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WL | gdgh-bo ZmAL -A == - 1.50%
S E A TEAL-F kT LAL -A ?Fib - 1.50%
A FEAL- L TELLE -A iib — 1.50%
LA |REAA-AhH AL -A = - 1.50%
SR sEA s> t’Pﬁﬁs? A iﬂ’j - 1.50%
wLd  |gEAA-2TEafs -A da - 1.50%
RE A GiEhE-3 AL -A "‘ - 1.50%
LA |hEAL-EFREAL -A i’“ - 1.50%
% %4 gg@a;né;? A =8 - 1.50%
fxa |GEAs-mHBRERE -A = - 0.75%
53 |Gk k- m;s\—;-\iéﬁ A S 1.00%
G54 |pEAb-FABfEhl A = — 0.75%
Al |hEAs-EAfEAs -A = — 1.00%
753 GEAL-EAGEAL -A- e ;4,“ — 0.75%

S R 0.75%
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7 %4 pEFEAFEAE -A- TR i — 0.75%

# %3 Eéa’sf?}i 'BlEAE -A- TR Ko — 1.00%

F %3l BEAE-EFAFREALE -A- PR E e — 1.00%
dp B & 4] |iShares MSCI p » 4 8 £ i= — 0.84%
$ 8% 2 4] (iShares MSCI ; #47 #ic sk & A - 0.99%
85 5 2) [iShares MSCI & * 43 4k & A - 0.5%
jp ¥k £ 4] |iShares MSCI 3 i 3p 8k £ i~ — 0.99%
fp 8% £ 3] [iShares MSCI #72 % H-4p ik £ E S — 0.75%
Jp ¥ £ 4] |iShares § # 4 500 45 #c 4 & i= — 0.09%
fp 8 £ 3] |iShares ® 3 ¥ g+ 350 4p i £ EgS — 0.6%
fp 8L £ Al |iShares 7887 5o 4 Fdpn i £ (= — 0.5%
fp#% £ 7] |iShares 3 F X ¥# A ¥ h#id £ ix — 0.5%
fp#% &3] |iShares g A @G 544 i= — 0.15%
Jp#% £ 4) |iShares & B il dn i £ ESS — 0.5%
fa#5 £ 7 |iShares i 3 ¥ Mem ¥ sk & = — 0.6%
¥ 23 |iShares § & 20 2 AR X fld s 8| £~ — 0.15%
faBci £ 4] |iShares 38 710 s MAE S {15kt | %2 — 0.15%
@i £ 3] [iShares ¢ & TIPS ¥ A & i — 0.2%
#2895 £ 4] |iShares %% 2000 ¢ | %4 #chk 4 £ — 0.2%
tBORE Al s - rgnid 3 100 el & e — 0.2%
BLE A [Berk-d i 500 pdcH 4 EgS — 0.09%
fp LR A (e R i g i — 0.18%
p#ERE (FMBRIIHEAS 3~ — 0.40%
fp 8% £ 3] |iShares MSCI 4 =4 Ak £ ix — 0.52%
fp 8% £ 3] |iShares MSCI = & 4q#c i £ i= — 0.68%
B L 4] |Powershares >z -k Fihdn ik £ i= — 0.50%
fp B LA (TR RaMEEAE i= — 0.20%
BEA mu A giENEAE C(27) i~ — 1.50%
LA HHEIHBFRAKEAE/HE ~ i= — 1.50%
RE A AR ’-’“@éﬁ C (% ~) Tk o — 1.50%
LA HEPAREALE C(F~) i~ — 1.50%
LA |G EM awﬁgf C i — 1.75%
KE ) BT ARERE Tk — 1.75%
KR A Wi E R L ”kﬂ%zﬁ!ﬁ C 3~ — 1.50%
LA B E AL C(F~) i — 1.75%
E A B FPAE C T o — 1.50%
KR HELERFAE C g — 1.50%
wL | RHARMLEAL C(%R) s — 1.50%
WL |HH AHARELAL C(FR) iA — 1.50%
E A wil rrEEEERE A E C(E~) EgS — 1.50%
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CORTRLE A R AR OTR B B S LA RS T 2
(—) Z2H~" *"ffiﬁ(BNP Paribas)
oA T A4 L4525 54 02-27198558 Ak A
() wHx éa—";ﬁﬁ(me Bank N.V.)
o RER 1K 25,61 02-27347600 Ak AT
(2) > W# %47 (Societe Generale)
S A2 L 3E 10957 02-27155050 Wi A
(z) A2+ 47 (JPMorgan Chase Bank, N.A))
SRR 23 0227779857 A : A fF
() w#@F Ef&'ﬁw (ABN Amro Bank N.V)
oA T 518 02-87225000 Ak A
(=) i ﬁf (Deutsche Bank AG )
oA -E R4 E 296 5.6 1 02-37078338 A A
(<) ;@i~%ﬂ%wﬂcmxom
SAP PR 89 3L 2 W2 1 02-27347600 N A E
(~) i;‘#,—Lﬁf*(UBS AG)
ot INCR TS 02-87227200 Ak A
(1) % %4247 (HSBC)
oA AR 153335144 02-27230088 Ak A
() L% F(Credit Suisse)
oA A4 LR 3K 1095 8@ 02-25445268 A AT
(+-) #74cH & B 4277 (DBS Bank Ltd)
LvP L E ik 99 515 02-27129133 N A E
(=) ®p 27 417 (Austrialia and New Zealand Banking Group Limited)
oA P LA 2E 44 %5 81 02-25683353 Ak A
(=) w4 pFE £ 4277 (KBC Bank N.V.)
oA A4 LR 3K 131554 02-27196331 Ak A
(tz) BEF® & &«“ﬁﬁ(Barclays Bank PLC)
SAP AR RS RK 10855 & 02-87221800  Alfk : A
(1) FeLimizg e 2 (Citibank NA.)
LA - Beow B 169 35 12F 02-27777802 2N A
(=) v JIpFgi xé’ 427 (Fortis Bank SA/NV)
oAt 5'\ 4 LB = £ 131 5L 5F 02-27196331 Ak A
%i’“*ﬁ%ﬂﬁ’%ﬁ FRELD R IR0 R EF Ty M2 4R o b 7 RE
P2 '41‘-"}5iﬁ?’”*\‘aﬂém’\pﬂ'é}°
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= ~ Underlying 2 f§ i —* 29Tk &2 BHAF 5 > BB BRSPS T2

- ) 4t
£ WHRF g 500 4p #& ( Bloomberg Ticker : SPX)
£ RRE ¢ 4] 400 45 8 (Bloomberg Ticker : MID )
£ FRE 4] 600 4 % (Bloomberg Ticker : SML )
£ FRE 4§ 500 44,37 45 B (Bloomberg Ticker : SPTR)
i % w B 50 ERE. S ( Bloomberg Ticker : SX5E )
i 7 w50 4p #kc (Bloomberg Ticker : SX5P)
b g5 j» 4 3p # (Bloomberg Ticker : DJGT)
i 7 1 ¥ 458 (Bloomberg Ticker : INDU )
7RE+:E 5. 100 ip ( Bloomberg Ticker :NDX)
PRETE 5L 8 dp e ( Bloomberg Ticker : CCMP )
%% 2000 4, # (Bloomberg Ticker: RUY )
7REiE 5. 24 4 di(Bloomberg Ticker: NBI)
7RA7iE 53 34 4p #ic(Bloomberg Ticker: CUTL )
% B 3018 4p #i(Bloomberg Ticker: GSO)
AMEX 2 33 #ie(Bloomberg Ticker: BTK )
AMEX £ f# 4 #c(Bloomberg Ticker: NYK')
3 = * § ¥ (Bloomberg Ticker: UTIL )
i 7§ & # # 5000(Bloomberg Ticker: DWCF )
7 %‘r%ﬁ#ﬁﬁi ( Bloomberg Ticker : SOX)
MSCI £~ % *ip ¥k ( Bloomberg Ticker : MXLA)
MSCI 72 & % 4p #c (Bloomberg Ticker : MXME )

ENC *Ai’ #HRE o~ g 4043 ( Bloomberg Ticker : CAC) :
S&P % ¥ & 4o % (Bloomberg Ticker :SPTSX)
R A& ﬁr’:ﬂﬁ‘iﬁ A "4 8 (Bloomberg Ticker : UKX)
HIE A& fé,#ﬁﬁn ( Bloomberg Ticker : GOLDLNPM )
46 B DAX 4 #ic (Bloomberg Ticker : DAX)
7 AEX 2 % BERE'S ( Bloomberg Ticker :AEX)
@ 317 IBEX 35 45 #c (Bloomberg Ticker :IBEX)
< SMI 3p %< ( Bloomberg Ticker : SMI)
MSCI & # 45 # (Bloomberg Ticker : MXWO )
BAR ¢ 2 4R 4495 § 45 $ic (Bloomberg Ticker :CRX)
JP B4 2 3 F 2 f 45 8 (Bloomberg Ticker :JPMGEMLC )
JP B42 £ Rt i 45 8 (Bloomberg Ticker :JPMTUS )
JP B3R 3 ¢ 3 3§ % 4y 8 (JPMorgan Emerging Markets Bond Index Plus EMBI + Composite )
W o3 50 4e fEdp e ( Bloomberg Ticker : SPA50)
MSCI A7 I i 3p #ic ( Bloomberg Ticker : MXMS )
MSCI I 745 # (Bloomberg Ticker : MXAS )
P g 225 dpik ( Bloomberg Ticker : NKY )
p & L 3% - % (Bloomberg Ticker : TPX)
p & & % - % (Bloomberg Ticker : TSE2)
4 %122 4p #ic (Bloomberg Ticker : HSI)
@ §& 200 45 ( Bloomberg Ticker : KOSPI2)
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ik R 5% & % 45 i (Bloomberg Ticker : KOSPI)

% % SETS0 4p #&< ( Bloomberg Ticker : SET50 )

AT 4o LA W PFAF 4 B (Bloomberg Ticker : FSSTI)

B k& # § 30 45 #i(Bloomberg Ticker :SENSEX)

S&P &+ 200 4 # (Bloomberg Ticker : AS51)

HALGREF- LA 13 3 EDE Rrck> § 45 #(CSFB Liquid US Treasury 1-3 year Total
Return)

HACREF- AL S5 37 EIE Rk § 45 #(CSFB Liquid US Treasury 5-7 year Total
Return)

HAGRF-ALHT7 310 EH F Wrck= § 45 #&(CSFB Liquid US Treasury7-10 year Total
Return)

HLG R % - Ak L# Tremont ¥ A& £ 4y #ic(Bloomberg Ticker : INVXNAV)
Z 4B 2k T & 4p #(CBOE Gold Index) : (Bloomberg Ticker :GOX)

EH A FAdpdc (Bloomberg Ticker : DJUSRE )

MSCI #74e 3 35 #c ( Bloomberg Ticker : MXSG)

T4 NIFTY 458 ( Bloomberg Ticker : NIFTY)

%4 7 GSCl &4 #7 3% p*'4p # (Bloomberg Ticker : SPGSCIP )

T F f GSCl 1 % & AL 4R 45 8 (Bloomberg Ticker : SPGSINP )
w4 GSCl § &£ B SA2%f4F p4p 8 (Bloomberg Ticker : SPGSPMP )
&4 ¢ GSCl R A SA¢ 747 45 8 (Bloomberg Ticker : SPGSAGP )
L GSCl 73 A &4 #f4F f45 # (Bloomberg Ticker : SPGSLVP )
4 7 GSCI v RA2 77 3% pr'4p 3 ( Bloomberg Ticker : SPGSENP)

T F f: GSCl 7 AZ#f 4 f*' 45 # (Bloomberg Ticker : SPGSPTP)

&4 GSCI i iR ag A2 37 4F i 4p # (Bloomberg Ticker : SPGSNEP )
L GSCl 2| & 574227 4R pv4p B (Bloomberg Ticker : SPGSWTP)
&L GSCI 2 ‘% & i iEAT IR AR i dp ( Bloomberg Ticker : SPGSXPP )
8§ & GSCI rug4e 37 4% 45 # (Bloomberg Ticker : SPGSGRP )

#& 4 ¢ GSCl £ 4z 374 f¥4p 8 (Bloomberg Ticker : SPGSGCP )

& &f GSCl ] &4 Ezﬂiﬁi’”#ﬂﬁt ( Bloomberg Ticker : SPGSWHP )

T F f: GSCl & 242 %748 f* 45 # (Bloomberg Ticker : SPGSSOP )

& & GSCI AL §7 47 i 4p #c ( Bloomberg Ticker : SPGSSBP )

T F f: GSCI vz F74F i 4 #ic (Bloomberg Ticker : SPGSKCP )

T F f: GSCl # i # & A2 #7347 f*' 45 #ic (Bloomberg Ticker : SPGSBRP)
HBELfE GSCl = 2R 5 &L%E3F R FE S ( Bloomberg Ticker : SPGSNGP )
4 GSCI 2 i w4z 3747 ¥ 4p 8 (Bloomberg Ticker : SPGSBFP)

Z & % iR L i i (Bloomberg Ticker : IBOV)

# B2 RTS £ ~ 44 (Bloomberg Ticker : RTSI$)

THRHEFERY ip (Bloomberg Ticker : KLCI)

4 % REIT ip ¥ ( Bloomberg Ticker : TSEREIT )

7% % TECDEX 4p #& ( Bloomberg Ticker : TDXP )

% PR 2 5 A 478 (Bloomberg Ticker : RPRA)

WilderHill #7 it ik 2k 3k 4p ( Bloomberg Ticker : NEX)

MSCI #74e 3L IR & 45 #c ( Bloomberg Ticker : SGY )
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MSCI A7 % H-3p ¥ ( Bloomberg Ticker : MXEF )

#,4F ' 45 i (Bloomberg Ticker : NDEUSIA)
#,4F ¥ 4p #ic (Bloomberg Ticker : NDEUSIA)

S&P500 # #- & 35 # (Bloomberg Ticker : SSREAL )
T S =) EFE S (Bloomberg Ticker : COY )
LEARGERE R &gk ( Bloomberg Ticker : DBLCMMVL )

% 4p ¥ (Bloomberg Ticker : FIGCY )

% 4p ¥ (Bloomberg Ticker : FTGDO7 )

+ ¥ #1324y 8 (Bloomberg Ticker : FTGD70)
|7 r‘%?}' ﬁa#}aﬁx ( Bloomberg Ticker : RIEHGLER )

e REErE S ( Bloomberg Ticker : RIEHMER )
[ REERE:S ( Bloomberg Ticker : RIEHEER )

