D.1.(%
0 -2
-1 9
6 5
D.1.
DI
30

0.5%<

2000 4

10 22 ( 8 50
0 4 43 2 1
50
0% 8% 86% 4% 2%
2 2 40 5 1
50
4% 4% 80% 10% 2%
1 6 40 2 0
49
2% 12% 82% 4% 0%
0.5%
( )

179




D.1.(%
1 5 40 3 0
4 5 49
2% 10% 82% 6% 0%
2 2 43 3 0
3 -5 50
4% 4% 86% 6% 0%
1 5 40 3 1
2 -5 50
2% 10% 80% 6% 2%
2000 4
D.1.(%
1 6 40 2 0
6 2 49
2% 12% 82% 4% 0%
1 4 42 2 1
2 4 50
2% 8% 84% 4% 2%
2 7 39 1 1
8 -4 50
4% 14% 78% 2% 2%
D.1.(%
1 5 38 5 0
2 6 49
2% 10% 78% 10% 0%
2 4 41 3 0
5 -5 50
4% 8% 82% 6% 0%
1 5 40 3 1
2 -5 50
2% 10% 80% 6% 2%

279




D.l.(%
1 6 37 2 3
0 0 49
2% 12% 76% 4% 6%
5 5 36 2 2
9 -8 50
10% 10% 2% 4% 4%
2 8 37 3 0
9 -8 50
4% 16% 74% 6% 0%
D.l.(%
2 4 34 8 1
-2 9 49
4% 8% 69% 16% 2%
0 1 45 1 2
-4 -2 49
0% 2% 92% 2% 4%
1 7 37 4 0
5 -7 49
2% 14% 76% 8% 0%
D.l.(%
1 3 43 2 0
3 3 49
2% 6% 88% 4% 0%
1 4 42 3 0
3 -4 50
2% 8% 84% 6% 0%
0 4 40 5 1
-3 -9 50
0% 8% 80% 10% 2%
<3> <2> <1>
2.00 2.50 1.83
1.83 2.00 1.50
1.00 1.25 1.00
1.17 2.00 1.33
1.00 1.25 1.00
1.00 1.00 1.17
1.33 1.00 1.17
6 4 6
>
3.b. 5.a 5.b

379




<3>

<2>

<1>

1.00 1.33 1.25
1.00 1.33 1.00
2.00 2.00 1.50
2.00 2.00 1.25
1.00 1.33 1.25
1.33 1.33 1.75
1.00 1.00 1.00
3 3 4
D.1.(%
2 6 39 2 0
8 4 49
4% 12% 80% 4% 0%
0 1 42 4 1
-5 1 48
0% 2% 88% 8% 2%
DI
25
——
20
-
15 |
10 +
5 |
: i AVanvias
_5 -
-10 |
-15
00 01 02 03 04 05 06 07
2000 4




<3>

<2>

<1>

2.00 2.00
1.50 1.00
1.13 1.00
1.38 1.00
1.13 2.00
8 1
3> <2> <1>
2.50 1.00
1.50 2.00
1.00 1.20
1.50 1.00
1.00 1.20
2 5
D.1.(%
4 6 1 2 47 0 0 50
2% 4% 94% 0% 0%
4 0 1 3 45 1 0 50
2% 6% 90% 2% 0%
1 » 0 1 46 2 0 49

0%

2%

94%

4%

0%

579




13.

D.1.(C%
0 2 47 0 0
2 5 49
0% 4% 96% 0% 0%
1 4 45 0 0
6 9 50
2% 8% 90% 0% 0%
4 9 36 1 0
16 18 50
8% 18% 72% 2% 0%
5 5 39 0 0
15 20 49
10% 10% 80% 0% 0%
D.1I. 0.5
0.5%
DI
60

2000 4

11.

679




8.b.

<3> <2> <1>
2.00 1.80 1.54
2.50 1.80 1.69
« D 2.00 1.80 1.54
2.50 2.60 2.31
1.00 1.20 1.15
2.00 1.00 1.00
ALM 2.00 1.60 1.23
1.00 1.00 1.00
2 5 13
=<
8.b.
<3> <2> <1>
n.a. n.a. 2.00
n.a. n.a. 1.00
« ) n.a. n.a. 2.00
n.a. n.a. 1.00
n.a. n.a. 1.00
n.a. n.a. 1.00
ALM n.a. n.a. 1.00
n.a. n.a. 1.00
0 0 1
D.1.(%
1 2 2
0 0 -1
1 1 0
2 2 1
49 50 50
D.I. 0.5x
— 0.5%

779



10.

D.1.(%
-2 -4
-2 2
6 4
D.I.
DI

11.

1 46 2
49
2% 94% 4%
2 44 3
49
4% 90% 6%
3 46 0
49

6%

94%

0%

100

D.1.(%
2 3
5 8
17 18
16 19

0 2 47 0 0
49
0% 4% 96% 0% 0%
1 3 46 0 0
50
2% 6% 92% 0% 0%
4 9 37 0 0
50
8% 18% 74% 0% 0%
4 8 37 0 0
49

8%

16%

76%

0%

0%

879




12.

13.

D.1.(%
1 2 3
-1 -2 -4
1 1 0
1 1 1
49 50 50
D.1.(%
2 46 1
2 2 49
4% 94 2%
4 44 1
6 4 49
8% 90% 2%
8 4 0
16 12 49
16% 84% 0%
2006 4 50
74 2006
10 300 100
50
3 300
5,000 50
100 >
AAA  BBB BB B cce
< >
03(3277)1581

979

100



