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SE 8726 1-79 A AN Sl 607 LA CORR)
263 YTD
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2T AE 712 T DAY

KFA: =
i ESS

27| =2 ER (AH+E)

SKO| [0 10,067 0 (10,067) 10,500 11,500 (1,000) (11,067)
AA+ SKofo|H A 9,100 0 (9,100) 16,500 13,500 3,000 (6,100)
AAO LGofet 7,850 0 (7,850) 0 0 0 (7,850)
AL+ TAT 6,200 0 (6,200) 0 0 0 (6,200)
A+ GBI 5,250 0 (5,250) 3,550 3,150 400 (4,850)
AL+ K 9,200 4,200 (5,000) 19,300 14,600 4,700 (300)
AMA P T=-b{ES 14,440 9,500 (4.940) 0 0 0 (4.940)
M- stotaEM 4,850 0 (4,850) 15,800 16,300 (500) (5,350)
AMA kel 4,800 0 (4,800) 23,500 22,200 1,300 (3,500)
AAO SCE 4700 0 (4,700) 0 0 0 (4,700)
AAO LR 9,700 5,000 (4,700) 0 0 0 (4,700)
A O AFO[OIMA QTRE 6,200 1,560 (4,640) 19,000 15,200 3,800 (840)
ABA EE 7,500 3,000 (4,500) 0 0 0 (4,500)
AA+ NAVER 4,500 0 (4,500) 0 0 0 (4,500)
AL+ CszE A 3,900 0 (3,900) 2,000 2,000 0 (3,900)
M- OFOA|AEH 5,450 2,200 (3,250) 0 0 0 (3,250)
A0 e 3,150 0 (3,150) 5,380 2,480 2,900 (250)
M- Ofo[XTEIf QYT 5,500 2,500 (3,000) 7,100 7,100 0 (3,000)
M- SKX| QHIEZ] 4,300 1,400 (2,900) 0 0 0 (2.900)
M- 20 AT 8,000 5,100 (2,900) 15,800 15,519 281 2.619)
BBB+ GJENCC 2,350 0 (2,850) 0 0 0 (2,850)
A¥ £l 2,330 0 (2,830) 1,000 0 1,000 (1,830)
M- o|otE 6,750 4,000 (2,750) 45805 46,855 (1,050) (3,800)
AA- SULMA 2,700 0 (2,700) 0 0 0 (2,700)
A0 SKRAIES} 2,567 0 (2,567) 1700 500 1,200 (1,367)
At FLIES 2,500 0 (2,500) 0 1,200 (1,200) (3,700)
AL+ LGoEYA 7,400 5,000 (2,400) 0 0 0 (2,400)
AAO LGHM[llof| A 2,300 0 (2,300) 0 0 0 (2,300)
M- DLOQHA| 2,150 0 2,150) 0 0 0 2,150)
M- NHAME 2,100 0 (2,100) 8,700 8,100 600 (1,500)