L2 BNP PARIBAS GROUP
83
84 % ~ 7§ % dp#c (Bloomberg Ticker : DXY)
85 MSCl& R & p
85 MSCl& = pj
86
87
88 1t
89 § 3 £ 4Up#c (Bloomberg Ticker : XAU )
90 % M2k F F AR
91 & FF 23k g
92 HRE I
93 RICI #i 5 %
94 RICI #3571 &7 &
95 HU%EIM R
96 RICI#3 3L £7 &

i ¢ 45 8 (Bloomberg Ticker : RIEHAER)

a2

(Z) B gttt M FEA®APT

L3 Hech &AL S e LA oy Heh & L33 Hech & A
1 |365 Media Group PLC 101 |Anadarko Petroleum Corp 201 |Bank of New York Co Inc/The | 301 |Campbell Soup Co
2 |3i Group PLC 102 |Analog Devices Inc 202 |Bank of Yokohama Ltd/The 302 |Canon Inc.
3 |3M Co 103 |Andersons Inc/The 203 |BANK PEKAO SA 303 |Cap Gemini
4 |AAR Corp 104 |Aneka Tambang Tbk PT 204 |Bankunited Financial Corp 304 |Capgemini SA
5 |ABB Ltd 105 |Anglo American PLC 205 |Barclays PLC 305 |Capita Group PLC
6 |ABBOTT LABORATORIES 106 |Anglo Irish Bank Corp PLC 206 |Bare Escentuals Inc 306 |Capital & Regional PLC
7 |ABC Learning Centres Ltd 107 |Anglo Platinum Ltd 207 |Barr Pharmaceuticals Inc 307 |Capital One Financial Corp
8 |Aber Diamond Corp 108 |Anglogold Ashanti Ltd. 208 |Barratt Developments PLC 308 |CapitaLand Ltd
9 éfgdee” Asset Management | 4o [ ANHEUSER-BUSCH COS INC| 209 [BARRICK GOLD Corp. 309 |CAPITALIA SPA
10 [ABERTIS 110 |Antena 3 de Television SA | 210 |BASF AG 310 |CapitaMall Trust
INFRAESTRUCTURAS SA
11 |ABN AMRO HOLDING NV 111 |Antofagasta PLC 211 |Baxter International 311 |Cardinal Health Inc
12 |Abu Dhabi Islamic Bank 112 |AON Corp 212 |Bayer AG 312 |Career Education Corp
13 |Accor SA 113 |Aozora Bank Ltd 213 |Bayerische Motoren Werke AG | 313 |Caremark Rx Inc
14 |ACE Lt 114 |AP Moller - Maersk A/S 214 |BB&T Corp 314 |Carenet Inc
15 |Acerinox SA 115 |APACHE Corp. 215 |BBA Aviation PLC 315 |Carlsberg A/S
16 |Acrodea Inc 116 ﬁ\ﬂgir;’;‘:;::t"gz‘me”t & 216 |BE Aerospace Inc 316 |CARNIVAL CORP
17 ggg\fCT'V'DADES CONSY | 117 [Apex Silver Mines Ltd 217 |Bear Stearns Cos Inc/The 317 |carival PLC
18 |Activision Inc 118 |Apollo Group Inc 218 |Becton Dickinson & Co 318 gﬁg)hone Warehouse Group
19 |ADC Telecommunications Inc | 119 |Apollo Investment Corp 219 |Bed Bath & Beyond Inc 319 |Carrefour SA
20 |Adecco SA 120 |Apple Computer Inc. 220 |Beiersdorf AG 320 [Carter's Inc
21 |Adesa Inc 121 gﬁ)pslssr?eggr%;cﬁj;p"ed 221 |Belgacom SA 321 |Casey's General Stores Inc
22 |Adidas AG 122 |Applied Material Inc. 222 |Benesse Corp 322 |Caterpillar Inc
23 |ADOBE SYSTEMS INC 123 |Aptargroup Inc 223 |Benetton Group SpA 323 |Cathay Pacific Airways Limited
24 ’;B\L’ANCED INFO SERVICE | 4154 |Aqua America Inc 224 |Beni Stabili SpA 324 |CB Richard Ellis Group Inc
25 |Advanced Magnetics Inc 125 |Aquarius Platinum Ltd 225 |Best Buy Co Inc 325 |CBS Corp
26 |Advanced Micro Devices Inc 126 |ARCELOR 226 |BG Group Plc 326 |Cellcom Israel Ltd
27 |Advanta Corp 127 |Archer-Daniels-Midland Co | 227 Erégfglgif\s’y 327 |Cemex SAB de CV
28 |ADVANTEST CORP 128 |[ARCHSTONE-SMITH TRUST | 228 |BHARTI TELEVENTURES 328 |Centene Corp
29 |Aecom Technology Corp 129 |Ares Capital Corp 229 |BHP Billiton Ltd 329 |Centerpoint Energy Inc
30 |AEGON NV 130 |Aristocrat Leisure Ltd 230 |BHP Billiton PLC 330 |Centex Corp
31 |Aeon Co Ltd 131 |ARM Holdings Plc 231 |Biffa PLC 331 |Central African Mining &
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Exploration Co PLC

