1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973/ (19.7)

(22.0)
(3.3)
4.4
1977 6.7
9.2
10.5
12.3
[ 1981 RIS
1982 122
| 1983 KK
133
[ 1985 JFK]
158
1987 15.6
16.1
169
[ 1990 JPES
[ 1991 Y
1992 155
[ 1993 XY
[ 1994 K
[ 1995 I
[ 1996 I
1997 155
15.1
[ 1999 K
[ 2000 N3
[ 2001 [N
2002 13.2
EE 142

(24.3)
6.1
13.9
14.6
16.1
16.5
17.8
16.3
16.4
17.9
16.9
18.4
19.1
18.6
19.0
19.7
17.3
18.1
17.7
18.1
17.3
17.5
17.5
17.3
16.8
16.9
16.2
15.6
14.6
155

48.8
39.6
31.5
292
27.0
26.9
237
229
23.9
28]
233
237
228
229
23.4
20.5
212
20.6
20.9
19.8
20.0
19.9
19.5
18.9
18.9
18.1
17.4
16.3
17.2

31.0
23.6
232
22.1
7255)
19.9
19.6
21.1
19.4
21.0
21.6
20.8
21.1
217
18.8
19.7
19.1
19.6
18.5
18.7
18.6
18.3
17.8
17.8
17.0
16.3
15.2
16.2

16.7
19.5
19.2
20.9
17.8
17.7
19.7
18.0
20.0
20.7
20.0
20.3
21.1
18.0
19.0
18.4
18.9
17.8
18.1
18.0
17.8
17.2
17.3
16.5
15.8
14.6
15.7

22.5
20.6
22.4
18.1
18.0
20.2
18.2
20.4
212
20.3
20.7
21.4
18.1
19.2
18.5
19.1
17.9
18.2
18.1
17.8
17.2
17.3
16.5
15.7
14.6
15.7

18.7

223 260

16.7 156 6.1

169 163 11.6 17.5

19.8  20.0  18.1 246 322

175 173 152 184 189 7.0

20.1 0 203 | 19.2 228 246 209 367

21.0 214 206 238 254 232 322 278

20.1 0 202 194 218 227 204 252 19.9 125

20.5 20.7 | 20.1 222 230 212 251 214 184 2446
213 21.6 | 21.1 23.1 240 227 261 235 221 273
178 17.7 ) 169 182 182 164 180 146 11.5 11.2
189 189 183 19.6 198 184 20.1 17.5 1 15,6 164
183 182 176 187 188 17.4| 188 164 146 151
188 188 183 194 196 184 197 177 164 170
176 175 170 178 179 167 | 177 157 | 143 146
179 179 173 182 182 17.1 18.1 164 152 155
179 178 173 18.1 182 172 180 165 154 157
17.6  17.5 17.1 178 178 168 17.6 16.1 15.1 15.4
170 169 164 170 170 160 167 153 143 145
17.1 170 165 17.1 17.1 162 169 156 147 148
162 16.1 15.6 1 16.1 16.0 151 15.7 144 135 13.6
155 153 148 153 152 143 | 147 135 126 126
143 141 13.5 1 139 137 128 132 11.9 | 11.0 109
154 153 148 152 151 143 147 | 136 128 128

Index 10
Returns Matrix: 1973-2003

30.0

5.0
13.7
12.8
15.6
13.0
14.3
14.7
14.4
13.5
14.0
12.7
11.7
10.0
121

Bl 1990] 1991] 1992] 1993]

(15.1)
6.4
7.6
12.2

9.8
1.9
12,6
12,6
1.8
12.5
1.3
10.3

8.6
10.9

33.3
21.2
23.2
17.1
18.2
18.1
17.3
15.7
16.1
14.3
13.0
10.8
13.2

10.2
18.4
122
14.7
15.3
14.8
13.4
14.1
12.4
1.1

9.0
1.7

27.2
13.2
16.3
16.6
15.7
14.0
14.7
12.6
1.3

8.9
11.8

IndexStreet

A D
0.8
1.2 227
132 200 173
13.0  17.5 149
11.5 0 144 117
12.7 1583  13.5
10.7 = 124 10.5
9.4 10.7 8.8
7.0 7.8 58
104 11.5 | 10.1

LU

125
90 56
122 120
89| 77
72 59
40 24
9.1 86
1997

L

14 K s
18.9
87 (0.6)
60 01| 07
1.6 (3.6) (5.0) (10.4)

9.2 6.9 9.4 141 45.1



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (17.1)

(19.1)
(1.8)
5.1
1977 7.1
9.3
10.4
12,1
[ 1981 RIS
1982 122
| 1983 kM
13.1
I8 47
155
1987 152
15.7
16.3
[ 1990 I
[ 1991 K
1992 15.0
EEE 155
[ 1994 P
[ 1995 R
[ 1996 N
1997 150
14.6
[ 1999 M
[ 2000 PN
[ 2001 kM
2002 12.8
| 2003 kM

(20.9)
69
13.8
142
15.5
15.9
17.0
15.8
16.0
17.3
16.4
17.8
18.4
17.9
18.3
18.8
167
17.4
17.0
17.4
16.5
16.8
167
16.5
16.1
16.1
15.5
14.9
14.0
14.9

447
36.5
29.1
26.9
25.1
250
223
217
22,6
21.0
222
22.5
21.6
217
28]
19.6
20.2
19.6
19.9
18.8
19.0
18.8
18.5
18.0
17.9
17.2
16.5
15.5
16.4

28.9
21.9
21.5
20.6
21.4
18.9
18.8
20.1
18.6
20.1
20.6
19.9
20.1
20.6
18.0
18.8
18.3
18.6
17.6
17.8
17.7
17.5
16.9
16.9
16.2
15.6
14.6
15.5

153
18.0
17.9
19.5
17.0
17.2
18.9
17.4
19.2
19.9
19.1
19.4
20.0
17.3
18.2
17.6
18.1
17.0
17.2
17.2
16.9
16.4
16.4
15.7
15.1
14.1
15.0

20.7
19.3
21.0
17.5
17.5
19.5
17.7
19.7
20.4
19.5
19.8
20.4
17.5
18.4
17.8
18.2
17.1
17.3
17.3
17.0
16.4
16.5
15.7
15.1
14.0
15.0

17.8

21.1 0 245

164 157 7.5

168 164 126 17.9

193 19.6 | 180 23.7 298

172 170 153 180 180 7.3

19.5 198 189 21.9 233 20.2 345

203 20.7 | 20.1 228 240 221 303 262

193 19.5 188 208 214 19.4 | 238 187 117

19.7 0 19.9 193 21.1 0 217 20.1 0 23.5 20.1 17.1 1 228
20.4 207 | 202 21.9 225 214 244 220 20.6 253
172 171 164 175 174 157 172 140 112 110
182 182 177 188 189 17.6| 19.1 16.7 149 157
17.6  17.6 170 179 179 167 | 179 157 140 145
18.1 18.1 176 18,5 1846 17.5 187 168 155 16.2
169 168 163 170 169 158 167 149 13.6 138
172 171 166 173 173 163 17.1 15.5 144 147
17.1 17.1 16.6 172 172 163 17.1 15.6 14,6 149
168 168 163 169 168 160 167 153 143 146
162 16.1 157 0 162 16.1 152 158 145 13.6 138
163 162 158 163 162 154 159 147 139 140
155 154 149 154 152 144 149 137 128 129
148 147 143 146 144 13.6 140 128 120 120
13.7 0 13.6 | 13.1 13.4  13.1 123 1 126 114 10.6 10.5
148 14,6 142 145 144 137 140 130 122 122