At EIENES 5,850 3,750 (2,100) 17,800 15,950 1,850 (250)
ABA RETISETE 5,300 3,400 (1,900) 15,700 10,500 5,200 3,300
AMA CICHRFS AL 1,800 0 (1,800) 0 0 0 (1,800)
M- LGO| & 1,800 0 (1,800) 1,000 1,000 0 (1,800)
A+ o AH0|e 1,800 0 (1,800) 1,500 500 1,000 (800)
AAO O[Ol IR AL & 1,700 0 (1,700) 0 0 0 (1,700)
A¥ SHSA 3,100 1454 (1,646) 6,200 5,200 1,000 (646)
AAF 5-Oil 1,600 0 (1,600) 0 0 0 (1,600)
M- doj AQE 1,600 0 (1,600) 7,000 5,000 2,000 400
A+ SiLjof| ZoHofo | 4150 2,590 (1,560) 8,800 8,600 200 (1,360)
M- HDHCLIE 5 1,530 0 (1,530) 0 0 0 (1,530)
At LS 1,530 0 (1,530) 1,400 2,100 (700) (2,230)
AMA 7|0t 1,500 0 (1,500) 0 0 0 (1,500)
AA+ CuIRTeres] 3,500 2,000 (1,500) 21950 19,650 2,300 800
AAO Gt 2,500 1,000 (1,500) 0 0 0 (1,500)
M- D 3,900 2,450 (1,450) 0 0 0 (1,450)
BBBO O AH|O{THHAT 1450 0 (1,450) 0 0 0 (1,450)
BBB+ HL D&l 1,860 00 (1,440) 1,600 600 1,000 (440)
M- HD%CH 1910 500 (1,410) 2,000 2,000 0 (1,410)
AAF =P 1,400 0 (1,400) 0 0 0 (1,400)
A0 EEI ] 1,700 330 (1,370) 2,340 1150 1,190 (180)
AAO X|of| AO|{of| A 1,300 0 (1,300) 700 200 500 (800)
M- NC 1,300 0 (1,300) 0 0 0 (1,300)
A SKU[EZA 3,600 2,300 (1,300) 500 500 0 (1,300)
M- OIOHE E0j|LX| A 1,300 0 (1,300) 13,000 8,800 4,200 2,900
BBBO SATEOIA] 1,480 200 (1,280) 0 0 0 (1,280)
AMA BNK2SX 5,200 4,000 (1,200) 0 0 0 (1,200)
A+ SkA[ofz 1,200 0 (1,200) 0 0 0 (1,200)
At SN AEIX 1,200 0 (1,200) 0 0 0 (1,200)
A0 HDZ1A7 |7 1,190 0 (1,190) 0 0 0 (1,190)
o] 238,054 67.854 (170,200) 297,125 261,954 35171 (135,029)
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o7 (X3 TtoH
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Al
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AEA
RelSS

