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[1XtHE ]
Jtele FIX|FAS0lg | 2ADFYE (Cap) Z| X 4=21 & (Floor) zolg
HEd | Axg | MEgd HxE EEE H*E Held | AxE
2006 02¢ 0.00% 3.15% -9.00% 100%
20064 03¢ 2.61% 3.20% -9.00% 100%
20064 042 2.21% 3.10% -9.00% 100%
20064 052 12.42% 3.10% -9.00% 100%
2006 062 13.75%| 17.25% 2.50% 3.20%| -9.00%| -9.00%| 100%| 100%
20064 072 16.82%| 21.62% 2.70% 3.50%| -9.00%| -9.00%| 100%| 100%
20064 082 11.65%| 15.65% 2.70% 3.50%| -9.00%| -9.00%| 100%|  100%
2006 09& 12.86%| 17.66% 2.70% 3.50%| -9.00%| -9.00%| 100%| 100%
20064 102 15.54%)| 21.84% 2.60% 3.50%| -9.00%| -9.00%| 100%| 100%
20064 112 5.83%| 11.23% 2.60% 3.50%| -9.00%| -9.00%| 100%|  100%
20064 122 5.34%| 10.74% 2.60% 3.50%| -9.00%| -9.00%| 100%| 100%
20074 018 1.41%| 6.81% 2.60% 3.50%| -9.00%| -9.00%| 100%| 100%
20074 02¢ 1.41%| 6.81% 2.60% 3.50%| -9.00%| -9.00%| 100%| 100%
20074 032 0.00%| 4.18% 2.50% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 042 0.00%| 4.18% 2.50% 3.40%| -9.00%| -9.00%| 100%|  100%
20074 058 0.00%| 1.83% 2.50% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 062 0.00%| 0.00% 2.50% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 072 0.00%| 0.00% 2.50% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 082 0.00%| 0.00% 2.50% 3.40%| -9.00%| -9.00%| 100%|  100%
20074 098 0.00%| 0.00% 2.60% 3.50%| -9.00%| -9.00%| 100%| 100%
20074 108 0.00%| 0.00% 2.70% 3.60%| -9.00%| -9.00%| 100%| 100%
20074 112 0.00%| 0.00% 2.80% 3.50%| -9.00%| -9.00%| 100%|  100%
20074 128 0.00%| 0.00% 2.80% 3.40%| -9.00%| -9.00%| 100%|  100%
2008 018 0.00%| 0.00% 2.70% 3.40%| -9.00%| -9.00%| 100%| 100%
2008 02¢ 0.00%| 0.00% 2.70% 3.40%| -7.00%| -7.00%| 100%| 100%
20084 032 0.00%| 0.00% 2.70% 3.50%| -7.00%| -7.00%| 100%| 100%
2008 04€ 0.00%| 0.00% 2.70% 3.50%| -7.00%| -7.00%| 100%| 100%
2008 05€ 0.00%| 0.00% 2.70% 3.50%| -7.00%| -7.00%| 100%| 100%
2008 062 0.00%| 0.00% 2.70% 3.50%| -7.00%| -7.00%| 100%| 100%
[2AtHE ]
Jtele FIX|TASolg | AADFYE (Cap) Z| X =2 & (Floor) ol
HEd | Axg | HEd™ H*E EEE HxE Held | AxE
20064 02¢ 6.81% 3.50% -9.00% 100%
20064 03¢ 4.18% 3.40% -9.00% 100%
20064 042 4.18% 3.40% -9.00% 100%
20064 052 1.83% 3.40% -9.00% 100%
20064 062 0.00%| 0.00% 2.90% 3.40%| -9.00%| -9.00%| 100%| 100%
2006 078 0.00%| 0.00% 2.90% 3.40%| -9.00%| -9.00%| 100%| 100%
20064 082 0.00%| 0.00% 2.90% 3.40%| -9.00%| -9.00%| 100%| 100%
20064 092 0.00%| 0.00% 3.00% 3.50%| -9.00%| -9.00%| 100%| 100%
20064 102 0.00%| 0.00% 3.10% 3.60%| -9.00%| -9.00%| 100%| 100%
20064 112 0.00%| 0.00% 3.10% 3.50%| -9.00%| -9.00%| 100%|  100%
20064 122 0.00%| 0.00% 3.00% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 018 0.00%| 0.00% 3.00% 3.40%| -9.00%| -9.00%| 100%| 100%
20074 02¢ 0.00%| 0.00% 3.00% 3.40%| -7.00%| -7.00%| 100%| 100%
20074 032 0.00%| 0.00% 3.00% 3.50%| -7.00%| -7.00%| 100%|  100%
20074 042 0.00%| 0.00% 3.00% 3.50%| -7.00%| -7.00%| 100%|  100%
20074 052 0.00%| 0.00% 3.00% 3.50%| -7.00%| -7.00%| 100%| 100%
20074 062 0.00%| 0.00% 3.00% 3.50%| -7.00%| -7.00%| 100%| 100%
20074 072 0.00%| 0.00% 3.00% 3.50%| -7.00%| -7.00%| 100%|  100%
20074 082 0.00%| 1.42% 3.00% 3.50%| -7.00%| -7.00%| 100%| 100%
20074 098 3.26%| 6.16% 3.00% 3.50%| -7.00%| -7.00%| 100%| 100%
20074 102 3.77%| 6.77% 2.90% 3.40%| -7.00%| -7.00%| 100%| 100%
20074 112 7.41%| 9.81% 2.90% 3.30%| -7.00%| -7.00%| 100%|  100%
20074 128 7.41%| 9.81% 2.90% 3.30%| -7.00%| -7.00%| 100%|  100%
20084 018 0.00%| 1.32% 2.90% 3.30%| -7.00%| -7.00%| 100%| 100%
2008 02¢ 5.38%| 7.38% 2.90% 3.30%| -7.00%| -7.00%| 100%| 100%
2008 032 5.38%| 7.38% 2.90% 3.30%| -7.00%| -7.00%| 100%|  100%
2008 042 4.88%| 6.55% 2.80% 3.20%| -7.00%| -7.00%| 100%|  100%
2008 052 0.00%| 0.00% 2.80% 3.20%| -7.00%| -7.00%| 100%| 100%
2008 06 0.00%| 1.53% 2.70% 3.10%| -7.00%| -7.00%| 100%| 100%




