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0 19 96 .80 00 00 4,624,
A 480

406 | & |5 A |17 | 17,91 | 0.00% | 17,73 | 1.00% | 267,8 | 4,797,637, | -

3 2z 23 91 |5 5.90 00 000 47,962
H 5 ,980

456 | %5 — = 1|5 H |33 |3,319|1.50% | 3,359 |0.30% | 1,400, | 4,718,000, | 56,490

8 I 24 70 .80 000 000 ,000
H

960 | Hmk 5 A |17 |16,59 | 4.00% | 17,11 | 1.00% | 30,00 | 518,700,0 | 15,561

5 24 29 |8 7.10 0 00 ,000
A 0

610 |+ — 27 |5 H |52 |5,027 | 3.70% | 5,183 |0.70% | 165,3 | 862,866,0 | 25,852

3 ~ 25 20 .40 00 00 ,920
H
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78 | A == |5 H |26 |2533|387 |2613]|0.80% |280,0 |737,800,0 | 22,652
0 NG 26 35 .90 00 00 ,000
H
811 |7 % > |5 A |22 [2,199 | 3.76% | 2,273 | 0.50% 161,0 | 367,885,0 | 11,994,
4 k 27 85 .50 00 00 500
H
250 | Tt 6 H |44 | 4,429 | 0.00% | 4,384 | 1.00% |918,3 | 4,067,150, | -
2 2H |29 .70 00 700 40,680
,690
808 | =71 6 H |10 | 1,025 | 3.21% | 1,053 | 0.50% | 508,6 | 538,607,4 | 14,596
6 8H |59 .70 00 00 ,820
510 | TOYOT |6 H | 17 | 1,706 | 3.89% 1,762 | 0.70% | 972,7 | 1,726,542, | 54,957
5 IRE 13 75 .50 00 500 ,6560
H
638 | ¥ A4 7 |6 H |78 |17,850 | 0.00% | 7,771 | 1.00% 173,3 | 1,360,405, | -
3 7 13 50 .50 00 000 13,604
H ,050
547 | KA ¥ |6 H |35 | 3,378 | 3.90% | 3,497 | 0.50% 147,5 | 518,462,5 | 17,611,
1 % 15 15 .40 00 00 500
H
440 | Hib 6 H |48 | 4,880 | 0.00% | 4,831 | 1.00% | 762,3 | 3,720,024, | -
3 16 80 .20 00 000 37,200
H ,240
733 | A X |6 H |60 |58 3.78% | 601.9 | 1.00% | 829,4 | 504,275,2 | 14,016
7 A HD 16 8 0 00 00 ,860
H
511 |fE & = |6 H |11 |1,165 | 0.00% 1,153 | 1.00% | 838,1 | 976,386,5 | -
0 A 20 65 | .00 .40 00 00 9,721,
H 960
228 | H AR |6 H |42 | 4,098 | 3.69% | 4,220 | 0.80% | 759,56 | 3,231,672, | 93,342
2 A 29 55 .90 00 500 ,6560
H
411 | HfphisE |7 H | 52 | 5,270 | 0.00% | 5,217 | 1.00% 125,0 | 658,750,0 | -
4 7H |70 .30 00 00 6,587,
500
698 | HE |7 H |83 |8,003 |3.69% |8,268|0.50% |333,4 |2,770,554, | 88,484
8 T 12 10 .40 00 000 ,860
H
735 | B X 2|7 A |20 | 2,018 | 3.86% | 2,075 | 1.10% | 80,60 |169,179,4 | 4,666,
0 © HG 15 99 .90 0 00 740
H
811 |7 ¥ |7 H |31 |3,145 | 0.00% | 3,126 | 0.60% | 265,0 | 833,425,0 | -
4 I\ 20 45 .10 00 00 5,008,
H 500
647 | ¥ = A4 |8 H |97 | 979 0.00% | 969.2 | 1.00% 1,349, | 1,321,454, | -
3 Va4 8H |9 0 800 200 13,228
,040
811 |7 ¥ |8 H |34 | 3,415 |0.00% | 3,394 |0.60% | 265,0 |904,975,0 |-
4 k 12 15 .50 00 00 5,432,
H 500
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727 | v~ |8 H |28 |2,838|0.00% |2,809]|1.00% |967,0 |2,744,346, |-
15 38 .60 00 000 27,462