32 |Aeon Credit Service Co Ltd 132 |Armor Holdings Inc 232 |BigBand Networks Inc 332 |Central Garden and Pet Co
33 |Aeroports de Paris 133 |Arques Industries AG 233 |Billabong International Ltd 333 |Centrica PLC
34 |AES Corp/The 134 |Aruba Networks Inc 234 |BIOGEN IDEC INC 334 |Centro Properties Group
35 |AETNAINC 135 [ASAHI BREWERIES LTD 235 |Biomet Inc 335 |Centros Comerciales
Sudamericanos SA
36 |Affiliated Managers Group Inc | 136 |Asahi Glass Co Ltd 236 |BJ Services Co 336 |Century Aluminum Co
37 |Affymetrix Inc 137 |Asahi Kasei Corp 237 |Black & Decker Corp 337 |CEZAS
38 |AFLAC INC 138 [(SOENDAS REALESTATE | 238 |BlackRock Inc/New York 338 |CFS Gandel Retail Trust
39 |Agilent Technologies Inc 139 |Ashland Inc 239 |Blue Pearl Mining Ltd 339 |CH Robinson Worldwide Inc
. . BlueBay Asset Charles River Laboratories
40 |Agnico-Eagle Mines Ltd 140 |Ashmore Group PLC 240 Management/United Kingdom 340 International Inc
41 |AGORA SA 141 |Asics Corp 241 |BlueScope Steel Ltd 341 |Charles Schwab Corp/The
42 |Air France-KLM 142 |ASML Holding NV 242 |BMC Software Inc 342 |Chartered Semicon
43 |Air Liquide 143 |Assa Abloy AB 243 |BNP PARIBAS 343 |Chattem Inc
44 |Air Products & Chemicals Inc | 144 |Asset Managers Co Ltd 244 |Boart Longyear Group 344 |Cheil Industries Inc
45 |Aircastle Ltd 145 |Assicurazioni Generali SpA 245 |BOC Group PLC 345 |Chesapeake Energy Corp
ASSOCIATED BRITISH .
46 |AKBANK T.A.S. 146 FOODS PLC 246 |BOEING CO 346 |Cheung Kong Holdings Ltd.
47 |Akzo Nobel NV 147 |ASTELLAS PHARMA INC 247 |Boliden AB 347 |CHEVRON CORP
48 |Alamos Gold Inc 148 |Astoria Financial Corp 248 |Bolsas y Mercados Espanoles | 348 |Chiba Bank Ltd/The
49 |Alberto-Culver Co 149 |Astrazeneca PLC 249 |Boral Ltd 349 |Chicago Mercantile Exchange
Holdings Inc
50 |Alcan Inc 150 |Astroc Mediterraneo SA 250 Bostgn Private Financial 350 |Chiyoda Corp
Holdings Inc
51 |Alcatel-Lucent 151 |AT&T INC 251 |BOSTON PROPERTIES INC | 351 [Choice Hotels International Inc
52 |Alcoa Inc. 152 |A-TEC Industries AG 252 |Boston Scientific Corp 352 |Christian Dior SA
53 |Aldar Properties PJSC 153 ﬁt('jas Air Worldwide Holdings [ 553 |p6uygues 353 |Chubb Corp
54 |Alexander & Baldwin Inc 154 |Atlas Copco AB 254 |Boyd Gaming Corp 354 |CHUBU Electric Power Co Inc.
Chugai Mining Co Ltd
55 |Alimentation Couche Tard Inc | 155 |Atos Origin SA 255 |Boyd Gaming Corp 355 |Telefonos de Venezuela —
CANTV
56 |ALLEANZAASSICURAZIONI | 156 |AUR Resources Inc 256 |BP PLC 356 |Chugai Pharmaceutical Co Ltd
57 |Alleanza Assicurazioni SpA | 157 [Australia & New Zealand 257 |Bradford & Bingley PLC 357 |Church & Dwight Co Inc
Banking Group Ltd
58 |Allegheny Technologies Inc 158 |Autodesk Inc 258 |Brambles Industries Ltd 358 |Cia Anonima Nacional
59 |Allergan Inc 159 |Automatic Data Processing Inc | 259 |Brambles Industries PLC 359 CIA DE BEBIDAS DAS
AME-PREF
60 |Allgreen Properties Ltd 160 |Autostrade SpA 260 |BRE BANK SA 360 |Cia de Bebidas das Americas
61 |Alliance & Leicester PLC 161 |Autozone Inc 261 |BRE Properties Inc 361 |Cia de Minas Buenaventura SA
62 |Alliance Boots PLC 162 |AvalonBay Communities Inc 262 |Breakwater Resources Ltd 362 gIéARI%EEEGETICA MINAS
) . . . CIA SIDERURGICA
63 |AllianceBernstein Holding LP | 163 |Avanex Corp 263 |Bridgestone Corp 363 NACIONAL SA
64 |Alliant Techsystems Inc 164 |Avatar Holdings Inc 264 ggﬁmo':grl'ﬁg”s Family 364 |CIA VALE DO RIO DOCE
. Aventine Renewable Energy BRISA . . .
65 |Allianz AG 165 Holdings Inc 265 AUTO-ESTRADAS-PRIV SHR 365 |Ciba Specialty Chemicals AG
66 |Allied Capital Corp 166 |Aviva PLC 266 |BRISTOL-MYERS SQUIBB CO| 366 |Ciccolella SpA
67 |Allied Irish Banks PLC 167 |Avon Products Inc 267 |British Airways PLC 367 |Cie de Saint-Gobain
. . BRITISH AMERICAN .
68 |Allied Waste Industries Inc 168 |AXA SA 268 TOBACCO PLC 368 |Cigna Corp
Allied World Assurance BRITISH ENERGY GROUP . .
69 Holdings Lid/Bermuda 169 |Aztar Corp 269 PLC 369 |Ciments Francais SA
CIMPOR-CIMENTOS DE
70 |Allstate Corp/The 170 |Babcock & Brown Ltd 270 |BRITISH LAND CO PLC 370 PORTUGAL
- . Cintra Concesiones de
71 |Alltel Corp 171 |Babcock & Brown Power 271 EE?}Sh Sky Broadcasting Group 371 |Infraestructuras de Transporte
SA
72 |Alstom 172 |Bae Systems Plc 272 |Britvic PLC 372 |Circle K Sunkus Co Ltd
73 |ALTADIS SA 173 |BAJAJ AUTO LIMITED 273 |Broadcom Corp 373 |Circuit City Stores Inc
74 |Altana AG 174 |Bajaj Hindusthan Ltd 274 |Brocade Communications 374 |Cisco Systems Inc.
Systems Inc
75 |ALTERA CORPORATION 175 |Baker Hughes Inc 275 |Brookdale Senior Living Inc 375 |CIT Group Inc
76 |Altria Group Inc. 176 |Ball Corp 276 |Brown-Forman Corp 376 |Citigroup
77 |Alumina Ltd 177 |Bally Technologies Inc 277 |Brunswick Corp 377 |Citizen Watch Co Ltd
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78 |AMAZON.COM INC 178 |Baloise Holding AG 278 |Brush Engineered Materials Inc| 378 |Citrix Systems Inc
79 |AMB Property Corp 179 |Banca Fideuram SpA 279 |BT Group PLC 379 |City Developments Ltd
80 |AMBAC Financial Group Inc 180 |BANCA INTESA SPA 280 |Build-A-Bear Workshop Inc 380 |Clean Harbors Inc
81 |Amcor Ltd 181 |Banca Italease SpA 281 |Bulgari SpA 3g1 |Glear Channel
Communications Inc
Banca Lombarda e Piemontese BUMIPUTRA-COMMERCE .
82 |Amer Sports OYJ 182 SpA 282 HLDGS BHD 382 |Cleveland-Cliffs Inc
83 |Ameren Corp 183 |Banca Popolare di Intra Scrl 283 |Bunge Ltd 383 |Climate Exchange PLC
84 |American Capital Strategies Ltd| 184 gg’;?f Popolare di Milano 284 |Bunzl PLC 384 [Clorox Co
85 ﬁ]’gerica” Commercial Lines | 155 |Ranca Popolare Italiana Scrl | 285 |Burberry group PLC 385 |CLP Holdings Ltd.
86 llﬁr\]r(r;lerican Electric Power Co 186 |Banche Popolari Unite Scpa 286 ggilti)ngton Northern Santa Fe 386 |Coach INC
87 |American Express Co. 187 gégEHE POPOLARI UNITE 287 |Business Objects SA 387 |Cobham PLC
AMERICAN INTERNATIONAL BANCO BILBAO VIZCAYA Coca Cola Hellenic Bottling Co
88 GROUP 188 ARGENTA 288 |BW Gas ASA 388 SA
gg |American Oriental 189 |BANCO BRADESCO 289 |C&C Group PLC 389 |Coca-Cola Amatil Ltd
Bioengineering Inc SA-PREF
. BANCO COMERCIAL o
90 |American Standard Cos Inc 190 PORTUGUES-R 290 |CA Immobilien Anlagen AG 390 |Coca-Cola Co/The
91 |American Tower Corp 191 |BANCO DE SABADELL SA 291 |CAInc 391 |COCA-COLA ENTERPRISES
BANCO ITAU HOLDING . COCA-COLA FEMSA
92 |AMERIGROUP Corp 192 FIN-PREF 292 [Cabela's Inc 392 SA-SERL
93 |Ameriprise Financial Inc 193 |Banco Macro SA 293 |Cable & Wireless PLC 393 Etzca-cma West Holdings Co
94 |AmerisourceBergen Corp 194 BANCO POPOLARE DI 294 |Cadbury Schweppes PLC 394 |Coeur d'Alene Mines Corp
VERONA E N
95 |Ameristar Casinos Inc 195 |BANCO POPULAR ESPANOL | 295 |CAE Inc 395 |Colbun SA
BANCO SANTANDER .
96 |Amgen Inc. 196 CENTRAL HISP 296 |Cairn Energy Plc 396 |Coles Myer Ltd
97 |Amlak Finance PJSC 197 |Banco Santander Chile SA 297 |Cal Dive International Inc 397 |Colgate-Palmolive Co
98 |AMP Ltd 198 Eﬁg‘GKOK BANKPUBLIC CO | 598 | callaway Golf Co 398 |Colonia Real Estate AG
99 |Amvescap PLC 199 |Bank of America Corp 299 |Camden Property Trust 399 |Columbia Sportswear Co
100 |Amvescap PLC 200 |Bank of Ireland 300 |Cameco Corp 400 [Comcast Corp
L} Hech &AL KoL e LA oy Heh & L} Hech &AL
401 |Comerica Inc 501 |Douglas Holding AG 601 |Federal Realty Invs Trust 701 |GROUPE DANONE
402 |ComfortDelgro Corp Ltd 502 |Dow Chemical Co/The 602 rnecderate" Department Stores | 745 |GRUMA S.A-B
403 |[Commerce Bancorp Inc/NJ 503 |Dowa Mining Co Ltd 603 |Federated Investors Inc 703 |GRUPA LOTOS SA
404 ﬁ‘émmem'a' Capital Bancorp | 564 |nowney Financial Corp 604 |FEDEX CORP 704 gg%ﬁggEROPORTUAR'O
405 |Commerzbank AG 505 |DR Horton Inc 605 |Fiat SPA 705 |GRUPO FERROVIAL
COMMONWEALH BANK OF : .
406 AUSTRALIA 506 |Drax Group Plc 606 |Fiberweb PLC 706 |Grupo Ferrovial SA
COMMONWEALTH . ) .
407 PROPERTY OFFICE 507 |DRS Technologies Inc 607 |Fifth Third Bancorp 707 |Grupo Inmocaral SA
COMMUNITY HEALTH . ) . .
408 SYSTEMS INC 508 |DSG International PLC 608 |Financial Federal Corp 708 |Grupo Mexico SAB de CV
COMPAGNIE DE .
409 SAINT-GOBAIN 509 |Dubai Investments 609 |[FINANSBANK AS 709 [Guess Inc
410 |Gompagnie Financiere 510 |Dubai Islamic Bank 610 |Finisar Corp 710 |GUS PLC
Richemont SA
411 [Compagnie Generale des 511 |Duke Energy Corp 611 [FINMECCANICA SPA 711 |H&R Block Inc
Etablissements Michelin
412 |Compass Group PLC 512 |Duke Realty Corp 612 |Firestone Diamonds Plc 712 :gIC_:IID(IJNNCI;ER SABANCI
413 |Compass Minerals 513 |Dynatec Corp 613 |First Data Corp 713 |Halliburton Co
International Inc
414 |CompuCredit Corp 514 |E*Trade Financial Corp 614 |First Horizon National Corp 714 [HAMMERSON PLC
415 |Computer Sciences Corp 515 |E.ON 615 ::ni?t Niagara Financial Group 715 |Hana Financial Group Inc
416 |ConAgra Foods Inc 516 |Eagle Materials Inc 616 |First Quantum Minerals Ltd 716 |Hanesbrands Inc
417 |CONOCOPHILLIPS 517 |Eastern Platinum Ltd 617 |First Solar Inc 717 |Hang Lung Properties Ltd.
418 |Consol Energy Inc 518 |EASTMAN KODAK CO 618 |FIRSTENERGY CORP 718 |Hang Seng Bank Ltd.
419 |Consolidated Edison Inc 519 |Eaton Corp 619 |FirstFed Financial Corp 719 |Hanjin Shipping Co Ltd
420 |CONSORCIO ARA S.A.-SER * | 520 |EBAY INC 620 |Fiserv Inc 720 |Hankook Tire Co Ltd
421 |Constellation Brands Inc 521 |Ebro Puleva SA 621 |Florida Rock Industries Inc 721 |Hansen Natural Corp
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422 |Constellation Energy Group Inc| 522 |Ecash Corp 622 |Fluor Corp 722 |Hanson PLC
423 |Continental AG 523 |Ecolab Inc 623 |FNX Mining Co Inc 723 |Harbor Florida Bancshares Inc
424 |Continental Resources Inc/OK | 524 |EDF Energies Nouvelles SA 624 gznl;edr;toc%/conomico Mexicano 724 |Harley-Davidson Inc
425 [CONTROLADORACOML 1 555 |EDISON INTERNATIONAL | 625 |Fondiaria-Sai SpA 725 |Marman Intemational Industries
MEXIC-UBC Inc
426 |Cooper Industries Ltd 526 |EDO Corp 626 |FORD MOTOR CO 726 |Harmonic Inc
427 |Copa Holdings SA 527 |EGL Inc 627 |ForeningsSparbanken AB 727 |Harmony Gold Mining Co Ltd
428 |Corinthian Colleges Inc 528 |EI Du Pont de Nemours & Co | 628 |Forest City Enterprises Inc 728 :L%RRAH‘S ENTERTAINMENT
429 |Corning Inc 529 |Eisai Co Ltd 629 |Forest Laboratories Inc 729 g?gtggrijnginancial Services
430 |Corus Group PLC 530 |El Paso Corp 630 |FORTIS 730 |Hasbro Inc
431 |COSTCO WHOLESALE CORP| 531 |Eldorado Gold Corp 631 |Fortress Investment Group LLC| 731 |Hays PLC
432 |Countrywide Financial Corp 532 |Electricite de France 632 |Fortum Oyj 732 |HBOS PLC
433 |Countrywide PLC 533 |Electrolux AB 633 |Fortune Brands Inc 733 |HDFC BANK LIMITED
434 |Covance Inc 534 iléectromagnetic GeoServices 634 |Forward Air Corp 734 |Headwaters Inc
435 |Covanta Holding Corp 535 |ELECTRONIC ARTS INC 635 |[FOSTER'S GROUP LTD 735 ::eca“h Care Property Investors
436 |Coventry Health Care Inc 536 |Electronic Data Systems Corp | 636 Etcéxconn International Holdings 736 |Health Care REIT Inc
437 |CREDIT AGRICOLE SA 537 |Electronics for Imaging 637 |FPL Group Inc 737 :LECAIATH MGMT ASSOCIATES
438 |Credit Saison Co Ltd 538 |Eli Lilly & Co 638 |France Telecom SA 738 |Health Net Inc
439 |Credit Suisse Group 539 |Elizabeth Arden Inc 639 |Franklin Resources Inc 739 |Healthscope Ltd
440 |Crew Gold Corp 540 |Elpida Memory Inc 640 |Fraser and Neave Ltd 740 |Hecla Mining Co
441 |CRH PLC 541 |Emaar Properties pjsc 641 |FREDDIE MAC 741 |Hecla Mining Co
442 g;‘;‘;"” Castle International | 545 |ea0 pLC 642 |Freebit Co Ltd 742 |Heelys Inc
443 |Crown Holdings Inc 543 |Embarqg Corp 643 groeliplﬁzt-McMoRan Copper & 743 |Heico Corp
444 |Crystallex International Corp 544 |EMC Corp/Massachusetts 644 |Freescale Semiconductor Inc | 744 |HeidelbergCement AG
445 |CSL Ltd/Australia 545 [Emeco Holdings Ltd 645 Eff(eer‘;‘f Medical Care AG & | 75 |4EINEKEN NV
446 |CSX Corp 546 |Emerson Electric Co 646 |Friends Provident PLC 746 |Heiwa Real Estate Co Ltd
447 |CTC Media Inc 547 |EMI Group PLC 647 |FuelCell Energy Inc 747 |Helical Bar Plc
448 |cumerio NV/SA 548 |Empire Resorts Inc 648 FUJI ELECTRIC HOLDINGS 748 Hellen_ic Tglecommunications
COLT Organization SA
449 |Cummins Inc 549 |Employers Holdings Inc 649 |Fuji Photo Film Co Ltd 749 |Henderson Group PLC
EMPRESA BRAS DE " HENDERSON LAND
450 |CVS Corp 550 AERONAU-PREFE 650 |Fujikura Ltd 750 DEVELOPMENT
DAEWOO ENGINEERING & Empresa Brasileira de "
451 CONSTR 551 Aeronautica SA 651 |Fujitsu Ltd. 751 |Henkel KGaA
. Empresa Nacional de . :
452 |Daewoo International Corp 552 Electricidad SA/Chile 652 |Fund Creation Co Ltd 752 |Hennes & Mauritz AB
453 |Daewoo Securities Co Ltd 553 |Empresa Nacional de 653 |Furukawa Electric Co Ltd 753 |Herbalife Ltd
Telecomunicaciones SA
454 IE)/I':ER\IAKI%O SHIPBUILDING & 554 |Empresas COPEC SA 654 |Gabriel Resources Ltd 754 |Hermes International
455 |Dai Nippon Printing Co Ltd 555 |Enbridge Inc 655 | GAGFAH SA 755 |Hershey Co/The
456 |DAIICHI SANKYO CO LTD 556 |ENDESA SA 656 |Gallaher Group PLC 756 |Hertz Global Holdings Inc
457 |Daikin Industries Ltd 557 |ENEL SPA 657 |Galp Energia SGPS SA 757 |Hess Corp
. ENERGIAS DE PORTUGAL GAMESA CORP
458 |Daikyo Inc 558 SA 658 TECNOLOGICA SA 758 |HEWLETT-PACKARD CO
459 |DaimlerChrysler AG 559 |[ENERGIZER HOLDINGS INC | 659 |Gammon Lake Resources Inc | 759 |Hibbett Sports Inc
460 |Daiwa House Industry Co Ltd. | 560 |Energy Metals Corp 660 |Gannett Co Inc 760 |[Hillenbrand Industries Inc
461 |Daiwa Securities Group Inc | 561 E{(‘frgy Resources of Australia | gq1 |GAP INC/THE 761 |HILTON HOTELS CORP
462 |Danaher Corp 562 |Enersis SA/Chile 662 |GAS NATURAL SDG SA 762 EI'HR’EBCO INDUSTRIES
463 |Danske Bank A/S 563 |ENI SPA 663 |Gaylord Entertainment Co 763 |HINDUSTAN LEVER LIMITED
464 |Darden Restaurants Inc 564 |Entergy Corp 664 |Gaz de France 764 |Hindustan Lever Ltd
465 |Darling International Inc 565 |Enterprise Inns Plc 665 |GCA Co Ltd 765 |Hitachi Kokusai Electric Inc
466 |Davide Campari-Milano SpA | 566 E;terp”se Products Partners | g6 [GECINA SA 766 |Hitachi Ltd
467 |DAVITAINC 567 |[EOG Resources Inc 667 |Gem Diamonds LTD 767 |Hite Brewery Co Ltd
468 |Dawnay Day Treveria PLC 568 |Equitable Resources Inc 668 |Gemalto NV 768 |HJ Heinz Co
469 |DB RREEF Trust 569 |EQUITY RESIDENTIAL 669 |Genentech, Inc. 769 |Ho Bee Investment Ltd
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470 |DBS Group Holdings Ltd 570 |Ericsson LM 670 ﬁe”efa' de Alquiler de 770 |Hochtief AG
aquinaria
471 |Deckers Outdoor Corp 571 |Erinaceous Group PLC 671 |General Dynamics Corp 771 |Holcim Ltd
472 |Deere & Co 572 |Ersol Solar Energy AG 672 |General Electric Co. 772 |HOME DEPOT INC
Erste Bank der
473 |DELL INC 573 |Oesterreichischen Sparkassen | 673 |General Growth Properties 773 |Home Properties Inc
AG
474 |Delta & Pine Land Co 574 |Esprit Holdings Ltd. 674 |General Mills Inc 774 |Honda Motor Co Ltd
475 |Denison Mines Corp 575 |Essex Property Trust Inc 675 |GENERAL MOTORS CORP 775 |Honeywell International Inc
476 |Denso Corp. 576 |Estee Lauder Cos Inc/The 676 |Genesis HealthCare Corp 776 |Hong Kong & China Gas Co
477 |Depfa Bank PLC 577 |Esterline Technologies Corp | 677 |Genting Bhd 777 Ei‘r’n”i?egong Electric Holdings
478 |Derwent London PLC 578 |Eurazeo 678 |Genting International PLC 778 |Hong Kong Exchanges and
Clearing Ltd
479 |Deutsche Bank AG 579 |Eurocastle Investment Ltd 679 |Genworth Financial Inc 779 |Hongkong Land Holdings Ltd
480 |Deutsche Boerse AG 580 |Euronext NV 680 |Genzyme Corporation 780 |Horizon Lines Inc
European Aeronautic Defence . .
481 |Deutsche Euroshop AG 581 and Space Co NV 681 |George Wimpey PLC 781 |Hospira Inc
482 |Deutsche Lufthansa AG 582 |European Nickel PLC 682 |GERDAU SA-PREF 782 |Hospitality Properties Trust
483 |Deutsche Post AG 583 |Evergreen Energy Inc 683 |Gildan Activewear Inc 783 |Host Hotels & Resorts Inc
484 |Deutsche Postbank AG 584 |Evergreen Solar Inc 684 |Gilead Sciences Inc 784 Elﬁl’iﬁlgg’ DEVELOPMENT
485 |Deutsche Telekom AG 585 |Exelon Corp 685 |GKN PLC 785 |HSBC Holdings PLC
486 Developers Diversified Realty 586 Expeqitors International 686 |GlaxoSmithKline PLC 786 |HUB Group Inc
Corp Washington Inc
DEVON ENERGY ) .
487 CORPORATION 587 |Experian Group Ltd 687 |Globalstar Inc 787 |HudBay Minerals Inc
488 |DeVry Inc 588 |Express Scripts Inc 688 |GLOBE TRADE CENTRE SA | 788 |Hudson City Bancorp Inc
. EXXON MOBIL :
489 |Dexia 589 CORPORATION 689 |Gold Fields 789 |Humana Inc
490 |DIAGEO PLC 590 |F&C Asset Management PLC | 690 |Goldcorp Inc 790 QLA?BR'YET GAZETECILIK VE
491 |Diamond Lease Co Ltd 591 |Fabege AB 691 |Golden Star Resources Ltd 791 |Hutchison Whampoa Limited
492 |Dick's Sporting Goods Inc 592 |Fadesa Inmobiliaria SA 692 |Golden West Financial Corp | 792 |11 SEMICONDUCTOR
493 |Digital Realty Trust Inc 593 |FamilyMart Co Ltd 693 |GOLDMAN SACHS 793 |Hypo Real Estate Holding AG
494 |Dillard's Inc 594 |Fannie Mae 694 |Goodrich Corp 794 |Hyundai Autonet Co Ltd
P - Goodyear Tire & Rubber Hyundai Engineering &
495 |Distribucion y Servicio D&S SA | 595 |Fantom Co Ltd 695 Co/The 795 Construction Co Ltd
Fantom Entertainment Group HYUNDAI HEAVY
496 |DNB NOR ASA 596 Co Lid 696 |GOOGLE INC-CLA 796 INDUSTRIES
497 |DOGAN YAYIN HOLDING 597 |Fanuc Ltd 697 |Grainger Plc 797 Et{,””da' Msrchant Marine Co
498 |Dollar General Corp 598 |Fast Retailing Co Ltd 698 |Greene King Plc 798 |HYUNDAI MOBIS
499 |Dominion Resources Inc/VA 599 [Fastweb 699 |Greif Inc 799 |[HYUNDAI MOTOR CO
DOOSAN INFRACORE CO GROUPE BRUXELLES ) "
500 LTD 600 |FCStone Group Inc 700 LAMBERT SA 800 |Hyundai Securities Co
L3 Hech &AL S e LA oy Heh & L33 Hech & A
801 |Hyundai Steel Co 901 |Kajima Corp 1001|LLOYDS TSB GROUP PLC  [1101 gggumsm UFJ FINANCIAL
802 |lamgold Corp 902 |KANEKA CORP 1002 |Lockheed Martin Corp 1102 |Mitsui & Co Ltd
803 |IBERDROLA SA 903 |Kangwon Land Inc 1003 |Loews Corp 1103 |Mitsui Fudosan Co Ltd
804 |Ibiden co Ltd 004 Kansai Electric Power Co 1004 |LogicaCMG PLC 1104 Mitsui Mining & Smelting Co
Inc/The Ltd
805 |lcade 905 |Kao Corp. 1005 |Logitech International SA 1105 |Mitsui OSK Lines Ltd
806 licap PLC 906 |KASIKORNBANK PCL 1006 Ils(l)_%don Stock Exchange Group 1106 Ili/{i(:sui Sumitomo Insurance Co
807 |ICICI BANK LTD 907 |Kawasaki Heavy Industries Ltd |1007 [Longcheer Holdings Ltd 1107 [Mitsui Trust Holdings Inc
808 |ldemitsu Kosan Co Ltd 908 |Kawasaki Kisen Kaisha Ltd 1008 |Lonmin Plc 1108 |Mitsumi Electric Co Ltd
809 |IGM Financial Inc 909 |Kazakhmys PLC 1009 |L'Oreal SA 1109 |Mittal Steel Co NV
810 }fg Deutsche Industriebank {914 |Kg Home 1010 |Lottomatica SpA 1110 |Mixi Inc
811 |lllinois Tool Works Inc 911 |KBC Groep NV 1011 |LOWE'S COS INC 1111 |Mizuho Financial Group Inc.
812 [lllumina Inc 912 |KBR Inc 1012|LSI Logic Corp 1112 [Mizuho Trust & Banking Co Ltd
813 |Imerys SA 913 |KDDI CORP 1013|Ltd Brands Inc 1113 |[MMC NORILSK NICKEL-$
814 |Immoeast AG 914 |Kelda Group Plc 1014 |LUKOIL-US$ 1114 [Molina Healthcare Inc
815 |IMMOFINANZ AG 915 |Kellogg Co 1015|Lundin Petroleum AB 1115 |Molson Coors Brewing Co
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816 |Impala Platinum Holdings Ltd | 916 |Kellwood Co 1016 |Luxottica Group SpA 1116 [Monsanto Co
Imperial Chemical Industries LVMH Moet Hennessy Louis .
817 PLC 917 |Keppel Corp Ltd 1017 Vuitton SA 1117 [Monster Worldwide Inc
818 |Imperial Holdings Ltd 918 |Keppel Land Ltd 1018 |M6-Metropole Television 1118 |Moody's Corp
819 |Imperial Sugar Co 919 |Keycorp 1019|Macerich Co/The 1119 [IMORGAN STANLEY
820 |Imperial Tobacco Group PLC | 920 [KIA MOTORS CORPORATION | 1020 |Macduarie Airports 1120|Morgan Stanley India
Management Ltd Investment Fund Inc
821 |InBev NV 921 |Kilroy Realty Corp 1021 |Macquarie Bank Ltd 1121 |Motorola, Inc.
822 |Inchcape Plc 922 |Kimberley Diamond Co NL 1022|Macquarie CountryWide Trust |1122|Movado Group Inc
823 |India Fund Inc 923 |Kimberly-Clark Corp 1023 |Macquarie Goodman Group 1123 |MTR Corp
824 |Inditex SA 924 |KIMCO REALTY CORP 1024 |Macquarie Infrastructure Group| 1124 |MTU Aero Engines Holding AG
INDUSTRIAL BANK OF Kinder Morgan Energy . . Muenchener
825 KOREA 925 Partners LP 1025|Macquarie Office Trust 1125 Rueckversicherungs AG
826 |Industries Qatar 926 |Kinder Morgan Inc 1026 |Madame Polla Co Ltd 1126 |Murphy Oil Corp
827 |Infineon Technologies AG 927 |Kindred Healthcare Inc 1027 |MAF Bancorp Inc 1127 |Mylan Laboratories Inc
828 :_NI.EOSYS TECHNOLOGIES 928 |Kinetic Concepts Inc 1028 |Magellan Health Services Inc  |1128 [Mytilineos Holdings SA
829 |ING Groep 929 |King Pharmaceuticals Inc 1029 Major D_r||||ng Group 1129 [MyTravel Group PLC
International
830 |Ingersoll-Rand Co Ltd 930 |Kingfisher PLC 1030 |MALAYAN BANKING BHD 1130 |Nabors Industries Ltd
831 |Inmarsat PLC 931 |Kinross Gold Corp 1031|MAN AG 1131 |Nalco Holding Co
832 |Inmet Mining Corp 932 |Kirby Corp 1032|Man Group Plc 1132 |Namco Bandai Holdings Inc
833 |Inmobiliaria Colonial SA 933 [Kirin Brewery 1033|MANOR CARE INC 1133 |National Australian Bank Ltd.
834 |Insurance Australia Group Ltd | 934 [Kla-Tencor Corp 1034 |Marathon Oil Corp 1134 |National Bank of Greece SA
MARKS AND SPENCER . . .
835 [Intel Corp 935 |Kobe Steel Ltd 1035 GROUP PLC 1135|National CineMedia Inc
836 |Inter Pipeline Fund 936 |Koentec Co Ltd 1036 |Marriott International Inc 1136 |National City Corp
837 |Interactive Brokers Group Inc | 937 |Kohl's Corp 1037 |Marsh & McLennan Cos Inc 1137 |National Fuel Gas Co
838 :;‘E%m"““ema' Hotels Group | 938 |k omag Inc 1038|Marston's PLC 1138 |NATIONAL GRID PLC
839 'c’;‘gf;digita' Communications | g3 |y omatsu Ltd 1039 Martin Marietta Materials Inc | 1139 [National Oilwell Varco Inc
840 [Intermec Inc 940 |[KOMERCNI BANKA AS 1040|Marubeni Corp 1140 |National Semiconductor Corp
841 ::r,tecrmediate Capital Group 941 |Konami Corp 1041 |Marui Co Ltd 1141 Il\rl]z(a:tionwide Health Properties
g4 |\nternational Business 942 |Konica Minolta Holdings Inc | 1042|Marvel Entertainment Inc 1142 |Nautilus Inc
Machines Corp
843 |International Game Technology | 943 |Koninklijke Ahold NV 1043 |Masco Corp 1143 |NBTY Inc
844 |International Paper Co 944 |KONINKLIJKE DSM NV 1044 |Masraf Al Rayan 1144 INCSoft Corp
845 |International Power PLC 045 E(\)/ninklijke Philips Electronics 1045 I\C/Igtitlgshita Electric Industrial 1145|NEC Corp.
gag |\ntralot SA-Integrated Lottery | g4¢ [ 50KMIN BANK 1046 |Matsushita Electric Works Ltd | 1146 |Nektar Therapeutics
Systems & Services
847 [Intuit Inc 947 ggEEA ELECTRIC POWER 1047 |Mattel Inc 1147 |Neste Oil OYJ
848 |Investec PLC 948 |KOREA EXCHANGE BANK 1048 |Maxim Integrated Products Inc | 1148 [Nestle SA
849 |Investor AB 949 |KOREA GAS CORPORATION |1049| W/, XIS COMMUNICATIONS 14449 |NETIA SA
gs0 |!nvestors Financial Services | g5 |\ oreq Zin Co Ltd 1050|May Gurney Integrated 1150 |Network Appliance Inc
Corp Services PLC
851 |Invitrogen Corp 951 |KOREAN AIR LINES CO LTD [1051|Mazda Motor Corp 1151 ﬂi“"’mk Healthcare Holdings
852 101 Corp Bhd 952 |KRAFT FOODS INC-A 1052|MBIA Inc 1152|New Oriental Education &
Technology Group
853 |Isetan Co Ltd 953 |Kroger Co/The 1053|McData Corp 1153 Elf;w York Community Bancorp
g54 |'Shikawajima-Harima Heavy | g5, |KRUNG THAIBANK PUB CO 4454 \cponald's Corp 1154 |New York Times Co
Industries Co Ltd LTD
855 |Islamic Arab Insurance Co 955 |KT CORP 1055|MCG Capital Corp 1155 |Newcrest Mining Ltd
856 |lIsle of Capri Casinos Inc 956 |KT&G CORP 1056 [McGraw-Hill Cos Inc/The 1156 INEWMONT MINING Corp.
857 [iStar Financial Inc 957 |Kuala Lumpur Kepong BHD 1057 |McKesson Corp 1157 |News Corp
858 |Isuzu Motors Ltd 958 |[KUBOTA CORP 1058 |Medco Health Solutions Inc 1158 |Nexity
859 |Italcementi SpA 959 /féeh”e & Nagel International {459 |\EDIASET SPA 1159 |Next PLC
860 EQBZSF{*F;'NVEST'MENTOS 960 |Kungsleden AB 1060|Medi-Clinic Corp Ltd 1160 |Nextgen Inc
861 |ITCLTD 961 |Kurita Water Industries Ltd 1061 |Medifast Inc 1161 |NGK Insulators Ltd
862 |lto En Ltd 962 |[KYOCERA CORP 1062 |Medimmune Inc 1162 |NH Hoteles SA
863 |ltochu Corp 963 |L-3 Communications Holdings [1063|MEDIOBANCA SPA 1163 |Nike Inc
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Inc