(Ar+®)

=
[

AMA (=TT 2,900 16,700 13,800 8,900 7,600 1,300 15,100
AMA RNl 3,000 10,800 7,800 17,000 9,100 7,900 15,700
M- ot2gF o= 3,000 10,000 7,000 10,000 11,000 (1,000) 6,000
ABA (=LY 8,700 15,200 6,500 16,300 11,700 4,600 11,100
M- 39| 1,500 6,500 5,000 2,100 3,600 (1,500) 3,500
ABA ==Ly 5,400 10,000 4,600 24,600 21,500 3,100 7,700
A0 CHoRYE 3,140 7,640 4,500 0 0 0 4,500
M- HCz 4,400 8,300 3,900 0 0 0 3,900
M- H{O MM 4,200 8,000 3,800 17,900 17,500 400 4,200
AAO LG D&A 0 3,400 3,400 17,500 13,600 3,900 7,300
AAO SKEZCHIE 1,000 4,000 3,000 700 700 0 3,000
AAO OIOHA| ARl 1,000 4,000 3,000 2,000 2,500 (500) 2,500
A- AIBEXFARAIEF 0 2,530 2,530 100 1,100 (1,000) 1530
A jcav 3618 6,000 2,382 9,300 9,800 (500) 1,882
A¥ TAT0[0HN| 1,650 4,000 2,350 0 0 0 2,350
A- oloto M 430 2,600 2,120 1,300 1,800 (500) 1620
A+ AMIFNE X 0 2,000 2,000 0 0 0 2,000
ABA (== 5,800 7,400 1,600 234,200 234,200 0 1,600
AA- FCTNES 500 2,000 1,500 0 100 (100) 1,400
A0 ZTEL[of 0 1480 1480 0 0 0 1480
M- CLors e 3,100 4,500 1,400 8,700 6,700 2,000 3,400
A0 SKC 0 1390 1,390 0 1,000 (1,000) 390
A0 2R 2,150 3,500 1350 10,550 6,400 4150 5,500
AAO HAuRpARLZ 1,500 2,800 1,300 7,250 16,100 (8,850) (7,550)
AAO [FEETRERE 1,202 2,500 1298 0 0 0 1298
A0 HopHx|= 0 1170 1170 740 750 (10) 1,160
A¥ PTETES 0 1,150 1,150 0 0 0 1,150
AAO T 4,600 5,600 1,000 3,600 3,600 0 1,000
At of|TH|E 0 900 900 1,430 2,200 (770) 130
A¥ IOt 0 900 900 0 0 0 900
A0 23| 2:80{m%Moto] 960 1,850 890 3,600 2,150 1,450 2,340
A¥ LXOLOA| A 430 1,300 820 0 0 0 820
M- SKIFA 2,900 3,700 800 1,300 2,100 (800) 0
BBB+ SRAETUA 280 1,080 800 50 0 50 850
MO OROjO]ZATO[A 4,250 5,000 750 13,800 12,000 1,800 2,550
M- Chy 2,200 2,950 750 0 0 0 750
) Jo=oiy 350 1,000 650 0 0 0 650
BBB+ CHAIXFARAIES 450 1,100 650 0 0 0 650
A¥ SIUA[TIE 1,250 1820 570 0 0 0 570
A- o A7 o[o|FZHE 4,460 5,000 540 2,270 1,770 500 1,040
AAO LGOUx| &2 M 7,500 8,000 500 0 0 0 500
M- oMM 22tA 500 1,000 500 0 0 0 500
M- e 700 1,200 500 100 0 100 600
) ot 500 1,000 500 0 0 0 500
A- SRt HNCe| X E 500 1,000 500 0 100 (100) 400
) QEENNET 450 940 490 0 0 0 490
A+ FagyTUA 300 770 470 0 0 0 470
A¥ =Mt 1,100 1,560 460 0 0 0 460
M- T2opjuXEDIS 1,200 1,650 450 0 0 0 450
BBBO ORI 1,250 1,660 410 1,940 2,045 (105) 305
A0 7| 20f|Zotofo) 1,220 1,600 380 10,275 9,130 1,145 1,525
At CHAIO ZaKofO | 3,650 4,000 350 13,365 12,995 370 720
AAO LGXIX} 6,200 6,489 289 0 0 0 289
At St} 2,700 2,970 270 6,300 5,700 1,100 1370
M- FO[ElATL020|Z 500 750 250 0 0 0 250
A- ORI 0 200 200 0 0 0 200
BBB+ [SHEYA 0 200 200 0 0 0 200
A- O|X| AXFAQ& 1170 1350 180 650 600 50 230