Returns Matrix: 1973-2003

Index 9

27.8
55 (12.9)
13.4 6.9 | 31.1
12.5 78 19.9 9.7
149 119 21.6 172 251
12.4 9.5 160 113 122
136 11.4 170 138 152
140 121 169 143 154
13.7 1 121 162 13.9 147
129 0 11.3 148 126 13.1
133 11.9 | 151 132 137
12.1 108 13,5 117 11.9
1.2 100 123 10.6 107
9.7 84| 104 8.7 8.6
11.6  10.5 125 11.1 1.2

0.5
10.5
12.4
12.3
10.9
1.9
10.2

9.0

6.9

9.9

IndexStreet

21.4
18.8
16.5
13.6
14.4
1.9
10.3

77
11.0

A

[

16.3
14.1
1.2
12.7
10.0
8.5
59
9.8

LY I 5
11.9

8.7 5.6
1.5 11.3

8.5 7.4

7.0 58

4.2 2.8

8.8 8.3

(8} K 5
17.4
8.4 0.1

59 06 12
2.1 (26) (39) (87)
89 69 92 134 408



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (14.6)

(16.1)
(0.4)
5.8
1977 7.4
9.2
103
1.8
[ 1981 RIS
1982 122
| 1983 KK
13.0
L8 143
15.0
1987 1438
152
15.7
[ 1990 PN
[ 1991 K
1992 145
[ 1993 K]
X8 142
[ 1995 [
[ 1994 I
1997 14.4
140
[ 1999 N
[ 2000 KNS
[ 2001 KN
2002 12.4
B 132

(17.6)
7.6
13.6
13.7
147
15.1
16.2
15.3
15.6
167
15.9
17.2
17.7
17.2
17.5
18.0
16.0
167
163
16.6
15.8
16.0
16.0
15.8
15.3
15.4
148
143
135
142

40.5
33.4
26.6
247
23.1
23.1
20.9
20.6
213
19.9
21.0
213
20.4
20.5
20.8
18.6
19.1
18.6
18.8
17.8
17.9
17.8
17.5
17.0
16.9
16.3
15.7
14.8
15.5

26.7
20.2
19.8
19.1
19.8
17.9
18.0
19.1
17.8
19.2
19.7
18.9
19.1
19.5
17.2
17.9
17.4
17.7
16.7
16.9
16.8
16.5
16.0
16.0
15.4
14.8
13.9
14.7

13.9
16.5
16.6
18.2
16.2
16.6
18.1
16.7
18.4
19.0
18.2
18.4
19.0
16.6
17.4
16.8
17.2
16.2
16.4
16.3
16.1
15.6
15.6
14.9
14.4
13.5
14.3

19.0
18.0
19.6
16.8
171
18.8
17.1
18.9
19.5
18.7
18.9
19.4
16.8
17.6
17.0
17.4
16.3
16.5
16.5
16.2
15.7
15.7
15.0
14.4
13.4
14.3

17.0

19.9 230

16.1 15.7 8.8

167 165 135 183

18.7 192 179 227 273

168 168 153 17.5 17.1 7.7

189 192 185 210 220 194 324

19.6 1 200 19.5 21.8 226 21.1 | 284 246

186 188 182 19.9 202 185 223 17.6 | 11.0

18.8  19.1 186 200 203 19.0 220 187 159 210
194 19.7 193 20.7  21.1 20.1 | 227 204 190 233
166 166 159 168 16.6 151 164 13.4 108 107
175 175 171 179 17.9 167  18.1 15.9 142 150
16.9 169 164 17.1 170 159 170 149 134 138
173 173 169 17,6 175 16.6 176 159 147 153
16.1 16.1 156 162 160 150 158 140 128 13.1
164 163 159 164 163 154 16.1 14.6  13.6 13.9
163 163 159 164 162 154 16.1 147 1 13.7 141
160 160 156 160 159 151 15.7 144 135 138
155 154 150 154 152 144 149 137 128 130
155 154 151 154 152 145 150 138 13.1 13.2
148 147 143 14,6 144 137 | 140 129 121 12.2
142 141 13.7 0 139 137 130 133 122 114 114
13.2 0 131 126 128 125 118 120 11.0 102 10.1
14.1 140 13.6 138 13.6 130 133 123 116 11.6

Returns Matrix: 1973-2003

Index 8

25.6
6.0 (10.6)
13.1 7.3 289
12.1 8.0 184 9.2
142 11.6 20.1 16.0 @ 23.1
11.8 92 148 105 11.1
129 0 11.0 159 128 140
132 11.6 157 133 143
13.0  11.5 ] 151 129 13.7
122 108 139 11.9 123
126 1 11.3 141 124 128
1.5 103 127 110 11.2
10.7 9.6 11.6 10.0 10.1
9.4 8.2 9.9 8.4 8.3
11.0 0 10.1 11.8 1 10.5 1046

IndexStreet

A (]
0.3
9.7 | 20.1
1.5 17.6 152
11.5 15,5 132
103 12,9  10.6
112 135 11.9
9.6 113 9.6
8.6 9.8 8.2
6.7 7.6 5.9
9.4 10.5 9.4

LY | 5
11.2
8.4 5.6
10.8  10.6
8.2 7.2
6.8 5.8
4.4 3.1
8.5 8.1

(8] 1] b

15.8

80 07

58 12| 17

25| (1.8) (27)] (6.9

86 68 89 127 364
X234 2000 2001| 2002 [Nk



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973 (12.0)
(13.1)
0.9
6.4

1977 7.6
9.2
10.1
1.5
[ 1981 K

1982 12.1
| 1983 kM
127
[ 1985 JPK)
14.6

1987 143
14.6
15.1
[ 1990 kM
[ 1991 K

1992 140
EEE 143
[ 1994 kM
[ 1995 KK
[ 1996 KK

1997 1338
13.4
[ 1999 KK
[ 2000 KXY
[ 2001 JPX3

2002 12.0
EE 126

(14.3)
8.1
133
13.1
140
14.3
153
14.7
15.1
16.0
153
16.5
17.0
16.5
16.6
17.1
15.4
16.0
15.6
159
150
15.2
15.2
150
14.6
14.6
14.1
13.6
12.9
135

36.3
30.3
24.1
224
21,1
212
19.5
19.4
20.0
18.8
19.8
20.0
19.2
19.2
19.5
17.5
18.1
17.5
17.7
16.8
16.8
16.7
16.4
16.0
15.9
153
14.8
14.0
14.7

24.6
18.4
18.1
17.6
18.3
16.9
17.2
18.1
17.0
18.2
18.6
17.9
18.0
18.4
16.4
17.0
16.5
16.7
15.8
15.9
15.9
15.6
15.2
15.1
14.5
14.0
13.3
13.9

12.6
14.9
153
16.8
15.5
16.0
17.2
16.0
17.5
18.1
17.3
17.5
17.9
15.8
16.5
16.0
16.3
153
15.5
15.4
15.2
14.8
14.7
14.1
13.6
12.8
13.6

17.3
16.7
18.3
16.2
16.7
18.0
16.5
18.2
18.7
17.8
17.9
18.4
16.1
16.8
16.2
16.5
15.5
15.7
15.6
153
14.9
14.8
14.2
13.7
12.9
13.6

16.1
18.7
15.8
16.5
18.2
16.4
18.3
18.9
17.9
18.0
18.5
16.0
16.8
16.2
16.5
15.4
15.6
15.5
15.2
14.7
14.7
14.1
13.5
12.7
13.5

