HEA
(DATE)
1/4/2010
1/5/2010
1/6/2010
1/7/2010
1/8/2010
1/11/2010
1/12/2010
1/13/2010
1/14/2010
1/15/2010
1/18/2010
1/19/2010
1/20/2010
1/21/2010
1/22/2010
1/25/2010
1/26/2010
1/27/2010
1/28/2010
1/29/2010
2/1/2010
2/2/2010
2/3/2010
2/4/2010
2/5/2010
2/6/2010
2/8/2010
2/9/2010
2/10/2010
2/11/2010
2/12/2010
2/22/2010
2/23/2010
2/24/2010
2/25/2010
2/26/2010
3/1/2010
3/2/2010

—EH
(1W)

0.16278
0.16367
0.16233
0.16144
0.16100
0.16211
0.16256
0.16322
0.16344
0.16300
0.16344
0.16289
0.16400
0.16289
0.16422
0.16367
0.16289
0.16211
0.16156
0.16167
0.16200
0.16167
0.16233
0.16167
0.16200
0.16189
0.16156
0.16178
0.16167
0.16156
0.16289
0.16311
0.16278
0.16278
0.16011

0.16144
0.16200

0.16167

PERBRITAGERMEFRBD
SItEREREEFZER (TAIBOR,

—_2H1
(2w)

0.18622
0.18978
0.18867
0.19044
0.19056
0.19167
0.19311
0.19656
0.19500
0.19478
0.19589
0.19622
0.19667
0.19622
0.19778
0.19644
0.19533
0.19367
0.19478
0.19478
0.19456
0.19511
0.19544
0.19478
0.19644
0.19656
0.19644
0.19556
0.19644
0.19622
0.19589
0.19611
0.19700
0.19711
0.19500

0.19478
0.19533

0.19644

—{EA
(1M)

0.56867
0.50600
0.47600
0.47056
0.45856
0.45133
0.45378
0.45522
0.45356
0.45559
0.45578
0.45833
0.45722
0.45811
0.45711
0.45711
0.45689
0.45144
0.44844
0.45011
0.45067
0.44956
0.45011
0.44911
0.45200
0.45133
0.45189
0.45133
0.45256
0.45289
0.45567
0.45333
0.45311
0.45589
0.45667

0.45456
0.45511

0.45689

—@H
(2M)

0.58678
0.54644
0.53156
0.53056
0.52189
0.51578
0.51189
0.50889
0.50689
0.50578
0.50678
0.50489
0.50489
0.50544
0.50644
0.50711
0.50722
0.50733
0.50689
0.50756
0.50822
0.50667
0.50733
0.50856
0.50867
0.50900
0.50722
0.50733
0.50656
0.50756
0.50789
0.50489
0.50611
0.50733
0.50856

0.50756
0.50767

0.51056

=EAR
(3M)

0.60867
0.57467
0.56600
0.56278
0.56022
0.55444
0.55722
0.54833
0.54600
0.54678
0.54567
0.54344
0.54356
0.54233
0.54233
0.54178
0.54244
0.53833
0.53889
0.53900
0.53856
0.53756
0.53767
0.53889
0.54178
0.54344
0.54244
0.54233
0.54233
0.54356
0.54344
0.54233
0.54567
0.54689
0.54456

0.54333
0.54389

0.54200

2010%F)

NER
(6M)

0.70867
0.69278
0.68656
0.68111
0.67967
0.67622
0.68222
0.67278
0.67211
0.67189
0.67178
0.66600
0.66489
0.66311
0.66256
0.66178
0.66089
0.65533
0.65644
0.65667
0.65633
0.65744
0.65522
0.65467
0.66456
0.66400
0.66467
0.66411
0.66467
0.66678
0.66733
0.66567
0.66678
0.66733
0.66344