A0 HLEYA 1,030 1,200 170 0 0 0 170
A+ olo|EXIZ 1,040 1,190 150 700 400 300 450
o] 111,930 220,489 108,559 449,020 431,540 17,480 126,039
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E5 10.°26 1~7% 7I1UATE SARY, CP/AT 299 7 (e 99)
= = 262 YTD XPM KT X7
J2At 7'%?;2? e gmﬁ***" LU/ ST (A)  CP/HTH WY CP/AMTR B] Y grﬁ( ng# ac (Z)f(EB) sd
A 11,550 16,450 4,900 98,869 93,450 5,419 10,319
of| 270 71,458 26,950 (44,508) 104,050 89,880 14,170 (30,338)
SRS AT 25,850 18,750 (7,100) 99,150 100,100 (950) (8,050)
Ax| 35,900 22,189 (13,711) 1,400 1,400 0 (13,711
oI} 19,790 20,970 1,180 73,430 62,000 11,430 12,610
2g| 46,730 32,804 (13,926) 102,140 84,969 17,171 3,245
A3 17,900 12,900 (5,000) 0 0 0 (5,000)
HD&HCH 14,080 3,000 (11,080) 14,480 11,580 2,900 (8,180)
= 16,840 29,700 12,860 250,960 227,050 23910 36,770
IVES 14,002 5,800 (8,202) 6,000 3,800 2,200 (6,002)
AL 15,500 10,500 (5,000) 58,705 58,555 150 (4,850)
otz 5,955 8,840 2,885 0 0 0 2,885
0|l 8,000 3,750 (4,250) 0 0 0 (4,250)
Aof| A 8,400 2,000 (6,400) 30,600 26,200 4,400 (2,000)
MF[0] 17,818 20,790 2972 58,250 53,500 4,750 7,722
EAb 3,060 200 (2,360) 0 0 0 (2,860)
o]+ 4,500 0 (4,500) 0 0 0 (4,500)
ofjM-0Y 1,600 0 (1,600) 0 0 0 (1,600)
DL 2,750 0 2,750) 0 0 0 (2,750)
¥z 0 0 0 35,000 26,000 9,000 9,000
a|2Hoj At 13,400 14,700 1,300 892,600 847,200 45,400 46,700
e 3,500 2,000 (1,500) 26,850 23,750 3,100 1,600
1 480 0 (480) 3,850 3,400 450 (30)
(o= 1,160 0 (1,160) 0 0 0 (1,160)
OHROHTHL 5,450 2,200 (3,250) 0 0 0 (3,250)
Homm 4,700 9,000 4,300 17,900 17,500 400 4,700
oflo|X|TyM| 1,280 780 (500) 0 0 0 (500)
#|O[E|QHX| 500 0 (500) 2,000 2,000 0 (500)
Fe= 350 1,000 650 0 0 0 650
DEEHES 2,000 4,700 2,700 47,000 41,050 5,950 8,650
ol A 1,480 1,300 (180) 0 0 0 (180)
QMoto| 870 0 (870) 0 0 0 (870)
diorg 4,000 6,500 2,500 2,100 4,800 (2,700) (200)
Mlof 1,940 3,140 1,200 3,840 2,800 1,040 2,240
09|18 4,020 19,600 15,580 294,726 250,130 44,596 60,176
o 1,250 1,660 410 1,940 2,045 (105) 305
oazz 770 0 (770) 1,000 0 1,000 230
YT F 3,000 10,000 7,000 10,000 11,000 (1,000) 6,000
2TM 9010 450 0 (450) 0 0 0 (450)
Az 1,500 1,000 (500) 500 0 500 0
5 3,900 0 (3,900) 10,000 9,300 700 (3,200)
HL 5,290 3,620 (1,670) 1,600 600 1,000 (670)
Aojo| x| 0 3,400 3,400 17,500 13,600 3,900 7,300
ol 540 0 (540) 0 0 0 (540)
Chl 5,500 10,800 5,300 38,565 32,875 5,690 10,990
ArQf 1,000 0 (1,000) 2,000 700 1,300 300
Al 0 0 0 100 200 (100) (100)
Ojo|EZI2 1,240 1,190 (50) 2,700 2,700 0 (50)
ohs 1,420 1,930 510 50 0 50 560
st23at 540 600 60 0 0 0 60
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A2 QEUA, OfFH