864 |ITT Corp 964 |La Polar SA 1064 |[Mediolanum SpA 1164 |Nikko Cordial Corp
865 |ITT Educational Services Inc | 965 hi‘l’é’ifggry Corp of America 4065 Medtronic Inc 1165 |Nikon Inc.
866 |ITV PLC 966 |Ladbrokes PLC 1066 |MEGA Brands Inc 1166 |[Nintendo Co., Ltd.
867 |lvanhoe Mines Ltd/CA 967 |LAFARGE SA 1067 |Meggitt PLC 1167 INIPPON BUILDING FUND INC
868 |IVG Immobilien AG 968 |Lagardere SCA 1068 |Meinl European Land Ltd 1168 |Nippon Denko Co Ltd
869 |J Crew Group Inc 969 [Lan Airlines SA 1069 mz'cca"uﬁ'j' Entertainment 1169 |Nippon Light Metal Co Ltd
870 |J Sainsbury PLC 970 'F-,ﬁgD SECURITIES GROUP 14,76 [Melion Financial Corp 1170 |Nippon Mining Holdings Inc
871 |John Wood Group Plc 971 |[LARSEN & TOUBRO LIMITED |[1071|Melrose PLC 1171 |NIPPON OIL CORP
872 |Jabil Circuit Inc 972 |LAS VEGAS SANDS CORP 1072|Merck & Co. Inc. 1172 |Nippon Sheet Glass Co Ltd
873 |Jaccs Co Ltd 973 |Laureate Education Inc 1073 |Merck KGaA 1173 [Nippon Steel Corp.
874 |Jafco Co Ltd 974 |Lawson Inc 1074 |Meridian Gold Inc 1174 |Nippon Yusen KK
875 |James Hardie Industries NV 975 |Legal & General Group PLC 1075 |Merrill Lynch & Co. 1175 |Nissan Motor Co. Ltd.
876 |Janus Capital Group Inc 976 |Legg Mason Inc 1076 |Metlife Inc 1176 |Nobel Biocare Holding AG
877 |Japan Airlines Corp 977 |Lehman Brothers Holdings Inc |1077 |Metro AG 1177 |Noble Corp
878 flfgfsq r’;"l_iféb” Electronics 978 |Lend Lease Corp Ltd 1078 |MetroPCS Communications Inc| 1178 |Nokia OYJ

JAPAN PRIME REALTY .
879 INVESTMEN 979 |Lennar Corp 1079|METROVACESA SA 1179 |Nomura Holding Inc.

JAPAN REAL ESTATE . Nomura Real Estate Holdings
880 INVESTMENT 980 |Leopalace21 Corp. 1080|Metso Oyj 1180 Inc

JAPAN RETAIL FUND . NOMURA REAL ESTATE
881 INVESTMENT 981 |Lexmark International Inc 1081 |MGIC Investment Corp 1181 OFFICE FU
882 |Japan Steel Works Ltd/The 982 |LG Card Co Ltd 1082|MGM Mirage 1182 |Nordea Bank AB
883 |Japan Tobacco Inc 983 |LG CORP 1083 |Micron Technology Inc 1183 |[Nordstrom Inc
884 |Jardine Matheson Holdings Ltd | 984 [LG Electronics Inc. 1084 |Microsoft Corp. 1184 |Norfolk Southern Corp
885 |JC Hyun System Inc 985 |LG Fashion Corp 1085|Midas Holdings Ltd 1185|Norsk Hydro ASA
886 |JC Penney Co Inc 986 |LG.PHILIPS LCD CO LTD 1086 |MIGROS TURK TAS 1186 [NORTEL NETWORKS CORP
887 |JDS Uniphase Corp 987 |LHS AG 1087 :\:I\i(l)lennium Pharmaceutical, 1187 |North Fork Bancorporation Inc
888 |JFE Holdings Inc 988 |Li & Fung Ltd 1088 |Millipore Corp 1188 |Northern Orion Resources Inc
889 |JJB Sports PLC 989 |Liberty International PLC 1089 |Minara Resources Ltd 1189 |Northern Rock PLC
890 [Johnson & Johnson 990 [Liberty Property Trust 1090|Minerva PLC 1190 |Northern Trust Corp
891 [Johnson Controls Inc 991 |LifePoint Hospitals Inc 1091 |Mirae Asset Securities Co Ltd |1191 [Northgate Minerals Corp
892 |Johnson Matthey PLC 992 |Lihir Gold Ltd 1092|Mirvac Group 1192 |Northrop Grumman Corp
893 |Jones Apparel Group Inc 993 [LINCARE HOLDINGS INC  |1093|misC BHD 1193 gf_’gh“mb”a” Water Group
894 |Jones Soda Co 994 |Lincoln National Corp 1094 |Mitchells & Butlers PLC 1194 [Norwegian Property ASA
895 |JP Morgan Chase & Co. 995 |Linde AG 1095|MITSUBISHI CORP 1195|Novagold Resources Inc

. . LINEAR TECHNOLOGY MITSUBISHI ELECTRIC )

896 |Julius Baer Holding AG 996 CORP 1096 CORP 1196 |Novartis AG
897 |Juniper Networks Inc 997 |Lion Nathan Ltd 1097 |Mitsubishi Estate Co. Ltd. 1197 |Novatel Wireless Inc
898 K2 Inc 998 titg“ore Mining International - {498 |\itsubishi Heavy Industries Ltd 1198 |Novelis Inc
899 |Kagara Zinc Ltd 999 [Liz Claiborne Inc 1099 I(\:/IgsngBISHI MATERIALS 1199 |Novell Inc
900 |Kagome Co Ltd 1000|LJ International Inc 1100 |Mitsubishi Rayon Co Ltd 1200 [Novellus Systems Inc
) Heh AL L heh LA L e L fE Eo Heh AL
1201 |Novolipetsk Steel 1301|PRA International 1401|Saipem SpA 1501 |Softbank Corp
1202 |Novo-Nordisk A/S 1302|PRAXAIR INC 1402|Sally Beauty Holdings Inc 1502[S-OIL CORPORATION
1203(NTPC LIMITED 1303 |Principal Financial Group Inc  |1403|Sally Malay Mining Ltd 1503 |Sojitz Corp
1204 |NTT Corporation 1304|PROCTER & GAMBLE CO 1404 |Salzgitter AG 1504 |Sol Melia SA
1205|NTT DOCOMO INC 1305|Progress Energy Inc 1405|Sampo Oyj 1505 ftod'a””” Power Holdings Co
1206 [NTT Urban Development Corp. | 1306 |Progressive Corp/The 1406 |Samsung Corp 1506 |Solarworld AG
1207 [Nucor Corp. 1307|PROKOM SOFTWARE SA | 1407 g‘z"ﬂf;”g Electro-Mechanics  |15471slera Holdings Inc
1208 |Nuflare Technology Inc 1308|Prologis 1408 gglvllﬁ_LSNG ELECTRONICS 1508 |Sompo Japan Insurance Inc
1209 [NuStar GP Holdings LLC 1309 |Promina Group Ltd 1409 ftzmsung Heavy Industries Co |45,9SONAE SGPS SA
1210|NutraCea 1310|Prosperity Minerals Holdings |1410|SanDisk Corp 1510(Sony Corp
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1211 |Nuveen Investments Inc 1311 |Prudential Financial Inc 1411|Sandvik AB 1511 |Sorouh Real Estate Co
1212|Nvidia Corp 1312|Prudential Plc. 1412|SANKYO CO LTD 1512|Sotheby's
1213 |Nymex Holdings Inc 1313|Prysmian SpA 1413 |Sanofi-Aventis 1513 |Southern Co/The
1214|NYSE Group Inc 1314 ﬁagﬁ)épégR & PROD 1414|SANPAOLO IMI SPA 1514|Southem Copper Corp
1215|Occidental Petroleum Corp 1315|PTT PCL 1415|Santos Ltd 1515|Southern Cross Healthcare Ltd
1216 |Office Depot Inc 1316|PUBLIC BANK BHD 1416|SANYO ELECTRIC CO LTD 1516 |Southwest Airlines Co

1217

OfficeMax Inc

1317

Public Service Enterprise
Group Inc

1417

SAP AG

1517

Sovereign Bancorp Inc

1218

OIL & NATURAL GAS CORP
LTD

1318

PUBLIC STORAGE INC

1418

SAPPORO HOLDINGS LTD

1518

SP Setia Bhd

1219

Oil Search Ltd

1319

Publicis Groupe

1419

Sara Lee Corp

1519

Spazio Investment NV

1220

OJI Paper Co Ltd

1320

Publishing & Broadcasting Ltd

1420

SATYAM COMPUTER
SERVICES LTD

1520

Spectrum Brands Inc

Spirit Aerosystems Holdings

1221|0Id Mutual PLC 1321|Pulte Homes Inc 1421|SBA Communications Corp 1521 Inc

1222|Olympus Corp 1322|Puma AG Rudolf Dassler Sport | 1422|SBI Holdings Inc 1522|Sponda OYJ

1223|OMC Card Inc 1323 |Punch Taverns PLC 1423|SBM Offshore NV 1523 |Sports Direct International PLC
1224 |0Omnicom Group Inc 1324 |Qantas Airways Ltd 1424 |Schering-Plough Corp 1524 |Sprint Nextel Corp
1225|Omniture Inc 1325|Qatar Gas Transport Co Nakilat| 1425|Schlumberger Ltd 1525|Square Enix Co Ltd
1226|OMRON CORP 1326 g:rtir International Istamic {4456 [Schneider Electric SA 1526|ST Dupont