21.4
15.7
16.7
18.7
16.5
18.6
19.3
18.1
18.2
18.7
16.0
16.8
16.2
16.5
15.3
15.5
15.5
15.2
14.7
14.6
14.0
13.4
12.5
13.3

10.2
14.4
17.8
153
18.1
18.9
17.6
17.8
18.4
15.4
16.4
15.7
16.1
14.9
15.2
15.1
14.8
14.3
14.3
13.6
13.0
12.1
13.0

18.7
218
17.0
20.2
20.7
18.9
18.9
19.5
16.0
17.0
16.3
16.7
153
15.5
15.4
15.1
14.5
14.5
13.8
13.2
122
13.1

249
16.1
20.7
212
19.0
19.0
19.6
15.7
16.9
16.0
16.5
15.0
15.3
15.2
14.9
14.3
14.3
13.5
12.9
11.9
12.9

Returns Matrix: 1973-2003

8.0
18.6  30.2
20.0 26,5 23.0
17.5 1 20.9 164 102
178 204 173 146 192
187 210 188 175 213
144 155 128 104 105
159 171 150 13.5 143
15.1 16.0 @ 141 12.7 1 13.2
157 165 149 138 144
14.1 148 132 120 123
145 151 13.7 127 | 131
145 151 13.8 12,9 132
142 147 13,5 127 129
13.6 1 140 129 121 12.2
13.7 140 130 122 124
129 132 122 114 11.5
123 1 125 11.5 108 108
113 11.5 104 9.7 9.7
123 125 116 110 11.0

Index 7

23.4
64| (8.4)
12.7 7.7 | 26.6
1.7 8.1 17.4 8.8
13.5 11.2 ) 1846 147 210
11.2 8.9 | 13.6 9.6 10.0
122 1 104 146 118 129
125 11.0 146 123 132
122 1 109 140 120 127
1.6 103 129 111 11.5
118 10.7 | 13.1 1.5 11.9
10.9 98 11.8 103 10.5
10.2 9.2 109 9.5 9.5
9.0 8.0 9.5 8.0 8.0
10.5 9.6 11.1 9.9 1 100

A (]
0.0
9.0 188
10.7 © 16.5 142
10.7 145 124
9.6 122 101
104 126 11.1
9.1 10.6 9.1
8.2 9.4 7.9
6.6 7.5 5.9
9.0 10.0 8.9

IndexStreet

LY | 5

10.5

8.1 5.6
10.1 9.9
7.8 7.0
6.7 57
4.6 385
8.2 7.8

L) K 5

14.3

76 14

58 17 21

29 (0.6) (1.6) (5.2)

82 68 86 119 321



10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (9.4)
[z (10.2)
1975 PR
1976 X3
77| 7.7
7] 9.0
1979 KX

1.1
[ 1981 AN

1982 11.9
12.8
e 12.5
13.6
1986 pREN
1987 138

14.0
14.4

13.2
13.7
1992| 13.5

| 1993 kM
[ 1994 KN
[ 1995 kR
[ 1996 KR
1997 13.1
12.8
[ 1999 K
B 124
[ 2001 JPXY
2002 11.5
EXH 120

(10.9)
8.5
13.0
12.5
13.1
135
14.4
14.0
14.6
15.3
147
15.7
16.2
15.7
15.8
16.1
147
152
14.8
15.0
143
14.4
143
142
13.8
13.8
133
12.9
12.3
12.8

322
27.2
21.6
20.1
191
19.2
18.1
18.2
18.7
17.6
18.5
18.8
18.0
18.0
18.2
16.5
17.0
16.5
16.6
15.7
15.8
15.6
15.4
15.0
14.9
14.4
13.9
13.2
13.8

224
16.7
16.3
16.1
16.8
15.9
16.4
17.1
16.1
17.2
17.6
16.9
17.0
17.3
15.5
16.1
15.6
15.8
14.9
15.0
14.9
14.7
143
142
13.7
13.2
12.6
13.1

1.2
13.4
14.0
15.4
14.7
15.4
16.4
153
16.7
171
16.4
16.5
16.9
15.1
15.7
15.2
15.4
14.5
14.6
14.6
14.3
13.9
13.9
13.3
12.9
12.2
12.8

15.6
15.4
16.9
15.5
16.2
17.3
15.9
17.4
17.8
17.0
17.0
17.3
15.4
16.0
15.5
15.7
14.7
14.8
14.7
14.5
14.0
14.0
13.4
13.0
123
12.9

15.2

17.5 1 19.9

155 15,6 11.5

164 168 153 19.1

17.6 182 17.6 208 225

160 162 152 165 152 8.3

176 180 177 193 193 178 280

18.1 18,5 183 19.7 198 190 247 | 214

17.1 174 170 179 177 165 194 153 9.5

17.1 174 170 178 17.6 | 167 189 160 133 173
17.5 177 17.5 183 18.1 174 193 173 159 193
153 153 149 153 148 13.7 | 147 122 100 10.1
16.0 0 16.1 157 0 162 158 150 16.0 14.1 12.7 = 13.5
154 15,5 151 154 151 143 150 133 120 125
157 157 | 154 157 154 147 155 140 129 13.5
146 146 142 144 140 133 138 123 112 11.5
148 147 144 146 143 13.6| 14.1 128 119 122
147 146 143 145 142 13.6 | 140 128 120 123
144 144 141 142 139 133 137 126 11.8 | 121
140 139 136 137 134 128 13.1 120 11.3 11.5
13.9 138 135 136 133 128 13.1 12.1 114 11.6
133 133 129 130 127 121 124 11.4 107 108
129 127 124 125 121 1.6 11.8 1 108 10.1 10.2
12.1 120 11.6 11.6 0 11.3 107 10.9 9.9 9.2 9.2
128 127 124 124 121 1.6 11.7 1 109 103 104

Returns Matrix: 1973-2003

Index 6

21.2
67| (6.1)
12.3 8.1 244
11.3 82 16.1 8.3
128 108 17.0 13.5
10.5 85 125 8.7
11.5 9.9 134 109
1.7 104 134 113
11.5 103 129 111
10.9 98 120 103
11.0 1 10.1 120  10.6
10.3 93 11.0 9.6
9.7 8.7 10.2 8.9
8.7 7.8 9.0 7.7
9.9 9.1 10.4 9.3

19.0
89| (02
17 83
12199
1.6 99
106 90
109 9.6
98 85
89 77
7.6 64
9.4 85
IEELE 1994

IndexStreet

A DwV ] 5
17.5
153 1 13.1
13.5 11.5 9.9
11.5 9.5 7.7 5.6
11.7 103 9.4 9.1
10.0 8.6 7.5 6.7
8.9 7.6 6.5 57
7.3 5.9 4.8 3.8
9.5 8.5 7.8 7.5
Civse 1997 1998

[ K 5
12.7
72 20

57 23| 26
33 04| (05 (3.4)
78 66 82 1. 277



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (6.9)

(7.2)
33
7.3
1977 7.8
8.8
9.6
10.6
[ 1981 KK
1982 11.7
| 1983 P
12,1
[ 1985 KN
13.6
1987 133
13.4
13.7
KR 27
[ 1991 kR
19921 12.9
[ 1993 KN
X8 124
[ 1995 JPX3
K8 24
1997 12.4
122
[ 1999 JEA
B s
B s
2002 11.0
EBEE 4

(7.6)
88
12,5
1.8
12.2
12,6
13.4
133
140
14.6
140
150
153
149
149
15.2
13.9
14.4
140
14.2
13.4
13.6
135
133
130
12.9
12,5
12.2
1.7
12.1

