% 2.87% 2.87%| 29729 213% 2.13% 2.13%| 27084 627% 230% 230%| 32336 129% 129%  1.29%
HEX[=A 743% -6.03%| EHEX|F A -1.68% -0.79%| HEX|F= SH -1268% -1248%| HEX|= A 343% 343%| ZEX[+= A 1639% 16.39%| HEX| A -6.97% -697%| FEXIF A -16.14% -16.14%| EX |+ A 745%  745%
gYTUYE 0.00% 0.00%| =HTAE 0.00% 0.00%| =HTAE 0.00% 0.00%| =ETAE 343% 3.43%| =HTYUE 16.39% 16.39%| =HFQAE 0.00% 0.00%| =ZETAE 0.00% 0.00%| =d+oE 7.45%  7.45%
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