1227|OMV AG 1327|QBE Insurance Group Ltd 1427 |Schroders PLC 1527|St George Bank Ltd
1228|Oneok Inc 1328|Q-Cells AG 1428 |Scientific Games Corp 1528|St Joe Co/The

1229|0PAP SA 1329|Qiagen NV 1429 gEgTT'SH & NEWCASTLE  |4529|st Jude Medical Inc
1230|Oplink Communications Inc | 1330{@Logic Corp 1430 gﬁ‘gﬁs“ & Southern Energy | 4534 |ST Modwen Properties Plc
1231|Oracle Corporation 1331 |Qualcomm Inc. 1431 |Scottish Power PLC 1531|St Paul Travelers Cos Inc/The

1232

Orbital Sciences Corp

1332

QUEST DIAGNOSTICS

1432

Seagate Technology

1532

Standard Chartered plc

1233 |Orco Property Group 1333 |Questar Corp 1433 |SEARS HOLDINGS CORP 1533 |Standard Life PLC
1234 |Orient Corp 1334 |Quiksilver Inc 1434 |Seat Pagine Gialle SpA 1534 |Staples Inc
1235|Orient-Express Hotels Ltd 1335|Quintain Estates & 1435|Seche Environnement 1535|STARBUCKS CORP

Development Plc

Qwest Communications

Starwood Hotels & Resorts

1236 |Oriflame Cosmetics SA 1336 International Inc 1436|Secom Co Ltd 1536 Worldwide Inc

1237 |Origin Energy Ltd 1337 |Rackable Systems Inc 1437 |Securitas AB 1537 |STATE BANK OF INDIA
1238|ORIX Corp 1338|Randgold Resources Ltd 1438|Security Capital Assurance Ltd |1538 |State Street Corp
1239|Orix JREIT Inc. 1339|Rank Group PLC 1439|Sega Sammy Holdings Inc 1539 |STATION CASINOS INC
1240|Orkla ASA 1340|Ratos AB 1440|SEI Investments Co 1540|Statoil ASA

1241|Osaka Gas Co Ltd 1341|Raytheon Co 1441|Seiko Epson Corp 1541 |Stericycle Inc
1242|Osstem Implant Co Ltd 1342|Realogy Corp 1442|SEKISUI CHEMICAL CO LTD |[1542|Steven Madden Ltd
1243 |Outokumpu OYJ 1343 |Reckitt Benckiser PLC 1443|Sekisui House Ltd 1543 [Stillwater Mining Co
1244 |Outotec Oyj 1344 |Reed Elsevier NV 1444 |SEMAFO Inc 1544 |STMicroelectronics N.V.
1245 8(\)/frl)'sea-Chinese Banking 1345|Reed Elsevier PLC 1445|SembCorp Industries Ltd 1545 |Stockland

1246 |Owens-lllinois Inc 1346 |Regency Centers Corp 1446|SembCorp Marine Ltd 1546 |Stora Enso Oyj

1247 |Paccar Inc 1347 |Regions Financial Corp 1447 |Sempra Energy 1547 |Strayer Education Inc
1248|Pacer International Inc 1348|Regis Corp 1448|Seohwa Telecom Co Ltd 1548 |Stryker Corp

1249 |Pacific Ethanol Inc 1349|Regus Group PLC 1449|SES Global SA 1549|Suez SA

1250 |Pacific Metals Co Ltd 1350 |RELIANCE INDUSTRIES 1450|SEVEN & THOLDINGS CO 4556 | Sumitomo Chemical Co Ltd

LIMITED

LTD

1251 |Pactiv Corp 1351|Remy Cointreau SA 1451|Severn Trent PLC 1551 [Sumitomo Corp
Shanda Interactive Sumitomo Electric Industries

1252 |Paddy Power PLC 1352|Renault SA 1452 Entertainment Ltd 1552 Lid
1253 |PAN American Silver Corp 1353 |Renewable Energy Corp AS 1453 |Shanks Group Plc 1553 lsr’]l:jTIStt?gs Il:t'ght Metal
1254 |Pantry Inc/The 1354 |Rentokil Initial PLC 1454 |Sharp Co. 1554 |Sumitomo Metal Industries Ltd
1255|Pargesa Holding SA 1355|Repsol YPF S.A. 1455 |SHERWIN-WILLIAMS CO/THE 1555 |Sumitomo Metal Mining Co Ltd
1256 |Parker Hannifin Corp 1356 |Republic Services Inc 1456 |Shimano Inc 1556 [Sumitomo Mitsui Financial GP

) SHIN CORPORATION PUB Sumitomo Reality &
1257 |Parlux Fragrances Inc 1357 |Resolution Plc 1457 COLTD 1557 Development Co Ltd.
1258|Parsvnath Developers Ltd 1358 |Reuters Group PLC 1458 |Shin-Etsu Chemical Co Ltd 1558 [SUMITOMO TITANIUM CORP
1259 |PartyGaming PLC 1359|Rexam PLC 1459 Shinhan Financial Group Co 1559 Sumitomo Trust & Banking Co

Ltd

Ltd/The

u
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1260 |Patterson Cos Inc 1360|Rexel SA 1460 |SHINSEGAE CO LTD 1560 |Summit Resources Ltd
1261 |Paychex Inc 1361|REYNOLDS AMERICAN INC |1461 |Shinsei Bank Ltd 1561|Sun Hung Kai Properties Ltd
1262|PCCW Ltd 1362 |RF Micro Devices Inc 1462 |Shire PLC 1562 |Sun Microsystems, Inc
1263 |Pearson PLC 1363 |Rhoen Klinikum AG 1463 |Shiseido Co Ltd 1563 |Suncorp-Metway Ltd
1264 |Penn National Gaming Inc 1364 |Ricoh Corp. 1464 |Shizuoka Bank Ltd/The 1564 |Sunoco Inc
1265|Pennon Group PLC 1365|Rinker Group Ltd 1465|Shore Gold Inc 1565 |Sunpower Corp

1266 |Pepsi Bottling Group Inc 1366 |RIO Narcea Gold Mines Ltd 1466 |Showa Shell Sekiyu KK 1566 |Sunrise Senior Living Inc
1267 |Pepsico Inc. 1367 |RIO TINTO Ltd. 1467 |Shuffle Master Inc 1567 |SUNTEC REIT
1268|PerkinElmer Inc 1368|RIO TINTO PLC 1468 S/AM CEMENT PUBLIC €O 14568 | suntrust Banks Inc
1269|Pernod-Ricard SA 1369|Risanamento SpA 1469|S/AM COMMERCIAL BANK {4 56915 nervalu Inc

PUB CO

1270

Persimmon PLC

1370

Ritchie Bros Auctioneers Inc

1470

Siemens AG

1570

SURGUTNEFTEGAZ-$US

1271

Peter Hambro Mining Plc

1371

Riverbed Technology Inc

1471

Sierra Health Services Inc

1571

Suzuki Motor Corp

1272

Petra Diamonds Ltd

1372

Robert Half International Inc

1472

Signet Group PLC

1572

Svenska Cellulosa AB

1273

PETROBRAS - PETROLEO
BRAS

1373

Roche Holding AG

1473

Silgan Holdings Inc

1573

Svenska Handelsbanken

1274

Petroplus Holdings AG

1374

Rockwell Automation Inc

1474

Silver Standard Resources Inc

1574

Swatch Group AG

1275

Peugeot SA

1375

Rockwell Collins Inc

1475

Silver Wheaton Corp

1575

Swedish Match AB

1276

PFF Bancorp Inc

1376

RODAMCO EUROPE NV

1476

SIME DARBY BHD

1576

Swire Pacific Ltd

SIMON PROPERTY GROUP

1277 |Pfizer Inc 1377|Rohm & Haas Co 1477 INC 1577 |Swiss Life Holding
1278 |PG&E Corp 1378|Rolinco NV 1478|SimpleTech Inc 1578|Swiss Reinsurance
1279 Pharmaceutical Product 1379|Rolls-Royce Group PLC 1479|Singapore Exchange Ltd 1579 |Swisscom AG

Development Inc

1280

Phelps Dodge Corp.

1380

Round One Corp

1480

Singapore Press Holdings Ltd

1580

SXR Uranium One Inc

1281

Phillips-Van Heusen

1381

Rowan Cos Inc

1481

Singapore Technologies
Engineering Ltd

1581

Sycamore Networks Inc

1282

Piaggio & C SpA

1382

Royal & Sun Alliance Insurance
Group

1482

Singapore Telecommunications
Ltd

1582

SYMANTEC CORP

Royal Bank of Scotland Group

1283|PIK Group 1383 PLC 1483|Sino Gold Mining Ltd 1583|Synaptics Inc
) . ROYAL CARIBBEAN .
1284 |Pinnacle Entertainment Inc 1384 CRUISES LTD 1484|SINO LAND CO 1584 |Synchronoss Technologies Inc
1285|Pioneer Corp. 1385|Royal Dutch Shell PLC 1485|SK Corp 1585|Syngenta AG
1286 |Pirelli & C Real Estate SpA 1386 |Royal Gold Inc 1486 |SK Networks Co Ltd 1586 |Synthes Inc
1287 |Pirelli & C SpA 1387 |Royal KPN NV 1487|SK Telecom Co. Ltd. 1587|Sysco Corp
1288|PMC - Sierra Inc 1388|Royal Numico NV 14gg|Skandinaviska Enskilda 1588|T Rowe Price Group Inc

Banken AB

PNC Financial Services Group

1289 Inc 1389|RR Donnelley & Sons Co 1489|SKF AB 1589|T&D Holdings Inc
1290 |Polaris Industries Inc 1390|RSC Holdings Inc 1490 |SL Green Realty Corp 1590 |[TABCORP Holdings Ltd
1291 |Polo Ralph Lauren Corp. 1391|RTI International Metals Inc 1491|SLM Corp 1591 | Taiheiyo Cement Corp

POLSKI KONCERN . .
1292 NAFTOWY S.A. 1392|RWE AG 1492 |Smith & Nephew PLC 1592 |Takara Holdings Inc
1293|Polyus Gold Co 1393 |SABMILLER PLC 1493|Smith & Wesson Holding Corp |1593|Takashimaya Co Ltd
1294 |Pool Corp 1394 |Sabre Holdings Corp 1494 |Smiths Group PLC 1594 | Takata Corp
1295|PORSCHE AG-PFD 1395|Safeco Corp 1495|Smurfit Kappa Group PLC 1595 | Takeda Pharmaceutical Co Ltd
1296 |Portugal Telecom SGPS SA  [1396/Safeway Inc 1496|Snai SpA 1596 E‘ge'Tm el
1297 |POSCO 1397 |Safran SA 1497 |SNS Reaal 1597 |Tamweel
1298 |Powerwave Technologies Inc  |1398|Sage Group PLC 1498 Sociedad General de Aguas de 1598 |Target Corp

Barcelona SA
1299|PPL Corp 1399|SAIC Inc 1499|Societe General 1599 I.'?;A CONSULTANCY SVS
1300|PPR 1400[SAINSBURY (J) PLC 1500 |Societe Television Francaise 1 [1600|TATA MOTORS LTD
£ Hheeh AL L Hech &AL Ly theh & £ Hheh &AL
1601 |TATA STEEL LIMITED 1701|UNICREDITO ITALIANO SPA |1801 ‘F’,VL'\é Morrison Supermarkets |49 | Aromatics Thailand PCL
1602|Tate & Lyle PLC 1702|Uniden Corp 1802 |WM Wrigley Jr Co 1902 |Arriva Plc
\ UNIFIED ENERGY . .

1603 |Tattersall's Ltd 1703 SYSTEM-$US 1803 |WMS Industries Inc 1903 |Arrow Electronics Inc
1604 | Taylor Woodrow PLC 1704 |Unilever PLC 1804 |Wolseley PLC 1904 |Arthur J Gallagher & Co
1605|TDK CORP 1705|UNION FENOSA SA 1805|Woodside Petroleum Ltd 1905 |ArvinMeritor Inc
1606 | Techne Corp 1706 |Union Pacific Corp 1806 |Woolworths Ltd 1906 |Asciano Group

u
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1607 | Technip SA 1707 |Unionmet Singapore Ltd 1807 |Woongjin Coway Co Ltd 1907 |Ashtead Group PLC
1608 | Tecnicas Reunidas SA 1708 |UNIPETROL 1808 |Woori Finance Holdings Co Ltd [1908 |[ASM International NV
1609 | Teijin Ltd 1709 |Unite Group Plc 1809 ‘é":ﬂg'”"esme”t & Securities |1909|ASM SpA
TELE NORTE LESTE United Industrial Corp/New
1610 PART-PREE 1710 York 1810|WorleyParsons Ltd 1910 |Assurant Inc
1611 |Tele2 AB 1711 |United Overseas Bank Ltd 1811 |WPP Group PLC 1911 |ASX Ltd
1612|TELECOM ITALIA SPA 1712|United Parcel Service Inc 1812|WW Grainger Inc 1912 |Atkins WS PLC
1613|Teledyne Technologies Inc 1713|United Spirits Ltd 1813 |Wyeth 1913 |Atlantia SpA
1614 Efi'ggs’gik“eb"'aget LM 1714|United States Steel Corp. 1814|Wyndham Worldwide Corp  |1914 |Atmos Energy Corp
1615|Telefonica 1715|United Surgical Partners 1815|Wynn Resorts Ltd 1915 | Atwood Oceanics Inc
International Inc
1616 | Telekom Austria AG 1716 |United Technologies Corp 1816 | Xceldiam Ltd 1916 |Autogrill SpA
1617 |TELEKOM MALAYSIA BHD 1717 |United Utilities Plc 1817 |Xerox Corp 1917 |AutoNation Inc
1618 E%EKOMUN'KACJA POLSKA|471g|UNITEDHEALTH GROUP INC |1818|Xilinx Inc 1918 | Autonomy Corp PLC
1619|Telenor ASA 1719]Universal Health Services Inc  |1819|XL Capital Ltd 1919 [Avanzit SA
1620|TeliaSonera AB 1720|Universal Technical Institute Inc| 1820 | Xstrata PLC 1920 |Avery Dennison Corp
1621|Tellabs Inc 1721 |Univision Communications Inc |1821|XTO Energy Inc 1921 |Avis Budget Group Inc
1622|Telstra Corp Ltd 1722|UOL Group Ltd 1822|Yahoo Inc. 1922 |Avista Corp
1623 |Temple-Inland Inc 1723 |UPM-Kymmene Oyj 1823|Yahoo! Japan Corp 1923 |Avnet Inc
1624 | TENAGA NASIONAL BHD 1724 |Uramin Inc 1824 |Yamaha Corp 1924 |AWD Holding AG
1625|Tenet Healthcare Corp 1725|Uranium Energy Corp 1825|Yamaha Motor Co Ltd 1925 |Azimut Holding SpA

1626

Tenke Mining Corp

1726

Uranium Resources Inc

1826

Yamana Gold Inc

1926

Balda AG

1627 |TEPPCO Partners LP 1727 |UrAsia Energy Ltd 1827 |Yamato Holdings Co Ltd 1927 |Baldor Electric Co

1628 |Teradyne Inc 1728|Urban Corp 1828 |YAPI VE KREDI BANKASI 1928 |Balfour Beatty PLC
1629|Terumo Corp 1729|US Bancorp 1829|Yell Group PLC 1929 gfler;]caasl\gg\nte dei Paschi di
1630|Tesco Plc 1730|US BioEnergy Corp 1830|Yum! Brands Inc 1930 i?;;;ﬂfg%wzcaya
1631 |Tetra Tech Inc 1731|US Global Investors Inc 1831|Zale Corp 1931 |Banco Espanol de Credito SA
1632|Texas Industries Inc 1732|USANA Health Sciences Inc 1832|ZENTIVA NV 1932 |Banco Espirito Santo SA
1633 |Texas Instruments Inc. 1733|USEC Inc 1833|Zimmer Holdings Inc 1933 |Banco Popolare Scarl
1634 |Textron Inc 1734]USJ Co Ltd 1834 |Zinifex Ltd 1934 [Banco Popular Espanol SA
1635|THAI OIL PCL 1735|UST INC 1835|Zions Bancorporation 1935 |Bank of East Asia Ltd
1636 |TNH§|JSP 'E,EFI{_OCHEM'CAL 1736|UTi Worldwide Inc 1836|Zodiac SA 1936 |Bank of Hawaii Corp