[3RIAZ]

el FIX|FHs0lg | 2HDFYE (Cap) Z| M %=2| & (Floor) Eois
HMEd | Axg | MEgd H=x g MYy HAg | MEd | AXE
2006 022 0.00% 3.40% -7.00% 100%
20064 032 0.00% 3.50% -7.00% 100%
20064 042 0.00% 3.50% -7.00% 100%
20064 052 0.00% 3.50% -7.00% 100%
2006 062 0.00%| 0.00% 3.20% 3.50%| -7.00%| -7.00%|  100% 100%
20064 072 0.00%| 0.00% 3.20% 3.50%| -7.00%| -7.00%| 100% 100%
2006 082 0.02%| 1.42% 3.20% 3.50%| -7.00%| -7.00%| 100% 100%
2006 092 4.46%| 6.16% 3.20% 3.50%| -7.00%| -7.00%| 100% 100%
20064 102 4.97%| 6.77% 3.10% 3.40%| -7.00%| -7.00%|  100% 100%
20064 112 8.61%| 9.81% 3.10% 3.30%| -7.00%| -7.00%|  100% 100%
2006 128 8.61%| 9.81% 3.10% 3.30%| -7.00%| -7.00%| 100% 100%
20074 018 0.32%| 1.32% 3.10% 3.30%| -7.00%| -7.00%| 100% 100%
2007 02¢ 6.38%| 7.38% 3.10% 3.30%| -7.00%| -7.00%|  100% 100%
20074 032 6.38%| 7.38% 3.10% 3.30%| -7.00%| -7.00%|  100% 100%
20074 042 5.75%| 6.55% 3.00% 3.20%| -7.00%| -7.00%| 100% 100%
20074 05€ 0.00%| 0.00% 3.00% 3.20%| -7.00%| -7.00%| 100% 100%
20074 062 0.59%| 1.53% 2.90% 3.10%| -7.00%| -7.00%| 100% 100%
20074 07¥ 0.59%| 1.53% 2.90% 3.10%| -7.00%| -7.00%| 100% 100%
20074 08€ 0.00%| 0.00% 2.90% 3.10%| -7.00%| -7.00%| 100% 100%
20074 092 0.00%| 0.00% 2.80% 3.00%| -7.00%| -7.00%| 100% 100%
20074 102 1.45%| 3.22% 2.60% 2.90%| -7.00%| -7.00%| 100% 100%
20074 11¢ 4.35%| 5.75% 2.50% 2.70%| -7.00%| -7.00%| 100% 100%
20074 12¢ 3.65%| 5.05% 2.40% 2.60%| -7.00%| -7.00%| 100% 100%
20084 018 8.85%| 10.25% 2.30% 2.50%| -7.00%| -7.00%| 100% 100%
2008 022 3.30%| 4.70% 2.25% 2.45%| -7.00%| -7.00%| 100% 100%
20084 03 3.30%| 4.70% 2.25% 2.45%| -7.00%| -7.00%| 100% 100%
2008 042 2.60%| 4.00% 2.15% 2.35%| -7.00%| -7.00%| 100% 100%
2008 052 5.24%| 6.64% 2.05% 2.25%| -7.00%| -7.00%| 100% 100%
2008 062 0.81%| 2.01% 2.10% 2.30%| -7.00%| -7.00%| 100% 100%
[4RtHE ]
Jtele FIX|FASolg | 2ADFYE (Cap) Z| X 4=2| & (Floor) Folg
HEd | Axg | MEgd HxE EEE H*E Held | AxE
2006 02¢ 7.38% 3.30% -7.00% 100%
2006 03¥ 7.38% 3.30% -7.00% 100%
