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ook >50% 57 (12%)| 18 (21%) 5 (9%) 5 (%) 1 (2% 6 (12%) 1 (%) 1 (3% 6 (16%)| 14 (235%) 2 (13%)
TR < —50% 9 (%) 6 (1%) 0 (0% 0 (0%) 0 (0% 0 (0%) 0 (0%) 0 (0% 0 (0%) 3 (5%) 0 (0%)
TeRER>100% 20 (4%) 5 (6%) 2 (4%) 1 (2%) L (2%) 3 (6%) 1 (2%) 1 (3%) 2 (5%) 4 (1%) 0 (0%)
TeHER <—100% 4 (1%) 4 (5%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%)
2= (+) TRREE 196 (65%)| 35 (58%)| 16 47%)| 26 (9%)| 23 (%) 22 (65%)| 14 (88%)| 15 (4%)| 22 (69%)| 23 (61%) 0 (0%)
32—V (=) TR 104 (35%)| 25 42%)] 18 (53%) 7 (21%) 9 (28%)| 12 (35%) 2 (13%) 1 (6%)| 10 (1%)] 15 (39%) 5 (100%)
3 V> 50F T %)) 20 (33%) 8 (24%) 9 (21%) 2 (6%) 6 (18%) 2 (13%) 2 (13%) T 22%)| 16 (12%) 0 (0%
3 — Vel < 50 19 (6%) 3 (5% 2 (6%) 1 (%) 1 (3% 3 (9% 0 (0%) 1 (6%) 1 (3%) 2 (5%) 5 (100%)
3 —VaRHE> 100 28 0% 14 (23%) 4 (12%) 1 (3%) 1 (%) 2 (6%) 0 (0%) 0 (0%) 2 (6%) 4 (11%) 0 (0%
3 — )V <~ 100 0 (0%) 0 (0% 0 (0% 0 (0%) 0 (0% 0 (0%) 0 (0%) 0 (0%) 0 (0% 0 (0%) 0 (0%)
3 — VTR >50% 15 (15%)| 15 (25%) 4 (12%) 3 (9%) 1 (3% 5 (9%) 0 (0% 1 (6% 6 (19%)| 12 (32%) 0 (0%)
I — VIR <—50% 0 (0%) 0 (0%) 0 (0%) 0 (%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%)
3~ VAR > 100% 16 (5%) 4 (%) 2 (6%) 1 (3%) 1 (3% 1 (3% 0 (0% 1 (6%) 2 (6%) 4 (11%) 0 (0%
7 — VT < ~100% 0 (0%) 0 (0% 0 (0%) 0 (0%) 0 (0% 0 (0% 0 (0%) 0 (0% 0 (0%) 0 (0%) 0 (0%)
7y b (+) TEES 12 (0%)| 14 G2%)| 15 (75%) 7 G8%)|  10000%)| 11 (61%)| 17 (63%)| 10 (67%) 4 80%)| 14 (32%)|  10(100%)
7y b (=) TeE 7 (30%)| 13 (48%) 5 (25%) 5 (42%) 0 (0%) 7 _(39%) 8 (32%) 5 (33%) 1 (20%) 3 (18%) 0 (0%)
7y b > 50F 40 (25%) 6 (22%) T (35%) 3 (25%) 2 (20%) 5 (28%) 1 (4%) 3 (20%) 1 (20%) 5 (29%) T (70%)
7y b < —~50F 17_(11%) 9 (33%) 4 (20%) 1 (8%) 0 (0%) 0 (0% 0 (0%) 0 (0% 0 (0%) 3 (18%) 0 (0%)
7y b k> 1007 6 (4%) 3 (11%) 0 (0%) 0 (0% 0 (0% 2 (11%) 0 (0% 0 (0%) 1 (20%) 1 (6%) 0 (0%)
7y <~ 10079 10 (6%) 7 (26%) 0 (0%) 0 (0%) 0 (0% 0 (0%) 0 (0% 0 (0%) 0 (0%) 3 (18%) 0 (0%)
7y b T >50% 12 (8%) 3 (11%) 1 (5%) 0 (0% 0 (0% 3 (17%) 1 (4% 0 (0%) 0 (%) 2 (12%) 2 (20%)
7y b IR < —50% 9 (6%) 6 (22%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0%) 0 (0% 0 (0%) 3 (18%) 0 (0%)
7y b T > 100% 4 6% 1 (4%) 0 0 (0% 0 (0% 2 (11%) 1« 0 (0% 0 (0%) 0 (0%) 0 (0%)
7y b AR < —100% 4 (%) 4 (15%) 0 W) 0 (0%) 0 (0%) 0 (0%) 0 0% 0 (0% 0 (0%) 0 (0%) 0 (0%)
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1 BfiL 2~ 5 B 6 ~10501 11EAIPA B D>—1000 |—1000=D<-500{ —500=D<0 D=0 0<D=500 | 500<D=1000 1000<D