1637 |Thales SA 1737|Valero Energy Corp 1837|Zumiez Inc 1937 |Bank of Kyoto Ltd/The
1638|The9 Ltd 1738 |vallourec 1838 |zurich Financial Services AG 1938 girr]:/_?;glew York Mellon
1639|Theolia SA 1739|Valora Holding AG 1839199 Cents Only Stores 1939 |Bankinter SA
1640|Thermo Fisher Scientific Inc 1740|Varian Inc 1840 |Aalberts Industries NV 1940 [Banpu PCL

1641|THQ Inc 1741 |Vedanta Resources PLC 1841 |Aareal Bank AG 1941 |Barnes & Noble Inc

1642 |ThyssenKrupp AG 1742|Ventana Medical Systems Inc |1842 |Abengoa SA 1942 |Barnes Group Inc

1643 |Tiffany & Co. 1743|Ventas Inc 1843 |Abercrombie & Fitch Co 1943 |Beckman Coulter Inc

1644 |Timberland Co 1744 |Venture Corp Ltd 1844 |Acciona SA 1944 |Becton Dickinson & Co
1645|TIME WARNER INC 1745|Veolia Environnement 1845 |ACEA SpA 1945 |Belden Inc

1646 |Titan Industries Ltd 1746|VeraSun Energy Corp 1846 |Acom Co Ltd 1946 |Bellway PLC

1647 | Titanium Metals Corp 1747 |VeriSign Inc 1847 |Acuity Brands Inc 1947 |Belo Corp

1648|TJX Cos Inc 1748 \C/E)T/KII%T\IICATIONS 1848 |Admiral Group PLC 1948 |Bemis Co Inc

1649|TNT NV 1749|VESTAS WIND SYSTEMS A/S |1849 |Advance Auto Parts Inc 1949 |Benchmark Electronics Inc

1650

Toho Titanium Co Ltd

1750

VF Corp

1850

Advanced Medical Optics Inc

1950

Bendigo Bank Ltd

TOHOKU Electric Power Co

1651 Ine. 1751|VGX International Inc 1851 |Aegis Group Plc 1951 |Berkeley Group Holdings PLC
1652|Tokai Carbon Co Ltd 1752|Viacom Inc 1852 |AEM SpA 1952 |Big Lots Inc

1653 | TOKUYAMA CORPORATION [1753|Vinci SA 1853 |[Aeon Mall Co Ltd 1953 |Bilfinger Berger AG

1654 | Tokyo Dome Corp 1754 |Vivendi 1854 |Aeropostale Inc 1954 |Bill Barrett Corp

1655 1ok Electric Power Co 1755|Vodafone Group PLC 1855 |Affiliated Computer Services | 4955 | ginckBank N.V.

Inc/The

Inc

1656 | TOKYO ELECTRON LTD 1756 |Volcano Corp 1856 |[AGCO Corp 1956 |BioMed Realty Trust Inc
1657 | Tokyo GAS Co. Ltd. 1757 |Volkswagen AG 1857 |Aggreko Plc 1957 |BJ's Wholesale Club Inc
1658 | Tokyo Leasing Co Ltd 1758 |Volvo AB 1858 |AGL Energy Ltd 1958 |Borders Group Inc

u
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1659|Tokyo Tatemono Co Ltd 1759|VORNADO REALTY TRUST [1859|AGL Resources Inc 1959 |BorgWarner Inc
1660 | Tokyu Corp 1760]Vueling Airlines SA 1860 |Aiful Corp 1960 [Boskalis Westminster
1661 |Tokyu Land Corp 1761|Vulcan Materials Co 1861 |Aioi Insurance Co Ltd 1961 |Bovis Homes Group PLC
1662 |Toll Holdings Ltd 1762|Wachovia Corp 1862 |Airgas Inc 1962 |Bradken Ltd
1663 | Tomkins Plc 1763 \é\;alﬁl;)i:e(?‘ct)gsct;ruction 1863 |Airtran Holdings Inc 1963 |Brady Corp
1664 |Tomra Systems ASA 1764|Wacom Co Ltd/Japan 1864 |Aisin Seiki Co Ltd 1964 |Brambles Ltd
1665 |TomTom NV 1765|Waddell & Reed Financial Inc  |1865 |Aixtron AG 1965 |Briggs & Stratton Corp
1666 | Toppan Printing Co Ltd 1766 |Walgreen Co 1866 |Ajinomoto Co Inc 1966 |Brinker International Inc

1667

Topps Co Inc/The

1767

WAL-MART STORES INC

1867

Alaska Air Group Inc

1967

Brink's Co/The

1668

Toray Industries Inc

1768

Walt Disney Co

1868

Albany International Corp

1968

Bristow Group Inc

1669|Toshiba Corp. 1769|Warnaco Group Inc/The 1869 |Albemarle Corp 1969 |Brit Insurance Holdings Plc
1670|TOTAL S.A. 1770|Warner Chilcott Ltd 170 | flexandria Real Estate Equites| 17 |grixton PLC

1671|T0TO LTD 1771 |Washington Federal Inc 1871|Alfred McAlpine PLC 1971 E{gad”dge Financial Solutions
1672|Toyo Seikan Kaisha Ltd 1772|Washington Mutual Inc. 1872 |Alitalia SpA 1972 |Brother Industries Ltd

1673 |Toyota Motor Corp 1773|Waste Connections Inc 1873 |All Nippon Airways Co Ltd 1973 |Brown & Brown Inc

1674

TransCanada Corp

1774

Waste Management Inc

1874

Allco Finance Group Ltd

1974

Burren Energy PLC

1675

Transmontaigne Inc

1775

Waters Corp

1875

Allegheny Energy Inc

1975

Buzzi Unicem SpA

1676 |Transocean Inc 1776 |Wavin NV 1876 |Alliance & Leicester PLC 1976 |C&C Group PLC
1677 |Travis Perkins PLC 1777 |Weatherford International Ltd {1877 |Alliance Data Systems Corp 1977 |Cabot Corp
1678|Trend Micro Inc 177g|WEINGARTEN REALTY 1878 | Alliant Energy Corp 1978 |Cabot Oil & Gas Corp

INVESTORS

1679|TRIAD HOSPITALS INC 1779|WellCare Health Plans Inc 1879 |Allianz SE 1979 |CACI International Inc

1680 |Tribune Co 1780|WELLPOINT INC 1880 |Alpha Bank AE 1980 |Caltex Australia Ltd

1681 |Trina Solar Ltd 1781 |Wells fargo 1881 |Alpharma Inc 1981 |Cameron International Corp
1682 ITr:gmp Entertainment Resorts | 1785 \vendy's International Inc 1882 | Alps Electric Co Ltd 1982 |Carillion PLC

1683|TUI AG 1783|WERELDHAVE NV 1883 |Amada Co Ltd 1983 [Carmax Inc

1684 | Tullow Oil Plc 1784 |Wesfarmers Ltd 1884 |AMCOL International Corp 1984 |Carpenter Technology Corp

1685

TUPRAS-TURKIYE PETROL
RAFINE

1785

Western Digital Corp

1885

Amec PLC

1985

Carpetright PLC

1686

TURKCELL ILETISIM HIZMET
AS

1786

Western Metals Ltd

1886

American Eagle Ouftfitters Inc

1986

Casino Guichard Perrachon SA

American Financial Group

1687 |TURKIYE GARANTI BANKASI [1787 |Westfield Group 1887 Inc/OH 1987 |Casio Computer Co Ltd
1688 | TURKIYE IS BANKASI-C 1788 |Westpac Banking Corp 1888 |American Greetings Corp 1988 |Cattles PLC

1689|TVN SA 1789|Weyerhaeuser Co 1889 |AmeriCredit Corp 1989 [Celesio AG

1690|TXU Corp 1790|Wharf Holdings Ltd. 1890 |Ametek Inc 1990 |CenturyTel Inc
1691|Tyco International Ltd 1791 |Whirlpool Corp 1891 [Amlin PLC 1991 |CF Industries Holdings Inc
1692 |UBISOFT Entertainment 1792|Whitbread PLC 1892 |Amphenol Corp 1992 |CFS Retail Property Trust
1693|UBS AG 1793|Whole Foods Market Inc 1893 |Anixter International Inc 1993 |Champion Enterprises Inc
1694 |Uex Corp 1794 |Willbros Group Inc 1894 |AnnTaylor Stores Corp 1994 |Charter Plc

1695|UFJ NICOS Co Ltd 1795 William Hill PLC 1895 |Apria Healthcare Group Inc 1995 |Chemed Corp

1696 |Umicore 1796 |Williams Cos Inc 1896 |Arbitron Inc 1996 |Chemtura Corp

1697 |Under Armour Inc 1797 |Wilmar International Ltd 1897 |Arcandor AG 1997 |Chico's FAS Inc

1698 |UNIBAIL 1798 |Wilmington Trust Corp 1898 |Arch Coal Inc 1998 |Chipotle Mexican Grill Inc
1699 |UNIBANCO-UNITS 1799 (Windstream Corp 1899 |Archer-Daniels-Midland Co 1999 |Chittenden Corp

1700 {Uni-Charm Corp 1800 |WIPRO LTD 1900 |Arkema 2000 |ChoicePoint Inc

£ Hheh AL L Hech 2 AL Ly theh & £ Heh &AL

2001 ﬁ]’;;‘%‘]’g” Electric Power Co {5141 |Enagas 2201 |Hokuriku Electric Power Co 2301 |Life Time Fitness Inc
2002 |Chuo Mitsui Trust Holdings Inc |2102|Encore Acquisition Co 2202 |Home Retail Group PLC 2302 |Lindsay Corp

2003 [Cia Espanola de Petroleos SA |2103|Energen Corp 2203 |[Honam Petrochemical Corp 2303 [Live Nation Inc

Cie Generale de

2004 Geophysique-Veritas 2104 |Energy East Corp 2204 |Hormel Foods Corp 2304 [Longs Drug Stores Corp
2005 %‘Zﬁ:gggfsdA'Op“q”e Essilor |5105|ENSCO International Inc 2205 E’g”be"k Offshore Services 15345 || ouisiana-Pacific Corp

2006 |Cimarex Energy Co 2106 |Entertainment Properties Trust {2206 [Hovnanian Enterprises Inc 2306 |LS Cable Ltd

2007 [Cincinnati Bell Inc 2107 |Equifax Inc 2207 |[HOYA CORP 2307 |LS Industrial Systems Co Ltd
2008 |Citizen Holdings Co Ltd 2108|Equitable Resources Inc 2208 |Hubbell Inc 2308 |LSI Corp

2009|Citizens Communications Co |2109|Equity One Inc 2209 |[Humana Inc 2309 |Lubrizol Corp
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2010

City National Corp/CA

2110

ERG SpA

2210

Hyosung Corp

2310

Lyondell Chemical Co

2011

Clarion Co Ltd

2111

Ethan Allen Interiors Inc

221

Hyundai Development Co

231

M&T Bank Corp

2012|Cleco Corp 2112 |EW Scripps Co 2212 |Hyundai Mipo Dockyard 2312 |[Mack-Cali Realty Corp
2013|Close Brothers Group Plc 2113 |Expro International Group 2213 |laws Group Plc 2313 |Macquarie Airports
2014 |CME Group Inc 2114 |Exterran Holdings Inc 2214 :é)ser:iaanléineas Aereas de 2314 [Macquarie Group Ltd
2015|CMS Energy Corp 2115 |Factset Research Systems Inc {2215 |Idacorp Inc 2315 [Macy's Inc
2016 |CNP Assurances 2116 |Fair Isaac Corp 2216 |IDEX Corp 2316 |Makino Milling Machine Co Ltd
2017|Cochlear Ltd 2117 |Fairchild Semiconductor 2217 |IFIL - Investments SpA 2317 |Makita Corp

International Inc
2018|Collective Brands Inc 2118 |Fairfax Media Ltd 2218 |1G Group Holdings PLC 2318 [Manitowoc Co Inc/The

2019|Colonial BancGroup Inc/The 2119 |Family Dollar Stores Inc 2219 |IHI Corp 2319 [Manpower Inc
2020|Colonial Properties Trust 2120|FBD Holdings Plc 2220 |lhop Corp 2320 [Mapfre SA
2021 |Commerce Group Inc 2121 ;zgg(r:ia;tli\(l)e:]tlonal Mortgage 2221 |llyang Pharmaceutical Co Ltd |2321 |Marathon QOil Corp
2022|Commercial Metals Co 2122|Fidelity National Financial Inc {2222 IMI Pic 2322 mg"ﬁ” Popular Bank Public Co
2023|CommScope Inc 2123 g'de'.'ty National Information 15553 |1 bregilo SpA 2323 |Marshall & lisley Corp

ervices Inc
2024 [Computershare Ltd 2124 |First American Corp 2224 |IMS Health Inc 2324 |Massey Energy Co
2025|COMSYS Holdings Corp 2125|Firstgroup Plc 2225 |Incitec Pivot Ltd 2325 [McAfee Inc
2026|Conergy AG 2126 |Fletcher Building Ltd 2226 'F[‘Sgpe”de”t News & Media 15356 | McCormick & Co Inc/MD
2027|Consolidated Media Holdings 5157 |¢|ers Foods Inc 2227 |Indra Sistemas SA 2327 |MDC Holdings Inc

Ltd

2028

Consolidated Minerals Ltd

2128

Flowserve Corp

2228

IndyMac Bancorp Inc

2328

MDU Resources Group Inc

2029|Convergys Corp 2129|FMC Corp 2229 |Informa PLC 2329 |MeadWestvaco Corp
2030|Con-way Inc 2130|FMC Technologies Inc 2230 |Ingram Micro Inc 2330 mgd'ceo Paltac Holdings Co
2031 |Cookson Group PLC 2131 Fomento de Construcciones y 2231 |Integrys Energy Group Inc 2331 |Medicis Pharmaceutical Corp

Contratas SA

2032

Cooper Cos Inc/The

2132

Foot Locker Inc

2232

IntercontinentalExchange Inc

2332

Meiji Dairies Corp

International Flavors &

2033|Corio NV 2133 |Forest Oil Corp 2233 Fragrances Inc 2333 [MEMC Electronic Materials Inc
2034 |Corn Products International Inc |2134 |Fortescue Metals Group Ltd 2234 |International Rectifier Corp 2334 |Men's Wearhouse Inc
2035|Corp Financiera Alba 2135|Forth Ports Plc 2235 |Interpublic Group of Cos Inc 2335 |Mentor Corp

2036 |Corporate Express 2136 |Foster Electric Co Ltd 2236 |Intertek Group PLC 2336 |Mercury General Corp

2037

Cosmo Oil Co Ltd

2137

Fraport AG Frankfurt Airport
Services Worldwide

2237

Intesa Sanpaolo SpA

2337

Meredith Corp

2038|Cousins Properties Inc 2138 |Freenet AG 2238 |Inui Steamship Co Ltd 2338 |Metcash Ltd

2039|Covidien Ltd 2139 |Frontier Oil Corp 2239 |Invacare Corp 2339 |Michael Page International Plc
2040|CR Bard Inc 2140|Fugro NV 2240 |Invensys PLC 2340 “Cﬂg‘féfn’ﬂiirtiic:s?ﬁs”me”t
2041|Crane Co 2141|Fuji Heavy Industries Ltd 2241 :z‘ées""e”t Technology Group 15341 | \illea Holdings Inc
2042|Croda International 2142|FUJIFILM Holdings Corp 2242 |ION Geophysical Corp 2342 ’l\j"li_"g”“i”m & Copthome Hotels
2043|Crown Ltd 2143 |Fukuoka Financial Group Inc  |2243 |Irish Life & Permanent PLC 2343 |Mine Safety Appliances Co
2044 [CSK Holdings Corp 2144|G4s PLC 2244 |IRPC PCL 2344 |Minebea Co Ltd

2045|CSR PLC 2145|Game Group Plc 2245 'SSSX“" Finanziario Industriale |53, |\finoan Lines SA

2046 |Cullen/Frost Bankers Inc 2146 |GameStop Corp 2246 |ltalcementi SpA 2346 |Misys PLC

2047 |Cypress Semiconductor Corp |2147 |Gartner Inc 2247 |J Front Retailing Co Ltd 2347 I\C/Ici)tf:bishi Chemical Holdings
2048|Cytec Industries Inc 2148|GATX Corp 2248 Jack in the Box Inc 2348 tsubishi Gas Chemical Co
2049|Daegu Bank 2149|GEA Group AG 2249 |Jacobs Engineering Group Inc 2349 |Mitsubishi Logistics Corp
2050 |Daelim Industrial Co 2150|Genesco Inc 2250 apan General Estate Co 2350 |Mitsubishi Motors Corp

2051 |Daicel Chemical Industries Ltd |2151|Genuine Parts Co 2251 [JC Decaux SA 2351 |Mitsubishi Tanabe Pharma

Corp

Mitsubishi UFJ Lease &

2052 |Daido Steel Co Ltd 2152|Geox SpA 2252 |Jefferies Group Inc 2352 | .