0.66289
0.66344

0.66300



3/3/2010
3/4/2010
3/5/2010
3/8/2010
3/9/2010
3/10/2010
3/11/2010
3/12/2010
3/15/2010
3/16/2010
3/17/2010
3/18/2010
3/19/2010
3/22/2010
3/23/2010
3/24/2010
3/25/2010
3/26/2010
3/29/2010
3/30/2010
3/31/2010
4/1/2010
4/2/2010
4/6/2010
4/7/2010
4/8/2010
4/9/2010
4/12/2010
4/13/2010
4/14/2010
4/15/2010
4/16/2010
4/19/2010
4/20/2010
4/21/2010
4/22/2010
4/23/2010
4/26/2010
4/27/2010
4/28/2010
4/29/2010
4/30/2010

0.16200

0.16178
0.16189
0.16122
0.16178
0.16400
0.16722
0.16711
0.17167
0.17200
0.17467
0.17833
0.17911
0.18333
0.18789
0.19789
0.19889
0.20700
0.21256
0.21533
0.21811
0.21722
0.22256
0.22200
0.22311
0.22422
0.22256
0.22756
0.23000
0.23056
0.23222
0.23556
0.23844
0.23722
0.23722
0.23722
0.23722
0.23889
0.24533
0.24400
0.24556
0.25056

0.19689

0.19689
0.19689
0.19700
0.19789
0.19900
0.20400
0.20256
0.20944
0.21089
0.21611
0.21944
0.22111
0.22111
0.22889
0.24000
0.24378
0.25478
0.26144
0.26811
0.27033
0.26900
0.27167
0.27111
0.27144
0.27278
0.26978
0.27256
0.27778
0.27800
0.27800
0.28011
0.28222
0.28111
0.28111
0.28111
0.28111
0.28167
0.28944
0.28556
0.28567
0.29111

0.45700

0.45411
0.45500
0.45533
0.45589
0.45644
0.46244
0.46611
0.46467
0.46522
0.46522
0.46522
0.46600
0.46956
0.46978
0.47178
0.47133
0.47478
0.47156
0.47022
0.47422
0.47522
0.47478
0.47511
0.47511
0.47533
0.47511
0.47478
0.47467
0.47489
0.47489
0.47400
0.47389
0.47411
0.47411
0.47433
0.47400
0.47367
0.47411
0.47478
0.47433
0.47456

0.51289

0.51244
0.51200
0.51267
0.51278
0.51289
0.51333
0.51644
0.51467
0.51778
0.51844
0.51856
0.51644
0.51767
0.51611
0.51678
0.51744
0.51700
0.51600
0.51622
0.51922
0.51956
0.52011
0.52044
0.52167
0.52278
0.52244
0.52233
0.52222
0.52278
0.52300
0.52300
0.52289
0.52278
0.52289
0.52289
0.52244
0.52167
0.52178
0.52189
0.52178
0.52356

0.54389

0.54222
0.54333
0.54333
0.54344
0.54500
0.54478
0.54811
0.54589
0.54933
0.54933
0.54933
0.54933
0.55044
0.55044
0.55044
0.55156
0.54933
0.54989
0.55056
0.55433
0.55489
0.55578
0.55700
0.55744
0.55722
0.55778
0.55800
0.56122
0.55856
0.55789
0.55800
0.55789
0.55733
0.55656
0.55600
0.55544
0.55600
0.55656
0.55789
0.55744
0.55900

0.66344

0.66244
0.66289
0.66400
0.66456
0.66389
0.65944
0.66556
0.65722
0.66456
0.66456
0.66478
0.66400
0.66400
0.66567
0.66800
0.66844
0.66956
0.67567
0.67733
0.68000
0.67956
0.68056
0.68178
0.68422
0.68289
0.68278
0.68289
0.68167
0.68178
0.68111
0.68078
0.68022
0.68056
0.68000
0.68000
0.68000
0.68000
0.68011
0.68122
0.68133
0.68233



5/3/2010
5/4/2010
5/5/2010
5/6/2010
5/7/2010
5/10/2010
5/11/2010
5/12/2010
5/13/2010
5/14/2010
5/17/2010
5/18/2010
5/19/2010
5/20/2010
5/21/2010
5/24/2010
5/25/2010
5/26/2010
5/27/2010
5/28/2010
5/31/2010
6/1/2010
6/2/2010
6/3/2010
6/4/2010
6/7/2010
6/8/2010
6/9/2010
6/10/2010
6/11/2010
6/14/2010
6/15/2010
6/17/2010
6/18/2010
6/21/2010
6/22/2010
6/23/2010
6/24/2010
6/25/2010
6/28/2010
6/29/2010
6/30/2010