2006 042 6.55% 3.20% -7.00% 100%
20064 052 0.00% 3.20% -7.00% 100%
2006 062 1.09%| 1.53% 3.00% 3.10%| -7.00%| -7.00%| 100% 100%
2006A 072 1.09%| 1.53% 3.00% 3.10%| -7.00%| -7.00%|  100% 100%
20064 082 0.00%| 0.00% 3.00% 3.10%| -7.00%| -7.00%| 100% 100%
20064 092 0.00%| 0.00% 2.90% 3.00%| -7.00%| -7.00%| 100% 100%
20064 102 2.05%| 3.22% 2.70% 2.90%| -7.00%| -7.00%| 100% 100%
2006 112 5.05%| 5.75% 2.60% 2.70%| -7.00%| -7.00%| 100% 100%
2006 122 4.35%| 5.05% 2.50% 2.60%| -7.00%| -7.00%| 100% 100%
20074 1 9.55%| 10.25% 2.40% 2.50%| -7.00%| -7.00%| 100% 100%
20074 2¢ 4.00%| 4.70% 2.35% 2.45%| -7.00%| -7.00%| 100% 100%
2007 3¢ 4.00%| 4.70% 2.35% 2.45%| -7.00%| -7.00%|  100% 100%
20074 4 3.30%| 4.00% 2.25% 2.35%| -7.00%| -7.00%| 100% 100%
20074 5¢ 5.94%| 6.64% 2.15% 2.25%| -7.00%| -7.00%| 100% 100%
20074 6 1.41%| 2.01% 2.20% 2.30%| -7.00%| -7.00%| 100% 100%
20074 7€ 0.00%| 0.42% 2.20% 2.30%| -7.00%| -7.00%| 100% 100%
20074 8 0.00%| 0.00% 2.25% 2.35%| -7.00%| -7.00%| 100% 100%
20074 9 0.00%| 0.00% 2.25% 2.35%| -7.00%| -7.00%| 100% 100%
20074 102 0.00%| 0.00% 2.30% 2.40%| -7.00%| -7.00%| 100% 100%
20074 118 0.00%| 0.00% 2.30% 2.40%| -7.00%| -7.00%| 100% 100%
2007 122 0.00%| 0.00% 2.35% 2.45%| -7.00%| -7.00%| 100% 100%
20084 018 0.00%| 0.00% 2.35% 2.50%| -7.00%| -7.00%| 100% 100%
2008 02¢ 0.00%| 0.00% 2.40% 2.55%| -7.00%| -7.00%| 100% 100%
20084 03 0.00%| 0.00% 2.40% 2.55%| -7.00%| -7.00%| 100% 100%
2008 042 0.00%| 0.00% 2.40% 2.55%| -7.00%| -7.00%| 100% 100%
2008 052 0.00%| 0.00% 2.50% 2.65%| -7.00%| -7.00%| 100% 100%
2008 062 0.00%| 0.00% 2.50% 2.65%| -7.00%| -7.00%| 100% 100%
[5AHHE ]
Jtela FIX|FAS0l8 | 2HDFAUE (Cap) Z| X =21 & (Floor) Eoig
HEd | AxEg | HEd™ H#E EEE HxE Held | AxE
20064 02€ 4.70% 2.45% -7.00% 100%
2006 03¢ 4.70% 2.45% -7.00% 100%
2006 042 4.00% 2.35% -7.00% 100%
2006 052 6.64% 2.25% -7.00% 100%
20064 062 1.71%| 2.01% 2.25% 2.30%| -7.00%| -7.00%| 100% 100%
2006 072 0.17%| 0.42% 2.25% 2.30%| -7.00%| -7.00%| 100% 100%