Finance Co Ltd
2053 |Daifuku Co Ltd 2153 |Gestevision Telecinco SA 2253 |JGC Corp 2353 |Mitsui Chemicals Inc
2054 |Daiichi Chuo Kisen Kaisha  |2154|Getty Images Inc 2254 |JM Smucker Co/The 2354 | Mitsui Engineering &

Shipbuilding Co Ltd

2055

Daily Mail & General Trust

2155

Gildemeister AG

2255

John Wood Group PLC

2355

Mitsui Matsushima Co Ltd

2056

Dainippon Ink and Chemicals
Inc

2156

Global Payments Inc

2256

Johnston Press PLC

2356

Mitsui Mining Co Ltd
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2057 EAZ':L‘;ggt’Lf:;egg Lid 2157|Glory Ltd 2257 |Jones Lang LaSalle Inc 2357 |Mitsukoshi Ltd
2058 gﬁi[itzpon Sumitomo Pharma |, 4 e 500dman Group 2258 Joyo Bank Ltd/The 2358 |MLP AG
2059 |Dairy Crest Group PLC 2159|GPT Group 2259 (JS Group Corp 2359 |Modine Manufacturing Co
2060 |Daito Trust Construction Co Ltd|[2160|Graco Inc 2260 [JSR Corp 2360 |Mohawk Industries Inc
2061 |Daiwabo Co Ltd 2161 |Grafton Group PLC 2261 |JTEKT Corp 2361 |Mondi PLC
2062 |Dana Petroleum Plc 2162|Granite Construction Inc 2262 |Jubilee Mines NL 2362 [MoneyGram International Inc
2063 |Dassault Systemes SA 2163|Grant Prideco Inc 2263 |Juki Corp 2363 [Mori Seiki Co Ltd
2064 |DC Chemical Co Ltd 2164 |Great Atlantic & Pacific Tea Co (2264 [JUMBO SA 2364 |MSC Industrial Direct Co
2065|De La Rue PLC 2165|Great Plains Energy Inc 2265 |K+S AG 2365 [Murata Manufacturing Co Ltd
2066 [Dean Foods Co 2166|Great Portland Estates PLC 2266 |Kansas City Southern 2366 |Mylan Inc
2067 [Debenhams PLC 2167 |Grifols SA 2267 |Katokichi Co Ltd 2367 [Nabtesco Corp
2068 |Delphi Financial Group Inc 2168|Groupe Steria SCA 2268 |Kaydon Corp 2368 |Namhae Chemical
2069|Deluxe Corp 2169 gfrr'f”gi”ee””g & Construction| 5564 |Kemet Corp 2369 | National Express Group PLC
2070|Denbury Resources Inc 2170|GS Holdings Corp 2270 |Kennametal Inc 2370 [Natixis
2071 |Denki Kagaku Kogyo K K 2171|GS Yuasa Corp 2271 |Kerry Group PLC 2371 |NCI Building Systems Inc
2072 |DiamondRock Hospitality Co  |2172|Hagemeyer NV 2272 |Kesa Electricals PLC 2372 |NCR Corp
2073 |Diebold Inc 2173 |Hamamatsu Photonics KK 2273 |Keyence Corp 2373 [Neopost SA

Hamburger Hafen und Logistik

Network Equipment

2074 |DIRECTV Group Inc/The 2174 2274 |Kikkoman Corp 2374 .

AG Technologies Inc
2075|Discover Financial Services 2175|Hankyu Hanshin Holdings Inc |2275 |Kingspan Group Plc 2375 |Neuf Cegetel
2076|Donaldson Co Inc 2176 /':g"”o"e' Rueckversicherung 5,76 |ijrin Holdings Co Ltd 2376|NeuStar Inc
2077 |Dongkuk Steel Mill Co Ltd 2177 :'r']i;‘%’:r Insurance Group 2277 |Klepierre 2377 |New World Development Ltd
2078|Doosan Corp 2178 |Hanwha Chem Corp 2278 |Kloeckner & Co AG 2378 |Newell Rubbermaid Inc

2079

Doosan Heavy Industries and
Construction Co Ltd

2179

Hanwha Corp

2279

Knight Transportation Inc

2379

Newfield Exploration Co

2080

Dover Corp

2180

Harris Corp

2280

Koninklijke BAM Groep NV

2380

Nexans SA

2081

DOWA HOLDINGS CO LTD

2181

Harsco Corp

2281

Kontron AG

2381

NGK Spark Plug Co Ltd

Korea Investment Holdings Co

2082 |Downer EDI Ltd 2182|Harvey Norman Holdings Ltd  |2282 Ltd 2382 [NHK Spring Co Ltd
2083|DPL Inc 2183 |Haseko Corp 2283 |Korea Kumho Petrochemical |2383|Nichias Corp

2084 |Dril-Quip Inc 2184 |Havas SA 2284 |KT Freetel Co Ltd 2384 [Nicor Inc

2085|DS Smith PLC 2185|HB Fuller Co 2285 |Kumho Industrial Co Ltd 2385 |Nidec Corp

2086 |DST Systems Inc 2186 |HCC Insurance Holdings Inc  |2286 |Kuraray Co Ltd 2386 [Nippon Chemi-Con Corp

2087

DTE Energy Co

2187

Heidelberger Druckmaschinen
AG

2287

Kyowa Hakko Kogyo Co Ltd

2387

Nippon Electric Glass Co Ltd

2088

Dun & Bradstreet Corp

2188

Helix Energy Solutions Group
Inc

2288

Kyushu Electric Power Co Inc

2388

Nippon Express Co Ltd

2089

Dycom Industries Inc

2189

Hellenic Exchanges SA Holding
Clearing Settlement and
Registry

2289

La Seda de Barcelona SA

2389

Nippon Meat Packers Inc

LandAmerica Financial Group

2090Dynegy Inc 2190|Helmerich & Payne Inc 2290 Inc 2390 [Nippon Metal Industry Co Ltd
2091 |Dyno Nobel Ltd 2191|Hercules Inc 2291 |Lanxess AG 2391 |Nippon Suisan Kaisha Ltd
2092 |Eastman Chemical Co 2192|Highwoods Properties Inc 2292 |Lear Corp 2392 [Nippon Yakin Kogyo Co Ltd
2093 |easyJet PLC 2193 |Hikari Tsushin Inc 2293 |Leggett & Platt Inc 2393 |Nipponkoa Insurance Co Ltd
2094 |Eaton Vance Corp 2194 |Hino Motors Ltd 2294 |Legrand SA 2394 [NiSource Inc

2095 |Ebara Corp 2195|Hitachi Chemical Co Ltd 2295 |Leighton Holdings Ltd 2395 |Nissan Chemical Industries Ltd
2096 |[Edwards Lifesciences Corp 2196 ggaftzi Construction Machinery 2296 |Lennox International Inc 2396 [Nissha Printing Co Ltd

2097 |EFG Eurobank Ergasias SA 2197 |Hitachi Metals Ltd 2297 |Leoni AG 2397 [Nisshin Seifun Group Inc

2098 |Eiffage SA 2198 |Hitachi Zosen Corp 2298 |Leucadia National Corp 2398 |Nisshin Steel Co Ltd

2099 Efcl_‘t:if Power Development |, 199 14, kaido Electric Power Co Inc|2299 |Lexington Realty Trust 2399 |Nisshinbo Industries Inc

2100 |Electrocomponents PLC 2200 |Hokuhoku Financial Group Inc |2300 [LG Chem Ltd 2400 [Nitto Denko Corp

k33 Hech A S e LA oy Heh ¢ k33 Hech LA

2401 [Noble Energy Inc 2501|RPM International Inc 2601 g?)r:a Rete Elettrica Nazionale 2701 |Zenith National Insurance Corp
2402 |Nomura Research Institute Ltd |2502|Ryanair Holdings plc 2602 |Terra Industries Inc 2702 |Zeon Corp

2403 |Norddeutsche Affinerie AG 2503 |Ryder System Inc 2603 |Tesoro Corp 2703(3i Infrastructure Ltd

2404 |Nordex AG 2504 |Ryland Group Inc 2604 |Texas Instruments Inc 2704888 Holdings PLC

u
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2405

Northeast Utilities

2505

Ryohin Keikaku Co Ltd

2605

THK Co Ltd

2705

A P Moller - Maersk A/S

2406

Northern Foods PLC

2506

Sacyr Vallehermoso SA

2606

Thomas & Betts Corp

2706

Aaron Rents Inc

2407 [Northgate Plc 2507 |Saks Inc 2607 |Thomas Cook Group PLC 2707 |ABC-Mart Inc

2408|NSK Ltd 2508 |Samsung Engineering Co Ltd 2608 [Thomson 2708 |ABM Industries Inc

2409|NSTAR 2509|Samsung Fire & Marine 2609 |Thor Industries Inc 2709 |Accenture Ltd

Insurance Co Ltd

2410[NTN Corp 2510|Samsung SDI Co Ltd 2610 |Thoresen Thai Agencies Pcl 2710|Access Co Ltd

2411 [Nufarm Ltd 2511|Samsung Securities Co Ltd 2611 |Tidewater Inc 2711 |Acxiom Corp

2412 Nutreco Holding NV 2512|Samsung Techwin Co Ltd 2612 |Timken Co 2712 |AddTech AB

2413 |NYSE Euronext 2513|Sankyu Inc 2613 |Tiscali SpA 2713 |Administaff Inc

2414|Obayashi Corp 2514|Sanyo Shokai Ltd 2614 [Tognum AG 2714|Advance America Cash
Advance Centers Inc

2415|Obrascon Huarte Lain SA 2515]Saras SpA 2615 | Toho Co Ltd/Tokyo 2715 |Advisory Board Co/The

2416|0CE NV 2516 Sasebo Heavy Industries Co 2616 | Toho Gas Co Ltd 2716 Aegean Marine Petroleum

Ltd Network Inc

2417 |Oceaneering International Inc  |2517|SCANA Corp 2617 | Toho Zinc Co Ltd 2717 |AerCap Holdings NV

2418|0dakyu Electric Railway Co Ltd|2518|SCOR SE 2618 |Tokai Carbon Co Ltd 2718 ﬁﬁlrfr’]f";;t - Russian International

2419|OGE Energy Corp 2519|Scotts Miracle-Gro Co/The 2619 I?dkyo Steel Manufacturing Co 2719 |Aftermarket Technology Corp

2420|OKUMA Corp 2520|SEACOR Holdings Inc 2620 |Toll Brothers Inc 2720|Agrana Romania SA Buzau

2421|0Id Republic International Corp|2521|Sealed Air Corp 2621 |TonenGeneral Sekiyu KK 2721 |Ahli United Bank

2422|0lin Corp 2522|Segro PLC 2622 | Topcon Corp 2722 |Air Water Inc

2423|0M Group Inc 2523 ?ﬁ“s't‘” Housing Properties 2623 |Torchmark Corp 2723|Airports of Thailand PCL

2424 |Omnicare Inc 2524 1Serco Group PLC 2624 | Toro Co 2724 |AK Steel Holding Corp

2425|OneSteel Ltd 2525]Service Corp International/lUS |2625 |Tosoh Corp 2725 |Akamai Technologies Inc

2426|Ono Pharmaceutical Co Ltd 2526|SGL Carbon AG 2626 | Toyama Chemical Co Ltd 2726 |Akcansa Cimento AS

2427|0rica Ltd 2527 |Shaw Group Inc/The 2627 |Toyo Engineering Corp 2727 |Al Abdullatif Industrial
Investment Co

242g|QSAKA Titanium Technologies |,5-g [ shikoku Electric Power Co Inc |2628 [Toyo Suisan Kaisha Ltd 2728|Al Rajhi Bank

Co

2429

Oshkosh Truck Corp

2529

Shima Seiki Manufacturing Ltd

2629

Toyota Boshoku Corp

2729

AL Tamdeen Investment Co
KSCC

2430

Overseas Shipholding Group
Inc

2530

Shimamura Co Ltd

2630

Toyota Industries Corp

2730

Albalact SA

Alchevskiy Metalurgiyniy

2431 |Oxiana Ltd 2531[Shimizu Corp 2631 | Toyota Tsusho Corp 2731 .
Kombinat
2432 |Packaging Corp of America 2532 Etr:jmko Electric Industries Co 2632 |Trane Inc 2732|Alcon Inc
2433 |PagesJaunes Groupe SA 2533 |Shinko Securities Co Ltd 2633 | Transurban Group 2733 |Aleva AD Novi Knezevac

2434 |Paladin Energy Ltd 2534 |Shinwa Kaiun Kaisha Ltd 2634 |Travelers Cos Inc/The 2734 |Alexion Pharmaceuticals Inc
2435|Pall Corp 2535]Shionogi & Co Ltd 2635 |Trinity Industries Inc 2735 |Alfa Laval AB

2436 |Par Pharmaceutical Cos Inc 2536 |Showa Denko KK 2636 | Trinity Mirror Plc 2736 |Almarai Co Ltd

2437 |Park24 Co Ltd 2537 |Showa Shell Sekiyu KK 2637 | Triumph Group Inc 2737 |Alro SA

2438 |Parker Hannifin Corp 2538 |Sierra Pacific Resources 2638 |Tullett Prebon PLC 2738 |Alujain Corp

2439 |Parmalat SpA 2539|SIG Plc 2639 | Tupperware Brands Corp 2739 |AM Castle & Co
2440|Peabody Energy Corp 2540(Sims Group Ltd 2640 | Tween Brands Inc 2740 |Amerco Inc

2441 |Pediatrix Medical Group Inc ~ |2541|SK Energy Co Ltd 2641 Tyson Foods Inc 2741 mgm‘;asnlﬁg'e & Manufacturing

American Science &

2442 |Penn Virginia Corp 2542|SK Holdings Co Ltd 2642 |Ube Industries Ltd/Japan 2742 : .