Gl 144 151 106 58 56 36 135 68 79 78 7
a— 86 (60%)| 96 (64%)| 81 (76%)| 37 (64%)|  S6100%)| 25 (69%)| 94 (0%)| 3 Wr%)| 66 ®%)| 27 %] 0 (0%)
7y b 58 (40%) 55 (36%) 25 (24%) 21 (36%) 0 (0%) 11 (31%) 41 (30%) 36 (53%) 13 (16%) 51 (65%) 7(100%)
WYV ET A 378.7 411.2 382.0 4233 134.3 367.8 384.3 488.2 559.4 398.0 85.0

a—n 379.7 453.8 371.0 472.6 134.3 261.6 346.7 527.7 579.0 814.8 -

7y b 377.3 336.8 417.6 336.4 — 609.1 470.4 453.1 460.0 1774 85.0
B & O ek 29.3 74 212 13.9 88.8 71 -16 —4.9 4.2 35.3 88.0

a—)V 33.1 20.3 24.0 12.4 88.8 334 14.0 —4.2 0.3 6.8 -

7y k 23.6 —15.0 12.3 16.6 - —52.6 —375 —5.6 23.9 50.4 88.0

B D & O Tl 44.8% 35% 36.8% 8.5% 171.1% 12% —2.6% —2.3% 0.6% 19.0% 104.0%

a—)v 63.6% 7.8% 45.4% 7.1% 171.1% 12.4% 3.3% -1.7% -0.1% 0.6% -

7y + 16.9% —4.0% 9.0% 10.9% - —24.4% —-16.2% —2.9% 4.3% 28.8% 104.0%

77 A St 103 (72%) 96 (64%) 70 (66%) 39 (67%) 56 (1009%) 28 (78%) 73 (54%) 29 (43%) 49 (62%) 66 (85%) 7(100%)
%4 F R TRHEER (8% 55 36%)| 36 (4%)| 19 (%) 0 0%)| 8 (%] 6 ue%)| 30 G1%)| 30 68%)| 12 15%)| 0 (0%
el > 504 46 (32%) 30 (20%) 26 (25%) 10 (17%) 47 (1009%) 5 (14%) 17 (13%) 2 (3%) 6 (8%) 28 (36%) 7(100%)
3l < 507 %] 13 0%| 5 6% 4 1% 0 0%)| 8@ 1| 6 0% 4 6% 3 W] 0 0%
Tl > 10073 18 w%| 8 6% 6 6% 2 @] B@H] 1 69| 9 @l o0 0| o o] 4 6| 2 @%
Tl < — 100F3 3% 1 6% 0 R 0 0% 0 0% 4| 6 Wl 2 6% 0 0% 0 0% 0 0%
TR > 50% 8 (9% 9 6% 18| 2 G| W] o 0] 8 6| 0 0] 0 0] 5 @]  7000%)
Tl < —50% 39| 6 Wl 0 0% 0 0% 0 0% 4] 5 w2 6% 0 0] 0 0] 0 (0%
T >100% 2o®%| 1 %] 6 @] 1 @] 1. 0 0] 0 09 0 o] o0 0] o 0% 4 6%
T < —100% 0 0% 4 G®| 0 0| 0 0% 0 0% 4| 2 %] 0 %] 0 0] 0 0% 0 (0%