2006 08 0.00%| 0.00% 2.30% 2.35%| -7.00%| -7.00%| 100%| 100%
2006 09€ 0.00%| 0.00% 2.30% 2.35%| -7.00%| -7.00%| 100%| 100%
20064 102 0.00%| 0.00% 2.35% 2.40%| -7.00%| -7.00%| 100%| 100%
20064 118 0.00%| 0.00% 2.35% 2.40%| -7.00%| -7.00%| 100%| 100%
2006 128 0.00%| 0.00% 2.40% 2.45%| -7.00%| -7.00%| 100%| 100%
20074 1 0.00%| 0.00% 2.45% 2.50%| -7.00%| -7.00%| 100%| 100%
20074 2¢ 0.00%| 0.00% 2.50% 2.55%| -7.00%| -7.00%| 100%| 100%
20074 3¢ 0.00%| 0.00% 2.50% 2.55%| -7.00%| -7.00%| 100%| 100%
20074 4% 0.00%| 0.00% 2.50% 2.55%| -7.00%| -7.00%| 100%| 100%
20074 58 0.00%| 0.00% 2.60% 2.65%| -7.00%| -7.00%| 100%| 100%
20074 6¥ 0.00%| 0.00% 2.60% 2.65%| -7.00%| -7.00%| 100%| 100%
20074 7€ 0.00%| 0.00% 2.65% 2.70%| -7.00%| -7.00%| 100%| 100%
20074 8¢ 0.00%| 0.00% 2.70% 2.75%| -7.00%| -7.00%| 100%| 100%
20074 9 1.04%| 1.24% 2.80% 2.85%| -7.00%| -7.00%| 100%| 100%
20074 102 0.00%| 0.00% 2.90% 2.95%| -7.00%| -7.00%| 100%| 100%
20074 118 0.00%| 0.00% 2.95% 3.00%| -7.00%| -7.00%| 100%| 100%
20074 128 3.55%| 3.75% 3.00% 3.05%| -7.00%| -7.00%| 100%| 100%
2008 018 0.00%| 0.00% 3.00% 3.05%| -7.00%| -7.00%| 100%|  100%
2008 02€ 0.00%| 0.00% 3.05% 3.10%| -7.00%| -7.00%| 100%| 100%
20084 03¥ 0.00%| 0.00% 3.15% 3.20%| -7.00%| -7.00%| 100%| 100%
20084 042 0.00%| 0.00% 3.15% 3.20%| -7.00%| -7.00%| 100%| 100%
2008 052 4.45%| 4.60% 3.15% 3.20%| -7.00%| -7.00%| 100%| 100%
2008 062 0.00%| 0.00% 3.15% 3.20%| -7.00%| -7.00%| 100%| 100%
[6AHHT ]
Jtele FIR|FAEES0I8 | #IAFAE (Cap) Z| X £=2] & (Floor) Eolg
Held | AxAE | MEE HEE el Hxg | MEE | AXE
2006 022 0.00% 2.55% -7.00% 100%
2006 038 0.00% 2.55% -7.00% 100%
2006 042 0.00% 2.55% -7.00% 100%
2006H 05& 0.00% 2.65% -7.00% 100%
20064 062 0.00%| 0.00% 2.60% 2.65%| -7.00%| -7.00%| 100%| 100%
2006 072 0.00%| 0.00% 2.70% 2.70%| -7.00%| -7.00%| 100%| 100%
2006 082 0.00%| 0.00% 2.75% 2.75%| -7.00%| -7.00%| 100%| 100%
2006 09¥ 1.24%| 1.24% 2.85% 2.85%| -7.00%| -7.00%| 100%| 100%
2006 102 0.00%| 0.00% 2.95% 2.95%| -7.00%| -7.00%| 100%| 100%
2006 118 0.00%| 0.00% 3.00% 3.00%| -7.00%| -7.00%| 100%| 100%
2006 12€ 3.75%| 3.75% 3.05% 3.05%| -7.00%| -7.00%| 100%| 100%
20074 01¥ 0.00%| 0.00% 3.05% 3.05%| -7.00%| -7.00%| 100%| 100%
20074 02¢¥ 0.00%| 0.00% 3.10% 3.10%| -7.00%| -7.00%| 100%| 100%
20074 03¢ 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%|  100%
