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a. YR - 22—+ L—F
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PRIV T L—bDA—ILE - h—TOBREHELTHELTUVET,

HAM 20153 AX 20059 AX
14 0. 030% 0.010%
2% 0.037% 0.015%
& 0.057% 0.018%
4 & 0. 093% 0.037%
54 0.131% 0. 062%
10 £ 0. 402% 0. 352%
15 & 0.817% 0. 785%
20 & 1.198% 1.203%
25 & 1. 406% 1.431%
30 1. 450% 1.497%
40 4 1. 453% 1. 609%
50 & 1. 456% 1. 723%

(F—4% : BB EH KU Bloomberg (FHIE#))

b. FEBIMATIR
(1) #METIL
ERETIVICIE, BAA, XKL, 2—0O, ERU RO 4 BEDOEFEALNTLET,
Fz. FRMNLEBOHBEEETHL LB, BAAZEEFE LTSV R BT IO
—FICEDEETLEFABLTVET, SFETILIL. FPROTBETHRESINATE Y.
INTGA—=BRFA—ILF - h—T LHBOELIEHDEFIRT Yy T a4 TS54
F-RST4UToDDHIFLTOWET, #1730 LRIIOBBMEEZHET Sz6D
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EFRATYT a3y

RIT4)T4
2015 3 AR 2015 9 AR
*7vav) ROvT | BER | K | & Bx | X | __| =®
HAH HA] M 12 Kok A 2 Rk
S S 47.0% | 37.3% | 84.6% | 42.9% | 50.5% | 35.0% | 46.5% | 38.5%
S 14 43.3% | 35.8% | 82.3% | 41.3% | 43.0% | 33.3% | 43.5% | 36.9%
S 10 & 38.5% | 34.6% | 83.6% | 39.2% | 37.4% | 31.7% | 41.1% | 35.4%
1% 54 38. 7% | 34.6% | 83.5% | 39.5% | 39.0% | 31.7% | 39.6% | 35.3%
1% 1% 35.9% | 33.7% | 82.5% | 38.2% | 35.0% | 30.6% | 38.3% | 34.1%
1% 10 & 33.7% | 32.8% | 84.3% | 36.6% | 32.0% | 29.3% | 37.6% | 33.3%
10 & 54 32.8% | 31.9% | 95.0% | 34.8% | 31.0% | 28.4% | 36.0% | 31.7%
10 & =3 30.9% | 31.3% | 95.7% | 33.9% | 29.0% | 27.6% | 36.0% | 31.0%
10 & 10 & 29.8% | 30.1% | 101.0% | 32.8% | 28.0% | 26. 7% | 36.6% | 30.8%

(5¥—4 : Bloomberg)

(2) %X - BEDA>TSA K -RKRSTF14VT«
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A+ Toay
. . D, RST4) T«
& R M [05638% | 200549 A%
3EF 20. 3% 20. 4%
=P NG Ai#E 225 4 5F 20. 4% 19. 8%
5% 20. 6% 19. 6%
3EF 19. 6% 20. 4%
KEL S&P 500 44 21. 0% 21. 2%
5% 22. 2% 22. 2%
3EF 21. 1% 20. 7%
Euro
a1—no 44 21. 5% 20. 5%
Stoxxb0
5% 21. 7% 20. 5%
3 17. 9% 18. 4%
E:: ) R FTSE 100 45 18. 7% 18. 8%
54 19. 4% 19. 2%

(F—%4 : Markit (W@IE#))
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AR 2015 3 AXK | 2015 9 AR
XEL 10 & 14. 2% 13. 0%
a—no 10 £ 14. 7% 15. 0%
£ 10 £ 15. 8% 13. 6%

(TF—4% : Bloomberg)

(3) fARR&

BRDA o TS54 F - RS T4 TaI2MA, HERBEZTICHATAEMOIRER
DEEBRERMEEAVTSA R - KRS T4 UTAEHELTWET ., BH. BER
BREEFEICO-> TSNS EBELTVEY,

BEGREICOVWTR, +20RBMEEFEITSIIXVF VY - AT a VICEIHGE
BHRLET—ANFEELERA. TODF=®H. 2006 F£9 ARMNS 2015 F 9 ARFETOHSHT
— AL ELEEZERALTVEY,, TELCEUHOHEERRIUTOESY TY,

B4 *RL | 2o | BROR
&F & &F| £F
045 104 04 04

ERL | 20 | WK | NKE EiroSton
/] /] /A p5 | S8R0 | gy | FIEI®

#f | 1.00 [ 0.57 | 0.49 | 0.53 | 0.31 | 0.14 | 0.30 | 0.23 | 0.13 | 0.14 | 0.13
104

XKRL
il 0.57 | 1.00 | 0.80 | 0.86 | 0.43 | 0.32 | 0.49 | 0. 31 0.29 | 0.27 | 0.22
104

20
2f | 0.49 | 0.80 | 1.00 | 0.82 | 0.29 | 0.44 | 0.45 | 0.29 | 0.34 | 0.31 | 0.29
0%

TRk
#f | 0.53 [ 0.86 | 0.82 | 1.00 | 0.30 | 0.28 | 0.46 | 0.21 | 0.20 | 0.17 | 0.13
0%

7';:;;[' 0.31 | 0.43 | 0.29 | 0.30 | 1.00 | 0.61 | 0.73 | 0.61 | 0.26 | 0.28 | 0.22

l/;:' 0.14 | 0.32 | 0.44 | 0.28 | 0.61 | 1.00 | 0.79 | 0.67 | 0.58 | 0.48 | 0.47

ﬁ,-}-gp 0.30 | 0.49 | 0.45 | 0.46 | 0.73 | 0.79 | 1.00 | 0.67 | 0.48 | 0.43 | 0.32

NIKEL | 923 | 0.31 ] 0.29 | 0.21 | 0.61 | 0.67 | 0.67 | 1.00 | 0.71 | 0.70 | 0.66

seps0 | 0.13 | 0.29 | 0.34 | 0.20 | 0.26 | 0.58 | 0.48 | 0.71 | 1.00 | 0.84 | 0.86

B 0.14 | 0.27 | 0.31 | 0.17 | 0.28 | 0.48 | 0.43 | 0.70 | 0.84 | 1.00 | 0.87

Frseio | 0.13 | 0.22 | 0.29 | 0.13 | 0.22 | 0.47 | 0.32 | 0.66 | 0.86 | 0.87 | 1.00

(F—4% : Bt#EE H & U Bloomberg)
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