2 | %
H ,800
2718 | 7oy 7 |8 |16 | 1,668 | 0.00% | 1,649 | 1.10% | 2,302, | 3,840,903, | -
4 Lyt |17 68 .70 700 600 42,139
H ,410
698 | H M #E |8 H |89 | 8,970 | 0.00% | 8,925 |0.50% |333,3 |2,989,701, |-
8 L 18 70 .10 00 000 14,965
H ,170
592 | = fn |8 H |14 | 1,365 | 3.26% | 1,403 | 0.50% | 500,0 | 705,500,0 | 19,450
9 HD 18 1 .90 00 00 ,000
H
511 | & = |8 H |12 | 1,206 | 0.00% | 1,193 | 1.00% | 818,1 |986,628,6 |-
0 A 22 06 .90 00 00 9,899,
H 010
418 | =2 7 |8 A |74 | 716 3.32% | 736.8 | 0.51% | 5,552, | 4,112,477, | 115,50
8 N 22 0.6 0 900 740 0,320

H
452 | = — ¥ |8 H |57 |5,600 | 3.00% | 5,744 | 0.50% 179,8 | 1,037,985, | 25,909
23 73 .10 00 400 ,180

H
613 | FUJJI |8 H |20 | 2,047 | 0.00% | 2,026 | 1.00% 1,016, | 2,080,980, | -
24 47 .50 600 200 20,840

4
H ,300
354 | 7 L |8 H |10 |991.2 | 4.50% | 1,027 | 1.06% | 197,7 | 205,212,6 | 7,059,
6 FHD |25 38 |9 .00 00 00 867
H
406 | 1Z Bifk |8 H |16 | 16,55 | 2.05% | 16,81 | 0.50% | 202,0 | 3,413,800, | 52,812
3 s 25 90 | 4 5.00 00 000 ,900
H 0
300 | Z/'>¥ |8 H |38 |3,732 | 3.69% | 3,851 |0.60% |59,40 |230,175,0 | 7,110,1
2 26 75 .70 0 00 80

H
811 |7 % |9 A |33 |3315|0.00% |3,295|0.60% |265,0 |878,475,0 |-
2H |15 .10 00 00 5,273,

4
500
195 | = 7 219 H |21 |2,052 |3.16% |2,108|0.50% |372,9 |790,175,1 | 21,031
1 Z+ G 5H |19 .40 00 00 ,660
638 | ¥ A4 7|9 H |77 | 7,730 | 0.00% | 7,652 | 1.00% |278,2 | 2,150,486, | -
3 7 5H |30 .70 00 000 21,504
,860
638 | ¥ 4 7|9 A |77 | 7,606 | 3.40% | 7,731 |0.50% |479,2 | 3,723,384, | 107,86
3 7 6H |70 .10 00 000 7,920
733 | OAX |9 H |60 |58 3.656% |5959 | 1.01% |829,4 |499,298,8 | 13,187
7 A HD 7TH |2 0 00 00 ,460
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910 |JII MR |9 H |79 | 7,687 | 3.30% | 7,910 | 0.50% | 238,8 | 1,898,460, | 53,097
7 e 8H |50 |.65 .00 00 000 ,180
646 | A |9 A |39 |3859 |230% |3,930|0.50% |600,0 |2370,000, 42,630
5 ¥ 8H |50 |.15 .20 00 000 ,000
838 |m +M|9 H |16 | 1,598 | 260% | 1,632 | 0.51% 127,0 | 208,407,0 | 4,364,
6 oR 9H |41 |.334 .70 00 00 482
510 | TOYO |9 H |17 | 1,644 | 3.46% 1,692 | 0.60% | 972,7 | 1,656,508, | 47,370
5 12 03 .70 00 100 ,490
H
672 | =~ 7 YV |9 H |21 |2,082 |3.48% | 2,141 | 0.74% 1,400, | 3,019,800, | 82,600
4 NG 13 57 .00 000 000 ,000
H
250 | 7Yk 9 H |46 | 4,541 | 2.50% | 4,639 | 0.41% 1,000, | 4,658,000, | 97,450
2 15 58 | .55 .00 000 000 ,000
H
698 | H R E |9 H |90 | 8,667 | 3.70% | 8955 |0.50% | 333,3 |2,999,700, | 95,990
8 T 15 00 | .00 .00 00 000 ,400
H
904 |k 2B |9 H |43 |4,221 | 3.19% | 4,338 | 0.50% | 661,8 | 2,885,448, | 77,562
2 1 20 60 | .00 .20 00 000 ,960
H
227 | HED 9 H |16 | 1,605 | 3.89% 1,661 | 0.54% | 270,8 | 452,236,0 | 15,164
0 21 70 | .00 .00 00 00 ,800
H
300 | 7> |9 H |39 |3,771 | 3.68% | 3,891 | 0.60% | 59,40 | 232,551,0 | 7,157,
2 21 15 | .00 .50 0 00 700
H
338 | K £# |10 11 | 1,088 | 3.89% | 1,126 | 0.50% | 328,3 | 371,635,6 | 12,573
0 iy H 3132 |.00 .30 00 00 ,890
H
530 | # i # | 10 98 |944.0 | 3.67% | 975.1 | 0.50% 1,270, | 1,245,188, | 39,515
1 —Rr | A 0 0 0 600 000 ,660
11
H
250 | 7Yk 10 43 | 4,340 | 0.00% | 4,296 | 1.00% | 247,0 | 1,071,980, | -
2 A 40 | .00 .60 00 000 10,719
11 ,800
H
720 | WX 10 16 | 1,645 | 0.00% 1,640 | 0.30% 1,814, | 2,984,030, | -
2 A 45 | .00 .00 000 000 9,070,
12 000
H
967 | #HE | 10 39 |3,781 | 4.50% | 3,920 | 1.01% | 694,0 | 2,748,240, | 95,910
2 A 60 | .80 .00 00 000 ,800
13
H
510 | TOYO 10 16 | 1,600 | 3.38% | 1,646 | 0.60% | 972,8 | 1,610,956, | 44,748
5 A 56 | .00 .00 00 800 ,800
20
H
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547 | K Al Ff | 11 43 | 4,305 | 0.00% | 4,262 | 1.00% | 427,4 | 1,839,957, | -
1 ik H 7105 |.00 00 00 000 18,378
| ,200
328 | AN |11 71 |693.2 | 2.90% | 706.8 | 1.01% | 4,500, | 3,213,000, | 60,777
9 # P A 4 94 0 000 000 ,000
15
H
883 | KX &~ |11 36 | 3,630 | 2.90% | 3,699 | 1.00% | 2,452, | 8,917,290, | 169,32
0 # P A 36 | .56 .60 500 000 0,600
18
H
530 | W i 4 | 11 10 | 1,023 | 3.67% | 1,056 | 0.51% 1,270, | 1,349,377, | 42,692
1 —Rr | A 62 | .00 .60 600 200 ,160
24
H
196 | Hi#H 11 18 | 1,798 | 3.28% | 1,849 | 0.50% | 806,0 | 1,498,354, | 41,670
3 A 59 | .00 70 00 000 ,200
28
H