I — )V (+) TeBkEE 59 (41%) 61 (40%) 54 (51%) 22 (38%) 56 (100%) 22 (61%) 52 (39%) 12 (18%) 37 (47%) 17 (22%) 0 (0%)
a2 —v(—) Tk EE 27 (19%) 35 (23%) 27 (25%) 15 (26%) 0 (0%) 3 (%) 42 (31%) 20 (29%) 29 (37%) 10 (13%) 0 (0%)
= 7> 501 6 (18%)] 18 )| 2 @%| 7 @w| w6 s @B w e o 0] 4 6% 2 69| 0 0%)
3= el < —50F3 6 we| 6 u®| 3 6% 4 0% 0 0%)| 4% 8 6%)| 4 6%)] 4 6% 3 W] 0 0%
2 — > 100 B | 7 6% 6 6% 2 6w B 1 6% 8 @] 0 0wl o0 0] 1 a%l o0 0%
3 — L < — 100F3 0 %] 0 0B 0 0% 0 0% 0 0% 2 6% 0 %] 0 0% 0 0% 0 0% 0 0%
3 — VAR >50% 0 W% 7 6% 1 a%| 1 ew| weew| o 0B 8 6] 0 0] 0 0| 0 0] 0 0%
3 — VT < —50% 0 0% 0 0% 0 0| 0 0% 0 0% 2 6% 0 0% 0 0] 0 0% 0 0] 0 0%
2> 100% 8 6% 1 | 6 6% 1 @] 1wl 0 0] 0 @] o 0wl 0 0 o 0 0 0%
3 — VTR < —100% 0% 0 0% 0 %] 0 0% 0 0% 2 6% 0 0% 0 0% 0 0% 0 0% 0 0%
7y b (+) TerEE 44 (31%) 35 (23%) 16 (15%) 17 (29%) 0 (0%) 6 (17%) 21 (16%) 17 (25%) 12 (15%) 49 (63%) 7(100%)
7y b (=) T 4 10%)| 20 1B%)| 9 6% 4 1% 0 0%)| 5 (%) 20 (5%)| 19 @%)| 1 %] 2z G| 0 0%
7y N TllE>50F] 0 | 12 6% 5 6% 3 6% o @ 0 o] 3 e oz ew| oz 6| 2% 6%  710%
7'y Tl < —50F3 8 6%)| 7 6% 2 %] 0 0% 0 0% 4% 1 6% 2 6% 0 0| 0 0% 0 (0%
7'y 1> 100F3 5 6% 1 % 0 0] 0 0% 00| o 0w 1 el o0 e o e 3 ww| 2 %
7y 1 T <100 3| 7T 6% 0 0% 0 0% 0 0%)| 2 6% 6 W] 2z G%| 0 0| 0 0% 0 0%
7y N> 50% 8 @9 2z | 1 %] 1 % 0 0% 0 0] 0 el 0 0] o | 5 6%]  700%)
7'y M T < —50% 3% 6 Wl 0 0% 0 0% 0 0% 2 6% 5 we| 2 6% 0 | 0 0% 0 (0%
7y N HAEE>100% £ 6% 0 0| o 9] o 0% 0 0] 0 0w 0 | o o] 0 ol 0 %] ¢ 61%)
7y N < —100% 0 0% 4 G®| 0 0] 0 0% 0 0% 2z 6% 2 @] 0 0% 0 @] 0 0| 0 0%
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