28.0
24.1
19.1
17.8
171
17.3
16.7
17.0
17.4
16.5
17.3
17.5
16.8
16.7
16.9
15.4
15.8
15.4
15.5
14.6
14.7
14.6
14.3
13.9
13.8
13.4
13.0
12.4
128

20.3
14.9
14.6
14.5
153
14.9
15.5
16.1
15.2
16.3
16.6
15.9
15.9
16.1
14.7
15.1
14.7
14.8
13.9
14.0
14.0
13.7
13.4
13.3
12.8
12.4
11.9
12.3

9.8
11.9
12.7
14.1
13.8
14.8
15.5
14.6
15.8
16.2
15.5
15.5
15.8
143
14.8
14.3
14.5
13.6
13.7
13.6
13.4
13.1
13.0
12.5
121
11.6
12.0

13.9
142
15.5
14.9
15.8
16.5
153
16.6
17.0
16.1
16.1
16.3
14.6
15.1
14.6
14.8
13.8
13.9
13.8
13.6
13.2
13.1
12.7
12.2
11.6
12.1

14.4

163 18.4

152 15,6 129

163 169 162 19.6

170 177 175 19.8 200

156 158 152 160 142 8.7

170 174 172 184 180 169 258

173 178 177 187 184 17.9 228 198
164 166 164 169 164 155 179 142
163 165 163 167 163 155 173 146
165 167 166 170 167 16.1 17.7 157
147 147 143 145 139 130 138 11.5
152 153 150 152 148 14.1 149 132
147 147 144 146 14.1 134 140 124
148 149 146 147 143 138 143 130
138 138 135 13,5 130 124 128 11.4
13.9 139 136 137 132 127 131 11.9
138 138 135 136 132 127 130 11.9
136 13.6 133 133 129 124 127 11.7
13.2 1 131 128 128 124 119 122 112
13.1 13.0 128 127 124 119 121 11.2
126 0 125 122 122 118 113 11.5 10.6
122 1 121 118 11.7 113 102 11.0 10.1
1.5 114 111 11.0 106 102 10.2 9.4
12.1 120 11.7 ) 116 11.3 ) 108 10.9 | 10.2

Returns Matrix: 1973-2003

Index 5

8.7
121 155
144 173

95 98
1.9 127
12 117
120 | 126
104 | 106
1m0 13
1M1 114
109 112
105 107
10.6 | 107
100 101

95 95

88 88

9.6 97
198

19.0
7.0
11.8
10.8
12.0
9.8
10.7
10.9
10.7
10.2
10.3
9.6
9.1
8.3
9.3

1989

(3.8)
8.4
8.2

103
8.1
9.4
9.8
9.7
9.2
9.4
838
83
75

8.6 9.6 8.7 8.7

222
14.8
15.5
1.3
122
122
1.8
11.0
11.0
10.2

9.5

8.5

78
12.3
7.9
9.9
10.3
10.1
9.5
9.7
8.9
8.3
7.4

16.9
7.9
10.6
11.0
10.6
9.8
10.0
9.0
8.3
73

(0.5)
7.5
9.0
9.1
8.4
838
7.9
73
63
7.9

IndexStreet

A DwV ] 5
16.2
14.1 12.1
12.5 1 10.7 9.2
10.7 9.0 7.4 57
10.8 9.5 8.7 8.4
9.4 8.1 7.1 6.4
8.5 7.3 6.3 5.6
7.2 5.9 4.9 4.1
8.9 8.0 7.4 7.1
Civse 1997 1998

[ K 5
11.2
68 27

56 29 31
37 13 07 (17)
74 65 78 102 234



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (4.3)
(4.3)
43
7.6
1977 7.8
8.5
9.2
10.1
[ 1981 JI3
1982 115
| 1983 JPXY
1.8
[ 1985 JPX3
13.0
1987 127
12.8
13.0
[ 1990 PN
X 25
1992 123
A 124
[ 1994 R
[ 1995 JRK]
[ 1994 JRK]
1997 117
1.5
[ 1999 A}
[ 2000 RN
[ 2001 K
2002 10.5
| 2003 S

(4.2)
8.9
19
1.0
1.3
1.6
12.4
12,6
13.4
138
13.4
14.2
14.5
140
140
14.2
13.2
135
13.2
133
12,6
12.7
12,6
12.4
12.2
12.1
1.7
1.4
1.0
1.3

238
20.9
16.6
15.5
15.1
15.4
15.2
15.8
16.0
15.3
16.0
16.2
15.6
15.4
15.5
14.4
14.7
14.3
14.3
13.5
13.6
13.4
13.2
12.9
12.8
12.4
12.1
11.6
11.9

18.1
13.2
12.9
13.0
13.8
13.9
14.7
15.1
14.4
153
15.5
14.9
14.8
14.9
13.8
14.1
13.7
13.8
13.0
13.1
13.0
12.8
12.5
12.3
12.0
11.6
1.2
11.5

8.4
10.3
11.4
12.7
13.0
14.1
14.6
13.9
15.0
153
14.6
14.5
14.7
13.5
13.9
13.5
13.5
12.7
12.8
12.7
12.5
12.2
12.1
1.7
11.4
10.9
1.3

122
12.9
14.2
14.2
153
15.7
14.7
15.8
16.1
15.2
15.1
15.2
13.9
14.3
13.8
13.9
13.0
13.1
13.0
12.7
12.4
12.3
11.9
11.5
11.0
11.4

13.5
15.2
14.8
16.1
16.4
15.1
16.3
16.6
15.6
15.4
15.5
14.0
14.4
13.9
14.0
13.0
13.1
13.0
12.8
12.4
12.3
1.8
11.5
11.0
1.3

16.8
15.5
17.0
17.1
15.5
16.8
17.0
15.8
15.6
15.7
14.0
14.5
13.9
14.0
13.0
13.1
13.0
12.7
12.3
122
1.8
11.4
10.9
1.2

142
17.1
17.3
15.1
16.8
17.0
15.7
15.5
15.6
13.8
143
13.7
13.8
12.7
12.8
12.7
12.5
12.1
12.0
11.5
11.1
10.6
11.0

20.0
18.8
15.4
17.4
17.6
15.9
15.6
15.8
13.7
143
13.7
13.8
12.6
12.7
12.6
12.4
12.0
11.8
11.4
11.0
10.4
10.9

17.6
13.2
16.6
17.0
15.2
14.9
15.2
12.9
13.7
13.1
13.2
12.0
12.2
12.1
11.9
11.5
11.4
10.9
10.5
10.0
10.4

Returns Matrix: 1973-2003

9.0
16.1
16.8
14.5
14.4
14.8
12.3
13.2
12.6
12.8
11.5
1.8
1.7
11.5
1.1
11.0
10.5
10.1

9.6
10.1

237
20.9
16.5
15.8
16.0
12.8
13.8
13.0
13.2
11.7
12.0
11.9
1.7
1.2
1.1
10.6
10.2

9.6
10.1

Index 4

18.2
13.0
13.2
14.1
10.8
12.3
11.6
12.0
10.5
10.9
10.9
10.7
10.3
10.3

9.8

9.4

8.8

8.0
10.8
12.8

9.0
1.1
10.5
1.1

9.5
10.1
10.2
10.1

9.7

9.7

9.2

8.8

8.3

13.7
15.3
9.4
11.9
11.0
11.6
9.8
10.4
10.5
10.3
9.8
9.8
9.3
8.9
8.3

16.8
7.2
1.3
10.3
11.2
9.1
9.9
10.1
9.9
9.5
9.5
9.0
8.5
7.9
8.7

(1.6)
8.6
8.2
9.8
7.6
838
9.1
9.1
8.7
838
83
7.9
7.2

19.9
13.5
13.9
10.1
11.0
11.0
10.7
10.0
10.0

9.3

8.8

8.0

7.4
1.1
7.0
8.9
9.3
9.2
8.7
8.8
8.2
7l
7.0

14.9
68
9.4
9.8
9.6
8.9
9.0
8.3
7.7
7.0

(0.8)
68
8.2
8.3
78
8.1
7.4
69
6.1
7.4

14.9
13.0
11.5
10.0
9.9
8.8
8.0
7.0

A

[

11.0
9.8
8.4
8.7
7.6
6.9
59

8.6
7.1
7.9
68
6.1
5.1

57
7.6
62
5.5
4.4

5

L)