0.24944

0.24889
0.24722
0.24600
0.24733
0.25011
0.25111
0.25167
0.24956
0.24900
0.25056
0.25233
0.25367
0.25478
0.25844
0.25967
0.26089
0.26044
0.26200
0.26222
0.26233
0.26300
0.26144
0.26044
0.25944
0.25956
0.26022
0.26022
0.26011
0.26144
0.26056
0.26133
0.26244
0.26089
0.25989
0.26067
0.26311
0.26556
0.32422
0.32367
0.31889
0.32033

0.29122

0.29111
0.29111
0.29056
0.29078
0.29056
0.28944
0.29056
0.29444
0.29278
0.29611
0.29611
0.29856
0.29944
0.30278
0.30167
0.30389
0.30533
0.30444
0.30633
0.30844
0.30856
0.30856
0.30822
0.30756
0.30700
0.30611
0.30622
0.30411
0.30311
0.30156
0.30267
0.30256
0.30144
0.30033
0.30033
0.30144
0.30178
0.36756
0.36811
0.36544
0.36833

0.47511

0.47533
0.47556
0.47689
0.47722
0.47678
0.47700
0.47711
0.47722
0.47733
0.47778
0.47756
0.47622
0.47522
0.47600
0.47633
0.47689
0.47689
0.47733
0.47767
0.47667
0.47633
0.47656
0.47556
0.47644
0.47589
0.47556
0.47567
0.47600
0.47644
0.47578
0.47578
0.47500
0.47400
0.47367
0.47344
0.47400
0.47400
0.53533
0.53456
0.53489
0.53511

0.52278

0.52311
0.52378
0.52378
0.52444
0.52211
0.52178
0.52178
0.52389
0.52411
0.52278
0.52167
0.52011
0.52078
0.52044
0.51811
0.51944
0.51956
0.52022
0.52056
0.52033
0.52011
0.52078
0.52033
0.52056
0.52167
0.52133
0.52100
0.52100
0.52122
0.52167
0.52122
0.52078
0.52000
0.51967
0.51756
0.51989
0.51956
0.58100
0.57967
0.58022
0.58000

0.55911

0.55956
0.56011
0.55967
0.56022
0.55744
0.55767
0.55744
0.55922
0.55744
0.55622
0.55622
0.55511
0.55511
0.55567
0.55456
0.55578
0.55633
0.55733
0.55711
0.55789
0.55733
0.55678
0.55622
0.55622
0.55789
0.55700
0.55656
0.55667
0.55711
0.55856
0.55611
0.55522
0.55456
0.55511
0.55478
0.55589
0.55656
0.61856
0.61589
0.61556
0.61511

0.68289

0.68222
0.68389
0.68067
0.68122
0.68011
0.68000
0.67989
0.68111
0.68222
0.68111
0.68122
0.68122
0.68067
0.67844
0.67856
0.67933
0.67944
0.67944
0.67956
0.67956
0.68000
0.67978
0.68033
0.67989
0.68056
0.67944
0.67967
0.67967
0.67989
0.67767
0.67944
0.67933
0.68078
0.68056
0.67978
0.67889
0.67900
0.73789
0.73789
0.73811
0.73700



7/1/2010
7/2/2010
7/5/2010
7/6/2010
7/7/2010
7/8/2010
7/9/2010
7/12/2010
7/13/2010
7/14/2010
7/15/2010
7/16/2010
7/19/2010
7/20/2010
7/21/2010
7/22/2010
7/23/2010
7/26/2010
7/27/2010
7/28/2010
7/29/2010
7/30/2010
8/2/2010
8/3/2010
8/4/2010
8/5/2010
8/6/2010
8/9/2010
8/10/2010
8/11/2010
8/12/2010
8/13/2010
8/16/2010
8/17/2010
8/18/2010
8/19/2010
8/20/2010
8/23/2010
8/24/2010
8/25/2010
8/26/2010
8/27/2010