ZAMHI0Y/ELAU5Y A= E

R QIEUA, OHLF

ELMAAA/2HMAAA BIALRH(AA-)CHE] AZY|E

(o)
%) s 22T 10Y s, BAPSY AR C(9) (bp)
60 o - 140
55 AL AAASY 120
50 21 - 100
- 80
2'(5) | “NM\L 60
0 - 40
35 ‘ A 20
3.0 - e A v O
25 | e T Ezo;
y - (40
20
15 WJ"J - (60)
' - (80)
1.0 - (100)
0.5 1 - (120)
(140)

20.120.721.121.722.122.723.123.724.124.725.125.726.126.7

(bp)
80 -

SAKH AAA 3Y vs, D ARRH AA-3Y

SOHRH AAA 3Y vs. GJARKH AA-3Y
70 A
60 -
50 A
40

30

20

10

20.120721.121.722.122.7 231 23.7 24.1 24.7 25.1 257 26.1 26.7

T2 QEUA, OfLIFH

FIEHAA+/FHTSAHAA- SIARH(AA-)THE] AZE

xf2: QIEUA, OfLIFH

CP 3M/CD 3M/EQRHLY /ZAH3Y S2| 20|

(bp)
100 -

G| APKH AA-3Y vs. FFERH AA+3Y
FHI X AA-3Y vs. ZJAFXH AA-3Y

80
60
40
20

0 4
(20) A
(40) -

0) -
20.120.721.121.722.122.7 23.123.7 24.1 24.7 25.1 25.7 26.1 26.7

(%)
7.0

=Xf 3 For1lY ——CD3M CP 3M

6.0 -
50 -
40 -
3.0 -
2.0 -

1.0

20.120.7 21.121.7 221 22,7 231 23.7 24.1 24.7 25.1 25.7 26.1 26.7

RfE: QIEUA OHLIFH

A2 QIEHA, O

OfLIF-18



2932K(3)

AASE Ol TARH AZHIE £0|(3Y) S2 O[5 ZARH AZHIE 20|(3Y) BARH AA- HTH7| AZYIE(3Y/5Y/7Y)
(bp) SIAH AsAZY (bp) QAR A+3Y (bp) (bp) 7v-3v 5v-3v 7Y-5¢
X
200 - YA AA+3Y 320 GJARRY AO3Y 540 120
B AFX} AAO3Y OJAHH A-3Y
180 - QAP AA-3Y 280 CIARH BBB+3Y(%) 520 100
160 | ,\ 500
240
140 - A 480 %
120 200 | 460 60
100 -
160 w 440 40
8 1 420
60 | \/ 120 20
! \\/f/\ o AR a0
40 PR 0
" 80 380
40 360 20
0 : 201 211 221 231 241 251 261 200 211 221 231 241 251 261

201 211 221 231 2401 251 26.1

TtE: QlzMA oS TtE: QIEMA OHEH AtE: QA oS
YA S2 2F ATHE(L) AR S2 7 2ZE(2) OZA3Y AZYE ZO|(AA+/AA-/A+)
AA+ 3Y Vs, AAA 3Y At 3Y v, A 3Y oA A 3
(op) AAO 3Y vs. AA+ 3Y (bp) (bp) A0 3Y vs. A+ 3Y (bp) (bp) O HH AA- 3Y
— A A-3Y vs. A0 3Y B -
Z ] " §Yvﬁli'f°§?o> L BBB+ 3Y vs. A 3Y(9) 70 350 oAy A+ 3
’ L 70 70 P 260 300 -
20 - |
L 60 60 250 250
50
15 S 240 200 |
40
0 ) ’ \wvf%” m %
10 0
% I \\MJ 220 100 -
3 N “ 10 210 50 -
0 0 : : : : : : 200 0 : : : : : :
201 211 221 231 241 251 261 200 211 221 231 241 251 261 200 211 221 231 241 251 261
Afg: QIEUA OHLFH Afg: QEUA OHLFH XtE: QIEWA OHEEH
FIEM/FHTE ATE(1Y) FEE2H/FHT e AZHIE(2Y) FIEAH/FHTEA AZHE(3Y)
(%) FHER] AA+ 1Y vs. IR AA-1Y(2) (bp) ) IS AT 21 S A 21R) (o) ) iii: x:yv VTR o
70 FHERH AT 50 7.0 T a2 60 7.0 AT/ AA3Y 50
I ER AA-TY 6.5 FHI EhAf AA-2Y 65

X 2.5
10 2.0
1.0 15 10 2.0

1.0 1.5

0.0 0 0.5 0 1.0
201 211 2271 231 241 2501 260 201 210 221 231 2401 250 2610 20.

6.0 6.0
w o0 50 6.0 20
. 5.5
5.0 { 50 |
40 5.0 |
45
40 N 30 o ‘J 45 u 30
: I/ 30 4.0
3.0 Y 3.5 v
' [ 30 L "W 3 20
55 S 20 3.0 |
2.0 -
o211 221 2

3.1 241 251 261

AE: oIEUA OHLE ThE: QIEUA O T2 QIEUA OfLEH

OfLIFH-19