07
6.4
5.5
4.1
7.0

[

3.3
3.4
23
6.3

IndexStreet

5

3.6
1.8

0.1
9.2

19



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973 (1.8)
(1.3)
5.2
7.8
1977 7.7
8.1
8.8
9.6
[ 1981 I
1982 112
| 1983 RIS
11.4
[ 1985 PN
12.4
1987 12.1
12.1
122
[ 1990 RIS
[ 1991 K]
1992 11.6
[ 1993 A4
[ 1994 AN
B3 2
[ 1996 AN
1997 11.0
10.8
[ 1999 I
B 104
[ 2001 ¥
2002 9.9
EEH o

(0.9)
8.9
N2
10.2
10.2
10.6
1.3
1.8
12.7
130
12,6
13.4
13.6
13.1
13.1
13.2
12.4
12.7
12.4
12.4
n.7
1.8
1.7
1.6
1.3
N2
10.9
10.7
10.3
105

19.7
17.8
14.1
13.2
13.1
13.5
13.8
14.6
14.6
14.1
14.7
14.9
14.3
14.1
14.2
13.3
13.5
13.1
13.1
12.4
12.4
12.3
12.1
1.8
11.7
11.4
11.1
10.8
11.0

16.0
11.4
11.1
11.5
123
12.8
13.9
14.0
13.5
143
14.5
13.9
13.7
13.8
12.9
13.2
12.8
12.8
12.0
121
12.0
1.8
11.5
11.4
1.1
10.8
10.4
10.6

o]

8.8
10.1
1.3
122
13.5
13.7
13.2
14.1
143
13.7
13.5
13.6
12.6
13.0
12.6
12.6
1.8
11.9
11.8
11.6
1.3
1.2
10.9
10.6
10.2
10.5

10.5
11.6
12.8
13.5
14.8
14.9
14.1
15.0
15.2
14.4
14.1
14.2
13.1
13.4
13.0
12.9
12.1
12.2
12.0
1.8
11.5
11.4
11.0
10.7
10.4
10.6

12.6
14.0
14.5
15.9
15.8
14.7
15.6
15.8
14.8
14.5
14.5
13.3
13.6
13.1
13.1
122
12.3
12.1
11.9
11.6
11.4
11.1
10.7
10.4
10.6

153
15.4
17.1
16.6
15.1
16.1
16.2
15.1
14.7
14.7
13.3
13.7
13.2
13.1
121
12.2
12.1
11.9
11.5
11.4
11.0
10.7
10.3
10.5

15.6
18.0
17.0
15.1
16.3
16.4
15.0
14.6
14.6
13.2
13.6
13.0
13.0
11.9
12.0
11.9
1.7
1.3
11.1
10.8
10.4
10.0
10.3

20.4
17.8
14.9
16.5
16.5
14.9
14.5
14.5
12.9
13.4
12.8
12.8
11.6
1.8
11.7
11.4
11.1
10.9
10.5
10.2

9.8
10.1

15.2
12.2
15.2
15.6
13.9
13.5
13.7
12.0
12.6
12.0
12.1
10.9
11.1
11.1
10.8
10.5
10.4
10.0

9.7

9.3

9.6

Index 3

Returns Matrix: 1973-2003

9.4
153 | 21.5
157 | 19.0 167
13.5 150 119 73
132 142 119 9.6 11.9
13.5 | 143 126 112 133
11.5 ] 11.9 101 8.5 8.9
123 1 127 113 103 11.0
11.7 | 120 107 9.7 102
11.8 1 121 109 | 10.1 10.6
10.6 | 10.7 9.5 8.7 8.9
108 | 10.9 9.9 9.2 9.5
10.7 | 10.9 9.9 9.3 9.5
10.5 | 10.6 9.8 9.2 9.4
102 | 103 9.5 8.9 9.0
10.1 | 10.1 9.4 8.8 8.9
9.7 9.7 9.0 8.5 8.6
9.4 9.4 8.7 8.2 8.2
9.0 9.0 8.3 7.8 7.8

9.3 9.3 8.7 8.2 8.3

14.6
7.4
10.8
9.8
10.4
8.4
9.1
9.2
9.1
8.7
8.7
8.3
7.9
7.5
8.0
1989

0.7
8.9
8.2
9.3
7.2
8.2
8.5
8.4
8.1
8.1
7.7
7.4
7.0

7.6 8.1 7.3 7.4

17.7
122
12.4
8.9
9.8
9.8
9.6
9.1
9.0
8.5
8.0
7.5

6.9
9.8
6.1
7.9
8.3
8.3
7.9
7.9
7.5
7ol
6.6

12.8
57
8.2
8.7
8.5
8.0
8.1
7.5
7.1
6.6

(1.0)
60
73
7.5
7.1
73
68
65
59
68

A DI ¥ 1 8
13.6
11.8 100
10.5 8.9 7.9
9.3 7.8 6.8 57
9.0 7.9 7.2 6.9
8.2 7.1 6.4 5.9
7.6 6.6 5.9 54
6.8 5.9 52 4.7
7.7 7.0 6.6 6.4
Cigse 1997 199

18]

8.1
6.0
5.4
4.5
6.5

13

4.0
4.0
3.3
6.1

5

IndexStreet

4.0
29
6.7

1.8
8.1

14.7



1-Yr 1973

197

©| o
NN
LARKIED

5-Yr

< B
~N IR
00 I}

~©
N
~o

10-Yr | 1982

15-Yr

<
-3
00 I

0
-3
~o

20-Yr

0
0
N

25-Yr 1

-y ©
-y ©
00 N}

30-Yr

N
o
Q
N

0.8
1.6
6.1
7.9
7.5
7.7
8.3
2.0
9.8
10.9
11.0
10.9
11.5
11.8
11.4
11.4
11.4
10.9
1.2
10.9
10.9
10.3
10.4
10.4
10.2
10.0
9.9
9.7
9.5
93
9.4

2.5

88 155
104 | 147
92 116
9.2 109
9.6 11.1
102 115
110 123
120 | 133
121 132
1.9 129
125 135
127 | 13.6
122 130
121 128
121 128
1.6 121
18| 123
115 120
1.4 119
108 112
109 113
108 112
106 110
104 108
103 10.6
10.1] 104
9.9 10.1
9.6 99
9.7 | 100
4 1975

13.8

9.7 57

9.4 7.3 8.8
10.0 8.7 103
10.7 100 114
1.7 11.3 128
13.0 12,9 143
13.0 128 14.1
126 1 124 134
132 132 142
134 134 143
128 127 135
126 1 12,5 132
12.6 1 125 13.1
119 11.8 123
12.1 120 125
1.8 11.7 121
1.7 11.6 120
11.0 1092 11.2
1.1 10,9 11.2
11.0 108 11.1
10.8  10.7  10.9
10.6 104 10.7
10.4 103 10.5
10.2 100 10.2