0.32022
0.32011

0.32000
0.32244
0.32422
0.32489
0.32433
0.32400
0.32522
0.32467
0.32467
0.32544
0.32489
0.32500
0.32678
0.32500
0.32567
0.32656
0.32600
0.32678
0.32778
0.32689
0.32400
0.32411
0.32544
0.32400
0.32656
0.32622
0.32622
0.32744
0.32833
0.32889
0.32856
0.32889
0.32933
0.32878
0.32944
0.32933
0.32944
0.32978
0.32989
0.33011

0.36778
0.36778

0.36922
0.36967
0.36900
0.36911
0.36833
0.36822
0.36700
0.36578
0.36567
0.36578
0.36478
0.36478
0.36600
0.36556
0.36578
0.36778
0.36800
0.36800
0.37011
0.36911
0.36667
0.36667
0.36789
0.36678
0.36978
0.36922
0.36933
0.37000
0.36911
0.36956
0.37000
0.37022
0.37056
0.37022
0.37144
0.37200
0.37167
0.37267
0.37267
0.37289

0.53578
0.53589

0.53556
0.53667
0.53722
0.53789
0.53733
0.53700
0.53800
0.53833
0.53822
0.53844
0.53811
0.53822
0.53844
0.53867
0.53856
0.53789
0.53833
0.53878
0.53656
0.53500
0.53478
0.53467
0.53456
0.53444
0.53489
0.53489
0.53444
0.53533
0.53511
0.53556
0.53567
0.53656
0.53689
0.53678
0.53611
0.53500
0.53522
0.53567
0.53578
0.53600

0.58011
0.57911

0.58156
0.58056
0.58111
0.58056
0.58056
0.58056
0.58056
0.58056
0.58056
0.58056
0.58056
0.57889
0.57978
0.58167
0.58167
0.58167
0.58167
0.58167
0.57989
0.57989
0.57878
0.57889
0.57911
0.57811
0.57833
0.57678
0.57800
0.57811
0.57822
0.57844
0.57789
0.57822
0.57867
0.57822
0.57822
0.57789
0.57789
0.57689
0.57711
0.57722

0.61511
0.61389

0.61233
0.61667
0.61778
0.61722
0.61667
0.61678
0.61778
0.61889
0.61900
0.62022
0.62000
0.61556
0.61611
0.62011
0.61733
0.61733
0.62022
0.62000
0.61389
0.61556
0.61500
0.61444
0.61467
0.61556
0.61056
0.60811
0.60811
0.60822
0.60667
0.60644
0.60633
0.60711
0.60733
0.60833
0.60844
0.60833
0.60844
0.60767
0.60833
0.60744

0.73656
0.73656

0.73667
0.73789
0.73911
0.74000
0.73956
0.73989
0.73967
0.74000
0.73967
0.74011
0.73967
0.73989
0.73967
0.74000
0.73956
0.73967
0.73967
0.73989
0.73300
0.73244
0.73244
0.73189
0.73167
0.73156
0.73489
0.73556
0.73622
0.73656
0.73500
0.73433
0.73444
0.73467
0.73422
0.73400
0.73433
0.73500
0.73633
0.73722
0.73700
0.73656



8/30/2010
8/31/2010
9/1/2010
9/2/2010
9/3/2010
9/6/2010
9/7/2010
9/8/2010
9/9/2010
9/10/2010
9/13/2010
9/14/2010
9/15/2010
9/16/2010
9/17/2010
9/20/2010
9/21/2010
9/23/2010
9/24/2010
9/27/2010
9/28/2010
9/29/2010
9/30/2010
10/1/2010
10/4/2010
10/5/2010
10/6/2010
10/7/2010
10/8/2010
10/11/2010
10/12/2010
10/13/2010
10/14/2010
10/15/2010
10/18/2010
10/19/2010
10/20/2010
10/21/2010
10/22/2010
10/25/2010
10/26/2010
10/27/2010