ZD 109 OB X IZOW T, EBRITZEGE Y OB HEZR TE DOV THRARS 2D,

720 OFTBIEIR, 22580 ORFEREZF LT,

B 55 OHEEEY 2% B oZE D iER
| BRI O ER R I DR EEEA

Bz ) BRI

(QR1AZ L H—F L)
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FRZEE ) RIS

150 —_— 1
100 — 52

= 413
£ 50 F5l4
= — 45
0 — 56

50 — 7] T

5
TERITOFBIZETED 2 R THTHHITH Y BITHEML TV D Z DR TE S,

WITHRIMZ R T 2 BN LD bVnWT By I A7 7 —IZ Lo TRETWVDDNITONTA R K
2ABT 4 MWT, BEE LT, TGO BEHR L7 vy 7 47 7 —Fhinitk O A E) 28 7
0y AT 7 —DREEZITTODEINIONT, A XV MRAZT LIZBNWTHEEL D AR R
T—ET7uy I A7y —FEH LT D, o, A XU MU RUEARY T —ORI% 5 BIFL
HEED ¢ R FEMERE LT,

WIZ, THOZELZP R UTRME#R 2T HEEY ¥ — 2R NI 5720, He¥E0O~—r > b
EFETFNAREHEE LT, 22 TIEmHERoKMazRIfHES LT, EMl ey 7 225 R LT,
HET 4 FURNIZEWT, 7Ry 747 7 = REINOKAE & ERER] vy 7 ZDED B A
TS 2 LIEIR T 2170, LFORICEIT 5 a OHiEHE a ~ &, biOHEFHE by~ ZHH

Pit—Pit—1 _ Pmt—Pmt-1
- Rmt=———
Pit—1 Pmt—1

L7z, Rit=ai+ BiRmt+u 7272L. Rit= (Pit 1t KFRUCTOAEZEL D

Al Pmt : t FEACTORERR R E > 7 ADHAHE)

HEE LTdi, Bi " ZHWT, t BRIk T 28 0E0 AR(BFIER) 2 FH i L7z, ARit=Rit- 748
%8 t=Rit-(a "+ b ~Rmt)

109 FDOEFH LIAEDORERNB LT DO EBY TH S,
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AR CAR(-5.5)
-5 0.000070299 0.000070299
-4 0.000583646 0.000653945
-3 -0.006279366 -0.005625422
-2 -0.004415257 -0.010040679
-1 -0.004474344 -0.014515023
t -0.003980488 -0.018495511
1 0.002794064 -0.015701447
2 0.003587126 -0.012114321
3 0.000003492 -0.012110829
4 0.000044511 -0.012066318
5 0.000112933 -0.011953385
X 6
CAR (-5.5)