9.9 9.8 100

9.7 9.6 9.7

9.8 9.6 9.8

1.8

128 | 138

141 153 170

158 171 189 208

152 160 168 167 127

142 | 147 150 143 112 97
149 | 155 158 155 138 144
150 154 157 155 141 146
140 | 143 143 139 126 125
136 138 138 134 122 120
135 137 137 132 122 121
126 126 125 121 110 108
128 129 128 124 115 113
123 124 123 118 110 108
122 123 121 117 110 108
13 113 111 107 99 96
114 114 112 108 101 98
12 112 111 107 100 98
110/ 110 108 105 98 96
108 107 105 102 95 93
106 105 103 100 9.4 92
103 102 100 97 9.1 89
100/ 99 98 94 88 86
97 97| 95/ 91 86 84
98 97| 96| 92 87 85
%4 1980 1981] 1982 1983 JREEY

Returns Matrix: 1973-2003

19.3
17.2
13.5
12.6
12.6
10.9
11.6
10.9
10.9
9.6
9.9
9.8
9.6
9.3
Dol
8.8
8.6
8.3

8.4 7.9 7.5 7.5

Index 2

15.1
10.7
10.5
11.0
9.3
10.3
9.8
9.9
8.6
9.0
9.0
8.8
8.6
8.4
8.2
7.9
7.7

6.5
8.3
9.7
7.9
9.4
8.9
9.2
7.8
8.3
8.4
8.3
8.0
7.9
7.7
7.5
7.2

10.1
1.3
8.4
10.1
9.4
9.6
8.0
8.5
8.6
8.4
8.2
8.0
7.8
7.5
7.3

12.4
7.6
10.2
9.2
9.5
7.6
8.3
8.4
8.2
8.0
7.9
7.6
7.3
7.1
7.3

1989

29
9.0
8.2
8.8
6.7
7.6
7.8
7.7
7.5
7.4
7.2
6.9
6.7

15.5
10.9
10.8
7.7
8.6
8.6
8.4
8.1
7.9
7.6
7.3
7.0

6.4
8.6
52
6.9
73
73
7.1
7.0
6.7
6.5
6.2

10.8
4.6
7.1
7.5
7.5
7.2
7.1
68
6.5
62

6.2

IndexStreet

A

[

8.9
8.1
73
7.1
6.6
63
59

v

Ve2s
6.5
6.5
6.0
57
5.4

5.7
6.1
5.6
5.4
5.0

5

7.0 7.3 6.6 6.6 b 7.1 6.5 6.1 5.9

18]

6.6
5.6
52
4.8
59

13

4.6
4.6
4.2
58

5

4.5
4.0
6.1

3.6
6.9

10.3



1-Yr 1973

197

©| o
NN
LARKIED

5-Yr

< B
~N IR
00 I}

~©
N
~o

10-Yr | 1982

15-Yr

<
-3
00 I

0
-3
~o

20-Yr

0
0
N

25-Yr 1

-y ©
-y ©
00 N}

30-Yr

N
o
Q
N

3.4
4.6
6.8
8.0
7.2
7.2
7.7
8.3
9.4
10.5
10.5
10.4
10.9
11.1
10.8
10.6
10.6
10.3
10.4
10.2
10.1
9.6
9.6
9.6
9.4
9.3
9.1
2.0
8.9
8.7
8.7

58

85 113
9.6 11.5
8.2 9.1
8.0 8.6
8.5 9.0
9.0 9.6
10.1 | 10.8
11.3 1 120
112 118
1.1 1.7
11.6 | 121
11.7 1 122
1.3 117
1.1 115
110 11.4
10.7 | 11.0
108 | 11.1
10.6 | 10.8
10.5 1 10.7
9.9 10.1
9.9 10.1
98 100
9.7 9.9
9.5 9.7
9.4 9.5
9.2 9.3
9.1 9.2
8.9 9.0
8.9

1974 |l

11.7
7.9
7.7
8.5
9.2

10.7

12.1

11.9

1.7

122

12.3

1.8

11.5

11.4

11.0

11.1

10.8

10.7

10.0

10.1

10.0
9.8
9.6
9.4
93
9.1
8.9

4.3
57
7.4
8.6
10.5
122
11.9
1.7
12.3
12.4
1.8
11.5
11.4
10.9
1.1
10.8
10.6
9.9
10.0
A%
9.7
9.5
9.3
9.2
9.0
8.8

7o]

9.0
10.1
12.1
13.8
13.2
12.8
13.3
13.3
12.6
12.2
12.0
11.5
11.6
1.2
11.0
10.3
10.3
10.2
10.0

9.8

9.6

9.4

9.2

9.0

9.0 8.9 8.8 9.0

10.9
11.6 | 122
138 | 152
156 | 172
145 154
138 | 143
142 | 148
14.1 | 146
132 13.5
12.7 | 129
125 | 126
1.8 11.9
11.9 1 120
11.5 1 11.5
1.3 113
10.5 | 10.4
10.5 | 10.5
103 | 103
10.1 | 10.1
O 9.9
9.7 9.6
9.5 9.4
9.3 9.2
9.1 9.0
9.0
1979 |l

18.3
19.8
16.5
14.9
153
15.0
13.6
13.0
12.7
11.9
12.0
11.5
1.3
10.3
10.4
10.2
10.0

9.7

9.5

9.3

9.1

8.9

212
15.6
13.7
14.6
14.4
12.9
12.2
12.0
1.2
11.4
10.9
10.7
9.7
9.8
9.7
9.5
9.3
9.0
8.8
8.6
8.5

10.3
10.2
12.4
12.7
1.3
10.8
10.7
10.0
10.4
9.9
9.8
8.8
9.0
8.9
8.7
8.5
8.3
8.2
8.0
7.9

Returns Matrix: 1973-2003

10.0
13.5
13.5
11.5
10.9
10.8
10.0
10.4
9.9
9.7
8.7
8.9
8.8
8.6
8.4
8.2
8.0
7.9
7.7

171
15.3
12.0
11.1
10.9
9.9
10.4
9.8
9.7
8.5
8.8
8.7
8.5
8.3
8.1
7.9
7.7
7.6

Index 1

13.5
9.6
9.1
9.4
8.6
9.3
8.8
8.8
7.6
8.0
7.9
7.8
7.7
7.5
7.3
7.2
7.1

58
7.0
8.1
7.4
8.5
8.1
8.2
6.9
7.4
7.4
7.3
7.2
7.0
6.9
6.8
6.7

8.3
9.3
7.9
9.2
8.6
8.6
7.1
7.6
7.6
7.5
7.3
7.1
7.0
6.8
6.7

9.0 8.8 8.4 7.8 7.7 7.6 7.1 6.7 6.7

10.2
7.7
9.5
8.6
8.6
6.9
7.4
7.5
7.4
7.2
7.0
6.9
6.7
6.6
6.6

1989

52
9.1
8.1
8.2
62
7.0
7.1
7.0
6.9
6.7
6.6
6.4
6.4

13.2
9.5
9.3
6.5
7.4
7.4
7.3
7.1
6.9
6.7
6.6
6.5

6.0
7.3
4.3
59
6.3
6.4
6.3
6.1
6.0
5.9
59

8.7
3.5
59
6.4
6.4
63
6.1
6.0
59
58

5.6

IndexStreet

11.0
9.4
8.5
7.8
22
6.9
6.6
6.5

A

[

7.9
7.2
6.7
63
6.1
59
58

v

6.6
6.2
5.8
57
5.5
5.5

57
5.4
53
53
53

5

6.4 6.5 5.9 5.9 y 6.5 5.9 5.6 54

18]