0.33144
0.33156
0.33078
0.33167
0.33189
0.33133
0.33211
0.33367
0.33367
0.33411
0.33356
0.33322
0.33400
0.33333
0.33378
0.33356
0.33378
0.33356
0.33389
0.33333
0.33367
0.33411
0.33456
0.37722
0.37789
0.37911
0.37900
0.37878
0.37789
0.37733
0.37689
0.37678
0.37667
0.37744
0.37711
0.37678
0.37700
0.37733
0.37789
0.37811
0.37889
0.37933

0.37367
0.37300
0.37267
0.37333
0.37311
0.37300
0.37344
0.37400
0.37433
0.37389
0.37333
0.37311
0.37356
0.37378
0.37444
0.37511
0.37522
0.37511
0.37444
0.37467
0.37444
0.37478
0.37489
0.42444
0.42733
0.42689
0.42678
0.42600
0.42689
0.42678
0.42744
0.42756
0.42711
0.42722
0.42733
0.42689
0.42711
0.42767
0.42800
0.42922
0.42878
0.42922

0.53678
0.53678
0.53711
0.53733
0.53678
0.53656
0.53667
0.53700
0.53711
0.53789
0.53733
0.53733
0.53744
0.53700
0.53711
0.53689
0.53689
0.53689
0.53722
0.53722
0.53678
0.53733
0.53744
0.58300
0.59356
0.59311
0.59289
0.59333
0.59500
0.59522
0.59356
0.59256
0.59456
0.59267
0.59333
0.59289
0.59322
0.59244
0.59156
0.59111
0.59067
0.59189

0.57556
0.57578
0.57633
0.57667
0.57633
0.57511
0.57522
0.57567
0.57600
0.57644
0.57533
0.57433
0.57444
0.57444
0.57522
0.57511
0.57544
0.57489
0.57511
0.57478
0.57533
0.57533
0.57522
0.62556
0.63278
0.63333
0.63300
0.63256
0.63278
0.63300
0.63278
0.63278
0.63222
0.63056
0.63000
0.62978
0.63011
0.63056
0.63111
0.63056
0.63000
0.63056

0.60644
0.60511
0.60478
0.60456
0.60456
0.60400
0.60300
0.59967
0.59989
0.60022
0.60144
0.59967
0.60011
0.60067
0.60111
0.60144
0.60122
0.60144
0.60178
0.60067
0.60144
0.60267
0.60178
0.65633
0.66167
0.66122
0.66100
0.66200
0.66167
0.66211
0.66167
0.66200
0.66067
0.65911
0.66044
0.66111
0.66133
0.66056
0.65789
0.66078
0.66111
0.66067

0.73722
0.73756
0.73700
0.73700
0.73667
0.73700
0.73678
0.73600
0.73589
0.73622
0.73611
0.73633
0.73622
0.73556
0.73578
0.73622
0.73633
0.73533
0.73611
0.73633
0.73633
0.73656
0.73756
0.78633
0.78600
0.78611
0.78644
0.78722
0.78611
0.78833
0.78733
0.78733
0.78789
0.78322
0.78433
0.78378
0.78267
0.78122
0.78056
0.78033
0.78067
0.77911



10/28/2010
10/29/2010
11/1/2010
11/2/2010
11/3/2010
11/4/2010
11/5/2010
11/8/2010
11/9/2010
11/10/2010
11/11/2010
11/12/2010
11/15/2010
11/16/2010
11/17/2010
11/18/2010
11/19/2010
11/22/2010
11/23/2010
11/24/2010
11/25/2010
11/26/2010
11/29/2010
11/30/2010
12/1/2010
12/2/2010
12/3/2010
12/6/2010
12/7/2010
12/8/2010
12/9/2010
12/10/2010
12/13/2010
12/14/2010
12/15/2010
12/16/2010
12/17/2010
12/20/2010
12/21/2010
12/22/2010
12/23/2010
12/24/2010

0.37956
0.37822
0.37811
0.37900
0.37833
0.37822
0.37678
0.37667
0.37811
0.37800
0.37922
0.37989
0.37967
0.37967
0.37989
0.38033
0.38078
0.38078
0.38089
0.38167
0.37978
0.38033
0.38189
0.38089
0.38244
0.38300
0.38244
0.38367
0.38300
0.38278
0.38133
0.38167
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