0.005000000

0.000000000

-0.005000000

-0.010000000

-0.015000000

-0.020000000

11
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WA HAERNZ T TOdr&47 - 7=,

Lr

1 0 f8Ri%
-0.00450274
-0.00368506

-0.00972416

-0.01140564

-0.01487716

-0.01966312

-0.01607643

-0.00658478

-0.00388076
-0.00098542
0.002431356

37 4

0.01
0.005

-0.005

-0.015
-0.02
-0.025
-0.03

w1 0 {E Al

10~20 1& 20~30 &
0.00421639 -0.00371593
0.001706735 0.005185337
-0.00810675
0.003700194
-0.01841442
0.006192789
-0.01769758
0.015423022
. -0.02503832
0.013425835
©-0.01898599
0.010737724
-0.01517709
0.011636073
20.02013622
0.010245824
-0.01356054 -0.01610346
-0.01310857
0.016964598
31 21
HERICAR
5 6

[___\3 4
-0.01

30~40 &
0.000625861
-0.00334884

-0.002719892

-0.010492584

-0.013326873

-0.019005425

-0.024262483

-0.023028886

-0.01378017
-0.013827626
-0.014801824

12 ¥4

\\\/

10~20f

20~301i

30~40fiF

40 B £

0.000938791
-0.004084469

-0.008164307

-0.023903183

-0.043893492

-0.072401629

-0.108795353

-0.143338682

-0.164008938
-0.184750376
-0.206953112

8 1+
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40fF LA L

0.05

-0.05

-0.1

-0.15

-0.25

O AWFZE DS

AL THRGE L 7oL, ABGERDSN O T 1y 7 47 77— X > TERVIFAELTNDHD
N AN TEITAE T THDENDIZHOWNTTH D,
M4 XkvrmyrsAd77—W50 3 BEINHZER D OWMAHZRE TE, YHICKEZERY R E
ALTWAZ ERbND, F-. BHEFICHOWTIZ T vy 7 47 7 —HB1Y4 BIZ00B L,
PHICKEBEINTND Z EBHERTE S,
6 kvrmyrsA77—5l 3 BHETXL VKD FHEBPHERT LN TET Ry 7 AT 77—
FICATIRE S KR E S TV BHNOHRMAEIE L TWD Z LR T LI ENTE D,

HHELEES: & OFWIZOWTIX, BEEERO T 7 v 7 47 7 —IZB8 W CIHMBS I E B O/ B I2285¢
D OB EAIE D FTERHZLND DKL, GEFTOT Ry 747 7 —IZB8W\WTiE, 3 HAl»
BHZEFE D OHEIMAMERR CTE . MO FHIZBALTH 3 HRIDOMERT DI EMNTE D, 20X
IREWVIZ XD MEERICEB W TR, BN OEENGZ LN TN Z LR TE 5,
ftiam & L CMIFERCTOT r vy 7 47 7 —EEIZHB N T HZEE Y O E RGO T Z2ERT 5 2
EMTE, T2, BHBNS THRI~OREL 52 TnH72H 1 BHY72D OA 2327 MIH
BGES: & L _RTEIC 2> TS E W) JRIZE 2 B LD,
FFRNZ AT Lz & &, 10 EBREOBE| Z IZB W TEHITHICT TR TWAH Z & B3R T
XL, TORITHEMLEL WD, 20~40 EOEBI X 2B L TiL, %ﬁH’WffTﬁof
WD ZEDNHERTE LN, TOHROHMORY & LTIELS, BV 8o TN &R T
5o 40ELL EOWGIZIZEAL T, BUTHLURES TR->TWND Z LR TE 2,
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TOZEE, Tuy AT —HEI LN H DN DI WERIZR o TWNAE DD,
GEOHLEWIRIZR DD T, eV ENINREE > TWNENBEWIEICEZ NS,

7 i

Ta oy I AT 7L HZE5E 0 BN & KR TS HERR T 7=,

SMBC HHFESRDOE N ZIZOWT, BWKZNZEREVICE DM FEEZR T2 Br7Z 57
LT DL RKOMAEMFELL D LT 51TALBRZD,

KEDENT AL L—RERIZBNTH 7 e v 7 b L— RIZOWTKIERIG | ZEBESOREN
ITOnTWa2, ZZCTHEICR>TWDDIE, ey 7 FLb— ROBEHRBIWRT 22 &2k -
TBIDEREVIZE T, MEAAEHRIZTELTNDZ ETHD,

Ty A7y =GN L HZEE Y R LRVMEAS K DIZE L CElm RN H 5 0 Tl
BN ERE LT, EINTORRATIE, BRSNS L 70y 747 7 —W5 %175 O TIER <,
FRGERBBIFTENEER L 725> TUTo TN RETIEFEWVWI X RER L ER> T,
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