5.0
52
5.1
5.1
5.4

13

53
5.1
52
5.4

5

5.0
5.1
5.5

53
57

6



1-Yr 1973

197

©| o
NN
LARKIED

5-Yr

< B
~N IR
00 I}

~©
N
~o

10-Yr | 1982

15-Yr

<
-3
00 I

0
-3
~o

20-Yr

0
0
N

25-Yr 1

-y ©
-y ©
00 N}

30-Yr

N
o
Q
N

5.9
7.5
7.4
7.9
6.9
6.7
7.1
7.6
8.9
10.1
9.9
9.9
10.3
10.4
10.0
9.8
9.7
9.6
9.7
9.4
9.3
8.8
8.8
8.7
8.6
8.5
8.3
8.2
8.1
8.1
7.9

9.2
8.2 7.2
8.6 8.3
7.2 6.5
6.8 6.2
7.3 7.0
7.8 7.6
9.2 9.2
10.5 | 10.7
103 | 10.4
103 | 10.4
10.7 | 10.8
108 | 10.9
103 | 10.4
10.1 | 10.1
10.0 | 10.0
9.8 9.8
9.9 9.9
9.6 9.7
9.5 9.5
8.9 8.9
2.0 8.9
8.9 8.8
8.7 8.7
8.6 8.6
8.4 8.4
8.3 8.3
8.2 8.2
8.2 8.1
8.0
1974 |l

9.5
6.2
5.9
6.9
7.7
9.6
1.2
10.8
10.8
1.2
1.2
10.7
10.4
10.2
10.0
10.1
9.8
9.6
9.0
9.0
8.9
8.8
8.7
8.4
8.3
8.2
8.2

3.0
4.2
6.1
7.2
9.6
11.5
11.0
10.9
11.4
11.4
10.8
10.5
10.3
10.1
10.1
9.8
9.6
9.0
9.0
8.9
8.8
8.6
8.4
8.3
8.2
8.1

5.4
7.7
8.7
1.3
13.3
12.4
12.1
12.5
12.4
11.6
1.2
10.9
10.6
10.7
10.3
10.1
9.3
9.4
9.2
A
8.9
8.6
8.5
8.4
8.3

8.0 8.0 7.9 8.1

10.0

10.4 | 10.7
134 151
154 172
138 | 148
133 | 13.9
13.5 | 141
133 138
123 | 12,6
1.7 11.9
114 11.5
1.1 1.2
1.1 1.2
10.7 | 10.7
10.4 | 10.4
9.6 9.6
9.6 9.6
9.4 9.4
9.2 9.2
Dol 9.0
8.8 8.7
8.7 8.6
8.5 8.5
8.5 8.4
8.2

1979 |l

19.7
20.7
16.2
14.7
14.8
14.3
12.9
12.1
11.6
1.2
1.2
10.7
10.4
9.5
9.5
9.3
9.1
8.9
8.6
8.5
8.4
8.3

217
14.6
13.1
13.6
133
1.8
11.1
10.7
10.3
10.4
9.9
9.7
8.7
8.8
8.7
8.5
8.3
8.1
7.9
7.8
7.8

7.9
9.1
11.0
1.2
10.0
9.4
9.2
9.0
9.2
8.8
8.6
7.7
7.9
7.8
7.7
7.5
7.3
7.2
7.1
7ol

Returns Matrix: 1973-2003

10.4
12.6
12.4
10.5
9.7
9.4
9.1
9.4
8.9
8.7
7.7
7.9
7.8
7.6
7.5
7.3
7.2
7.1
7.1

14.9
13.4
10.5
9.5
9.2
8.9
9.2
8.7
8.5
7.4
7.6
7.6
7.4
7.3
7ol
7.0
6.9
6.9

Index O

11.9
8.4
7.8
7.8
7.8
8.3
7.9
7.7
6.6
6.9
6.9
6.8
6.8
6.5
6.5
6.4
6.5

5.0
58
6.5
6.7
7.6
7.2
7.2
6.0
6.4
6.4
6.4
6.3
6.1
6.1
6.1
6.1

6.5
7.3
7.3
8.2
7.7
7.5
6.1
6.6
6.6
6.5
6.5
6.2
6.2
6.1
6.2

8.2 8.0 7.5 6.9 6.9 6.7 6.2 5.9 6.0

8.1
7.8
8.8
8.0
7.7
6.1
6.6
6.6
6.5
6.5
6.2
6.2
6.1
6.2
59

1989

7.5
92 11.0
8.0 8.2 585
7.6 7.7 6.1 6.6
57 52 3.4 2.3
6.3 6.1 4.9 4.7
6.4 6.2 553} 53
6.3 6.2 54 5.4
6.3 6.1 5.5 54
6.0 58 52 52
6.0 58 53 53
5.9 58 583} 53
6.0 5.9 5.5 585
58 5.6 52 52
ECIRIZRLE

5.0

A

9.7
8.3
7.5
7.0
63
6.3
6.1
63

[

68
6.4
6.2
5.5
5.6
5.6
58

v

59
5.8
5.0
53
53
5.6

5

58
4.6
5.1
52
5.5

d 58 53 5.1 4.9

18]

3.5
4.7
5.0
5.5
4.7

13

59
57
6.1
5.0

5

IndexStreet

5.4
6.2
4.7

7.1
4.3

1



1-Yr

5-Yr

10-Yr

15-Yr

20-Yr

25-Yr

30-Yr

1973] (18.1)
2 (22.8)
(6.1)
12
0.1
1.3
4.
73
6.0
7.4
8.7
8.3
10.0
1984 I
9.8
Iry 103
Ty 113
10.3
1.5
1.4
1.4
10.8
1.8
12.2
1997 129

13.3
[ 1999 JEE
B 28
[ 2001 RIS
2002 10.5
EE 2

©| o
NN
o[ »n

~
~

< B
~N
00

~©
N
~o

0
[+
(=]

o <
® ©
D N

2
®
N

0
0
N ~0 [ 00

(27.2)
0.5
8.6
5.2
5.7
8.4
1.6

9.5
10.7
1.8
N
12.7
13.0
12,1
12.5
13.5
12.2
13.4
13.2
13.1
12.4
13.4
13.8
14.4
148
152
14.1
13.1
1n.7
12.3

38.7
32.6
19.0
16.0
173
19.8
16.1
16.7
17.3
15.9
17.3
17.2
15.9
16.1
16.9
153
16.4
16.0
15.7
14.9
15.8
16.1
16.7
17.0
17.4
16.1
14.9
13.4
14.0

26.7
10.2

9.3
12.5
16.3
12.7
13.8
14.8
13.6
15.4
15.4
142
14.5
15.5
13.9
15.1
14.8
14.6
13.8
14.8
15.1
15.8
16.2
16.5
153
14.1
12.6
13.2

(4.2)
1.5
8.2

138

10.1

1.8

13.2

12.1

14.2

143

13.1

135

14.6

130

14.4

14.1

13.9

13.1

14.2

14.6

153

15.7

16.1

14.8

136

12.1

12.7

7.5
15.0
20.6
14.0
153
16.4
14.6
16.7
16.6
15.0
153
16.4
14.5
15.8
15.4
15.1
14.2
153
15.6
16.4
16.8
17.1
15.7
14.4
12.8
13.4

23.0
27.7
16.2
17.4
18.3
15.9
18.1
17.8
15.9
16.1
17.2
15.1
16.5
16.0
15.7
14.6
15.8
16.1
16.9
17.2
17.6
16.1
14.8
13.0
13.7