20074 04¥ 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%| 100%
20074 05¥ 4.60%| 4.60% 3.20% 3.20%| -7.00%| -7.00%| 100%| 100%
20074 062 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%|  100%
20074 07€ 0.00%| 0.00% 3.35% 3.35%| -7.00%| -7.00%| 100%| 100%
20074 082 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%| 100%
20074 09¥ 0.00%| 0.00% 3.30% 3.30%| -7.00%| -7.00%| 100%| 100%
20074 108 6.10%| 6.10% 3.30% 3.30%| -7.00%| -7.00%| 100%|  100%
20074 118 5.47%| 5.47% 3.30% 3.30%| -7.00%| -7.00%| 100%|  100%
20074 12¢ 0.09%| 0.09% 3.25% 3.25%| -7.00%| -7.00%| 100%| 100%
20084 018 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%| 100%
2008 022 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%|  100%
2008 032 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%|  100%
2008 042 0.27%| 0.27% 3.15% 3.15%| -7.00%| -7.00%| 100%| 100%
20084 05¥ 0.00%| 0.00% 3.05% 3.05%| -7.00%| -7.00%| 100%| 100%
2008 062 6.87%| 6.87% 2.95% 2.95%| -7.00%| -7.00%| 100%| 100%
[7AHHE ]
Jtele FIR|F=AES0|8 | #IAFAE (Cap) Z| x| 4=2| & (Floor) o8
HEld | HAE | HEE HEE BER AXE | MY | AR
20064 022 0.00% 3.10% -7.00% 100%
2006'H 038 0.00% 3.20% -7.00% 100%
2006 042 0.00% 3.20% -7.00% 100%
2006 052 4.60% 3.20% -7.00% 100%
20064 06& 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%| 100%
2006 07& 0.00%| 0.00% 3.35% 3.35%| -7.00%| -7.00%| 100%| 100%
2006'd 082 0.00%| 0.00% 3.20% 3.20%| -7.00%| -7.00%| 100%|  100%
2006 092 0.00%| 0.00% 3.30% 3.30%| -7.00%| -7.00%| 100%| 100%
20064 10€ 6.10%| 6.10% 3.30% 3.30%| -7.00%| -7.00%| 100%| 100%
2006 118 5.47%| 5.47% 3.30% 3.30%| -7.00%| -7.00%| 100%| 100%
2006 128 0.09%| 0.09% 3.25% 3.25%| -7.00%| -7.00%| 100%|  100%
20074 01€ 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%| 100%
20074 02¢ 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%| 100%
20074 038 0.00%| 0.00% 3.15% 3.15%| -7.00%| -7.00%| 100%| 100%
20074 042 0.27%| 0.27% 3.15% 3.15%| -7.00%| -7.00%| 100%|  100%
20074 05€ 0.00%| 0.00% 3.05% 3.05%| -7.00%| -7.00%| 100%| 100%




20074 062

6.87%| 6.87%

2.95%

2.95%

-7.00%
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100%
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7.46%| 7.46%

2.95%
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-7.00%
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4.37%| 4.37%
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