327
13.0
15.6
17.1
14.5
17.3
17.1
15.1
15.4
16.7
14.4
16.0
15.5
15.2
14.1
15.4
15.7
16.5
16.9
17.4
15.8
14.4
12.6
13.3

(3.7)
7.9
12.4
10.4
14.4
14.7
12.7
13.4
150
12.7
14.6
14.2
13.9
12.9
14.3
14.7
15.7
16.1
16.6
150
13.6
n.7
12,5

20.8
21.4
15.5
19.4
18.8
15.7
16.1
17.6
14.7
16.6
15.9
15.5
142
15.7
16.1
17.0
17.4
17.8
16.1
14.5
12.5
13.3

220
12.9
19.0
18.3
14.7
153
17.1
14.0
16.1
15.5
15.0
13.7
15.3
15.8
16.7
17.2
17.7
15.8
142
121
13.0

Returns Matrix: 1973-2003

4.5
17.5
17.0
13.0
14.0
16.3
12.9
15.4
14.7
14.4
13.0
14.8
153
16.4
16.9
17.4
15.5
13.8
11.6
12.5

Index Market

322
23.9
16.0
16.5
18.9
143
17.0
16.1
15.5
13.9
15.8
16.2
17.3
17.8
18.3
16.2
14.4
12.0
13.0

16.1

8.7
11.7
15.8
1.1
14.7
14.0
13.6
12.0
14.3
14.9
16.2
16.8
17.4
15.2
13.3
11.0
12.0

17

9.6
15.7

9.8
14.4
13.6
13.3
11.5
14.1
14.8
16.2
16.9
17.5
15.1
13.2
10.6
1.8

18.0
233
12.7
17.8
16.2
15.3
13.0
15.7
16.3
17.7
18.3
18.9
16.2
14.0
11.3
12.4

28.9
10.1
17.7
15.7
14.8
122
15.4
16.1
17.7
18.4
19.0
16.1
13.7
10.8
121

(6.0)
12,5
1.6
ns
9.1
133
14.4
16.4
17.3
180
150
12,6
9.5
1.0

34.7
21.6
18.0
13.2
17.6
18.2
20.0
20.5
21.1
17.3
14.4
10.9
12.4

9.8
10.5

68
13.6
15.1
17.7
18.6
19.5
15.5
12.6

9.0
10.7

1.1

5.4
15.0
16.5
19.4
20.2
20.9
16.3
12.9

8.9
10.8

0.0
16.9
18.4
21.5
22%)
22,6
17.0
13.1

8.6
10.7

A

36.8
28.8
29.7
28.3
27.7
20.2
15.1

9.8
12.0

[

21.4
263
25.6
25.6
171
1.8

6.4

9.3

IndexStreet

W I 3 (8} K 5
31.4
278 | 243

270 249 254
160 113 54 (11.5)
100 52| (0.5) (11.3) (11.1)
41 (07) (6.1) (147)] (16.3)] (21.2)
05 (50) (27) 1.9 316

7.6 4.1



1-Yr 1973
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LARKIED

5-Yr

< B
~N IR
00 I}

~©
N
~o

10-Yr | 1982

15-Yr

<
-3
00 I

0
-3
~o

20-Yr

0
0
N

25-Yr | 1997
1998

[ 1999]
E

[ 2001]

30-Yr | 2002
[ 2003]

3.6
5.4
6.3
7.5
6.6
59
6.0
6.2
6.7
8.4
8.4
8.8
9.5
9.7
93
9.1
9.3
9.3
9.6
9.5
9.4
8.9
9.1
8.9
8.8
8.8
8.5
8.6
8.5
8.6
8.4

7.2
7.6 8.0
8.9 9.7
7.3 7.4
6.3 6.1
6.4 6.3
6.5 6.4
7.1 7.1
8.9 9.1
8.8 9.0
9.3 9.5
100 | 103
102 | 10.5
9.7 9.9
9.5 9.7
9.7 O
9.7 9.9
9.9 10.1
9.8 9.9
9.7 9.8
9.1 9.2
9.4 9.5
9.1 9.2
9.1 9.1
9.0 9.1
8.7 8.8
8.8 8.8
8.7 8.8
8.7 8.8
8.5
1974 |l

11.4
7.1
5.5
5.9
6.1
6.9
9.3
9.2
9.7

10.5

10.7

10.1
9.8

10.0

10.0

10.2

10.0
9.9
9.3
9.5
9.3
9.2
9.2
8.8
8.8
8.8
8.8

25
27
4.1
4.8
6.0
9.0
8.8
9.5
10.4
10.7
10.0
9.7
9.9
9.9
10.1
9.9
9.8
9.2
9.4
9.2
9.1
9.1
8.7
8.7
8.7
8.7

2.4
4.7
5.5
6.8
10.2
9.9
10.5
11.4
11.5
10.7
10.3
10.5
10.4
10.7
10.4
10.3
9.5
9.8
9.5
9.4
9.4
8.9
9.0
9.0
9.0

8.6 8.6 8.5 8.7

6.9
70 7.

83 9.0 109
123 | 141 177 250
114 125 144 162 8.1
119 129 144 156 111 142
127 | 137 151 161 133 160
127 | 136 147 155 132 150
117 123 131 134 112 120
1.1 116 122 124 104 109
13 117 122 124 107 112
1.1 115 120 121 106 109
113 117 122 123 109 113
110 113 117 118 105 108
108 11.1 114 115 103 106
100 102 104 104 93 9.4
103 105 107 107 97 98
9.9 101 103] 102 92 93
98 99/ 101 100 91 92
97 99/ 100 100 9.1 92
93 94| 95| 94 86 86
93 94| 95 95 87 87
93 94| 95 94 86 87
93 94| 95| 94 87 87
90 90 91| 91 83 84
(%4 1980 1981] 1982 1983 [JRKEE

Returns Matrix: 1973-2003

Index Bond

17.8
15.4
1.3
10.0
10.6
10.4
10.9
10.4
10.2
8.9
9.4
8.9
8.8
8.8
8.2
8.4
8.3
8.4

8.1 7.5 7.2 7.5

13.0
8.2
7.6
8.8
8.9
9.8
9.4
9.2
8.0
8.6
8.2
8.1
8.2
7.6
7.8
7.8
7.9

3.6
4.9
7.5
7.9
9.2
8.8
8.7
7.3
8.1
7.7
7.7
7.8
7.2
7.4
7.4
7.6

6.3
9.4
9.4
10.6
9.8
9.6
7.9
8.7
8.1
8.1
8.1
7.5
7.7
7.7
7.8

12.7
1.1
12.1
10.8
10.2
8.1
9.0
8.4
8.3
8.3
7.6
7.8
7.8
7.9
7.5
1989

9.5
11.8 1 141
10.1 10.5 6.9
9.6 9.7 7.6 8.2
7.3 6.7 4.4 3.1
8.4 8.2 6.8 6.7
7.8 7.5 6.2 6.0
7.8 7.5 6.5 6.4
7.9 7.7 6.8 6.7
7.1 6.8 6.0 58
7.4 7.2 6.4 6.4
7.4 7.3 6.6 6.6
7.6 7.4 6.8 6.8
7.2 7.0 6.4 6.4
ECIRIZRDE

6.2

A

14.4
9.1
8.6
8.6
6.9
7.5
7.6
7.8

[

4.0
58
6.7
5.1
6.1
6.5
6.9

v

7l
8.2
5.5
6.7
7.0
7.4

5

8.6
4.4
63
68
73

o 7.1 6.3 6.6 6.4

IndexStreet

o RS
0.4
52103

6.2 9.2 8.2
7.0 9.2 8.7 9.3
6.0 7.4 6.5 5.6 2