Engineering Inc
2443 |Pentair Inc 2543|SKC Co Ltd 2643 |UDR Inc 2743 |Amkor Technology Inc
2444 |Pepco Holdings Inc 2544 |SMC Corp/Japan 2644 |Ulvac Inc 2744 |AMN Healthcare Services Inc
2445|PepsiAmericas Inc 2545|Smith International Inc 2645 gg‘g;e di Banche ltaliane 2745|AMR Corp
2446 |Perpetual Ltd 2546 |Smithfield Foods Inc 2646 |Unipol Gruppo Finanziario SpA |2746 |AMS Osiguranje ad Beograd
2447 |Pfleiderer AG 2547 |Snam Rete Gas SpA 2647 |Unit Corp 2747 |Amylin Pharmaceuticals Inc
2448|PharMerica Corp 2548|Snap-On Inc 2648 |United Business Media PLC ~ |2748|Anadolu Cam Sanayii AS
2449|Pinnacle West Capital Corp 2549]Soco International PLC 2649 |United Group Ltd 2749 ggﬁgs;ﬁAEsfes Biracilik Ve Malt
2450 |Pioneer Natural Resources Co |2550|Sodexho Alliance SA 2650 |United Internet AG 2750 |Analogic Corp
2451 |Piper Jaffray Cos 2551|Software AG 2651 |United Rentals Inc 2751 |Anchor Bancorp Wisconsin Inc
2452 |Piraeus Bank SA 2552|Sogecable SA 2652 |Universal Corp/Richmond VA  [2752|Angelica Corp
2453 |Pitney Bowes Inc 2553|SOITEC 2653 |Universal Health Services Inc  |2753|Ansys Inc
2454 |Plains Exploration & Production|2554 |Solaria Energia y Medio 2654 |Unum Group 2754 |Applied Industrial Technologies
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Co Ambiente SA Inc
2455|Plantronics Inc 2555|Solon AG Fuer Solartechnik 2655|UNY Co Ltd 2755 |Arab National Bank
2456 |Plum Creek Timber Co Inc 2556 |Sonic Healthcare Ltd 2656 |URS Corp 2756 |Arabian Cement
2457 |PMI Group Inc/The 2557 |Sonoco Products Co 2657 [USG People NV 2757 |Arcelik
2458|PNM Resources Inc 2558|Southern Union Co 2658 |Ushio Inc 2758|ARDAF - Societatea de
Asigurare Reasigurare SA
2459 |Potlatch Corp 2559|Southwestern Energy Co 2659 |Valad Property Group 2759 |Ardepro Co Ltd
2460 |PPG Industries Inc 2560|Spectra Energy Corp 2660 |Valassis Communications Inc  |2760|Ariba Inc
2461 |Praktiker Bau- und 2561|SPX Corp 2661 |Valeo SA 2761 Arif Habib Ltd
Heimwerkermaerkte AG
2462 |Precision Castparts Corp 2562 |SRA International Inc 2662 |Valmont Industries Inc 2762 |Armstrong World Industries Inc

2463 |Premier Farnell PLC 2563|St Mary Land & Exploration Co [2663 |Valspar Corp 2763 |Artego SA

2464 |Premier Foods PLC 2564 |Stada Arzneimittel AG 2664 |Varian Medical Systems Inc 2764 |Artistic Denim Mills Ltd
2465|Pre-Paid Legal Services Inc  |2565|Stagecoach Group PLC 2665 |Vedior NV 2765 2;;?&2?:{‘95};‘2’;‘:;“
2466 |Pride International Inc 2566 |StanCorp Financial Group Inc |2666 |Venture Production PLC 2766 |Asahi Pretec Corp
2467 |ProAssurance Corp 2567 |Stanley Electric Co Ltd 2667 |Vishay Intertechnology Inc 2767 |Aseer

2468

Promise Co Ltd

2568

Stanley Works/The

2668

Vossloh AG

2768

Asigurare Reasigurare Astra
SA Bucuresti

2469

Promotora de Informaciones
SA

2569

Star Micronics Co Ltd

2669

Wabtec Corp

2769

Atelierele Cfr Grivita

2470|ProSiebenSat.1 Media AG 2570|Stone Energy Corp 2670 |Wacker Chemie AG 2770 |Atmel Corp

2471 |Protective Life Corp 2571|STX Engine Co Ltd 2671 |Watsco Inc 2771 |Atrium Co Ltd

2472 |Provident Financial Plc 2572|STX Shipbuilding Co Ltd 2672 |Watson Pharmaceuticals Inc  |2772|Autokomanda AD Beograd
PT Multimedia Servicos de

2473 |Telecomunicacoes e 2573|Sumco Corp 2673 |Watson Wyatt Worldwide Inc  [2773|Autoliv Inc
Multimedia SGPS SA

2474 |Public Power Corp SA 2574 |Sumitomo Heavy Industries Ltd|2674 |Watts Water Technologies Inc {2774 |Automatica Bucuresti

Sumitomo Rubber Industries

2475|Puget Energy Inc 2575 Inc 2675 |Webster Financial Corp 2775 |Automobile Craiova-Craiova
2476 |Pusan Bank 2576|Sundrug Co Ltd 2676 |Weir Group Plc (The) 2776 |Avala Ada AD

2477 |Quanex Corp 2577 |Superior Energy Services 2677 |Wendel 2777 |Avicola SA Bucuresti
2478 |Quanta Services Inc 2578|Suruga Bank Ltd 2678 |Westar Energy Inc 2778 |Avocent Corp
2479|Quicksilver Resources Inc 2579|Suzuken Co Ltd 2679 |Western Union Co/The 2779 |AVX Corp

2480Radian Group Inc 2580|Sybase Inc 2680 |WGL Holdings Inc 2780 |Axfood AB
2481|RadioShack Corp 2581 |Symrise AG 2681 |W-H Energy Services Inc 2781|Axis Communications AB
2482 |Ralcorp Holdings Inc 2582|Synovus Financial Corp 2682 |Williams-Sonoma Inc 2782 |Aygaz AS

2483 |Rallye SA 2583|Sysmex Corp 2683 |Wincor Nixdorf AG 2783 |Azgard Nine Ltd

2484 |Randstad Holding NV 2584 |Taihan Electric Wire Co Ltd 2684 |Winnebago Industries 2784 |Azovstal

2485|Raymond James Financial Inc |2585|Taisei Corp 2685 |Wisconsin Energy Corp 2785 |B&B Tools AB

2486 |Rayong Refinery PCL 2586 | Taisho Pharmaceutical Co Ltd |2686 [Wolters Kluwer NV 2786 |Backa fabrika secera AD

Bakrieland Development Tbk

2487 |Rayonier Inc 2587 |Taiyo Nippon Sanso Corp 2687 |Worthington Industries Inc 2787 PT

2488 |Realty Income Corp 2588|Taiyo Yuden Co Ltd 2688 |WR Berkley Corp 2788 [Bamtonnelstroy

2489|Red Electrica de Espana 2589 | Takefuji Corp 2689 |Wright Express Corp 2789 |Banat fabrika ulja AD

2490 |Redrow PLC 2590|Tanger Factory Outlet Centers [2690 [Xcel Energy Inc 2790 (Banca CR Firenze

2491 |Regal-Beloit Corp 2591 [Tatts Group Ltd 2691 | Yakult Honsha Co Ltd 2791 Eil"g"Ok Dusit Medical Service
2492 |Reliance Steel & Aluminum Co |2592|Taylor Wimpey PLC 2692 |Yamada Denki Co Ltd 2792 (Bank BPH SA

2493 |Rengo Co Ltd 2593 |TCF Financial Corp 2693 |Yamatake Corp 2793 |Bank Zachodni WBK SA

2494 |Resmed Inc 2594 |TECO Energy Inc 2694 |Yamato Kogyo Co Ltd 2794 |BankAtlantic Bancorp Inc
2495|Resmed Inc 2595 Tele Atlas NV 2695 |Yamazaki Baking Co Ltd 2795 |Bankrate Inc
2496|Rheinmetall AG 2596 | Telecom Corp of New Zealand 5506 |vaskawa Electric Corp 2796|Banque Saudi Fransi

Ltd

2497 |Rhodia SA 2597 | Teleflex Inc 2697 |Yokogawa Electric Corp 2797 |Banyan Tree Holdings Ltd

2498 |Robbins & Myers Inc 2598 | Tenaris SA 2698 | Yokohama Rubber Co Ltd/The |2798|Barlinek SA

2499|Rohm Co Ltd 2599 |Teradata Corp 2699 \L(t‘ée Yuen Industrial Holdings | 5799 |p,rwa Real Estate Co

2500 |Roper Industries Inc 2600/ Terex Corp 2700 |Zeltia SA 2800 |Baverische Hypo- und
Vereinsbank AG

£ Hhech AL L Hech 2 AL Ly theh & £ Hheh &AL

2801 (BB Minaqua AD 2901 |Coldwater Creek Inc 3001 |EMCOR Group Inc 3101 |Herman Miller Inc

2802|BBG Alum-TL 2902|Coloplast A/S 3002 |Emirates Telecom Corp 3102|Hero Honda Motors Ltd
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2803 |BEA Systems Inc 2903[Colruyt SA 3003 |Empresas ICA SAB de CV 3103 |Hewitt Associates Inc
2804 |Beacon Roofing Supply Inc 2904 |Comcereal SA Constanta 3004 |EnCana Corp 3104 |Hexagon AB
2805 |BearingPoint Inc 2905 |Compuware Corp 3005 Endo Pharmaceuticals 3105|Hirose Electric Co Ltd

Holdings Inc

2806 |Bebe Stores Inc 2906 |comScore Inc 3006 |Energy Conversion Devices Inc|3106 |Hitachi Cable Ltd
2807|Belk Inc 2907 |Connaught PIc 3007 [en-japan Inc 3107 ggfgh' High-Technologies
2808 |Beloretsk Iron & Steel Works  |2908|Consolidated Graphics Inc 3008|Epcos AG 3108 |Hitachi Koki Co Ltd

2809 |Beneficial Mutual Bancorp Inc  |2909 |Continental Airlines Inc 3009 |Equinix Inc 3109 |HLTH Corp
2810|Berkshire Hathaway Inc 2910|Cooper Tire & Rubber Co 3010|Equinox Minerals Ltd 3110|HNI Corp

2811 |Big C Supercenter PCL 2911 |Copart Inc 3011 |Eramet 3111 |Hochschild Mining PLC

Eregli Demir ve Celik

2812|BIM Birlesik Magazalar AS 2912|Core Laboratories NV 3012 Fabrikalari TAS 3112|Holidaybreak PLC
2813|Bio-Rad Laboratories Inc 2913|Corp GEO SAB de CV 3013|Eros International PLC 3113 |Holmen AB

2814 |Bioton SA 2914 |Corporate Executive Board Co |3014|Esprinet SpA 3114 |Hologic Inc
2815|Bio-Treat Technology Ltd 2915|Corrections Corp of America  |3015|Etihad Etisalat Co 3115|Homeserve PLC

2816|BIP AD 2916|Cosan SA Industria e Comercio| 3016 |Euler Hermes SA 3116 |Horiba Ltd

2817 [BlackRock Kelso Capital Corp |2917|S0Smote Mobile 3017|Euronav NV 3117 [Hosiden Corp
Telecommunications SA

2818|Blue Coat Systems Inc 2918|CoStar Group Inc 3018|Euronet Worldwide Inc 3118 Hosken Consolidated

Investments Ltd

2819|Blue Nile Inc 2919|CPFL Energia SA 3019 |Everest Re Group Ltd 3119 |House Foods Corp

2820|Bogoslovskoe Rudoupravienie [2920]|Cramo OYJ 3020|Evolution Group PLC 3120 |ousing Development &
Infrastructure Ltd

2821|Bosch Corp 2921|Cree Inc 3021|EVS Broadcast Equipment SA |3121|HSBC Infrastructure Co Ltd

2822 |Bossa Ticaret Sanayi Isletme |2922|CROCS Inc 3022|Exelixis Inc 3122|Huber & Suhner AG

2823|Bourbon SA 2923|Crucell NV 3023 |Expedia Inc 3123 |Huhtamaki Oyj

2824 |Boyds Collection Ltd 2924|CSM 3024 |Exxaro Resources Ltd 3124 [Hulamin Ltd

2825|BRD-Groupe Societe Generale [2925|CSR Ltd 3025|F5 Networks Inc 3125|Human Genome Sciences Inc

2826 |Brightpoint Inc 2926 |Cubic Corp 3026 |FARO Technologies Inc 3126 |[Hunter Douglas NV

2827 |Brookline Bancorp Inc 2927|Cymer Inc 3027 |Fastenal Co 3127 [Huntington Bancshares Inc/OH

2828 |Brostrom AB 2928 |Cyrela Brazil Realty SA 3028 |FEI Co 3128 |Huntsman Corp

2829|Bryanskoblgaz OAO 2929|D/S Norden 3029 |Fifth Power Generation Co 3129 |Huron Consulting Group Inc

2830 ?iiaHr;\;\AISEtleri Sanayi ve 2930|D/S Torm A/S 3030|Finning International Inc 3130|Husky Energy Inc

2831|BUCUR SA Bucuresti 2931 |Daejan Holdings 3031 |FirstRand Ltd 3131|Husqvarna AB

2832|Bucuresti Turism SA Bucuresti [2932|Daewoo Motor Sales 3032|Flextronics International Ltd 3132|Hwange Colliery Co Ltd

2833 |Bucyrus International Inc 2933 |Daiei Inc/The 3033 |Fonciere Des Regions 3133 |Hysan Development Co Ltd

2834|Budimex SA 2934|Daihen Corp 3034 |Foster Wheeler Ltd 3134 Et{,“”da' Department Store Co

2835|Bukit Sembawang Estates Ltd |2935|Daimler AG 3035|Franklin Electric Co Inc 3135[IAC/InterActiveCorp

2836 |Bure Equity AB 2936 |Daktronics Inc 3036 |Frontline Ltd 3136 |Iconix Brand Group Inc

2837 |Burger King Holdings Inc 2937 |Danisco A/S 3037|FTI Consulting Inc 3137|IDB Development Corp Ltd

2838|Cablevision Systems Corp 2938 |Daum Communications Corp  |3038|Fuel Tech Inc 3138|IDB Holding Corp Ltd

2839|Cadence Design Systems Inc  |2939|David Jones Ltd 3039|Fuji Television Network Inc 3139|ldearc Inc

2840|Calgon Carbon Corp 2940|Davis Service Group PLC 3040 |Futaba Industrial Co Ltd 3140|ldexx Laboratories Inc

2841 [Calsonic Kansei Corp 2941 |DealerTrack Holdings Inc 3041|G&K Services Inc 3141|IFA Hotels & Resorts

2842|Ganadian Imperial Bank of 15945 ne) Monte Foods Co 3042|Gafisa SA 3142[IHS Inc

Commerce/Canada

2843|Canadian National Railway Co [2943|Delek Global Real Estate LTD |3043|Galiform PLC 3143]11-Vl Inc

2844 Etznadia” Natural Resources 15944 [pejek Group Ltd 3044 |Galliford Try Plc 31441JM Corp BHD

2845|Canadian Pacific Railway Ltd |2945|Delek Real Estate Ltd 3045|Gamuda Bhd 3145|lliad SA

2846 |Canadian Tire Corp Ltd 2946 |Delhaize Group 3046 |Gardner Denver Inc 3146 |Immucor Inc

2847 |Canadian Utilities Ltd 2947 |Delta Air Lines Inc 3047|Garmin Ltd 3147 |Imotrust SA Arad

2848|Canfor Corp 294g|Delta Construction & 3048|Gazit Globe Ltd 3148 |imperial Oil Ltd

Rebuilding

2849|Canon Marketing Japan Inc 2949|Demag Cranes AG 3049 |Geberit AG 3149(Indesit Co SpA

2850 |Capella Education Co 2950|Dena Co Ltd 3050|General Cable Corp 3150|(Indiabulls Real Estate Ltd

2851|Carbone Lorraine 2951 |Dentsply International Inc 3051|Genmab A/S 3151 :g_?ofood Sukses Makmur Tbk

2852 |Cardo AB 2952|Dentsu Inc 3052|Genpact Ltd 3152|Industrias Penoles SAB de CV

2853 |Cargotec Corp 2953 |Derichebourg 3053 |Gen-Probe Inc 3153 [Infrasors Holdings Ltd

2854 |Carlisle Cos Inc 2954 |Desarrolladora Homex SAB de |3054 |Gentex Corp 3154 [Infrastructure Development
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cv Finance Co Ltd
CarrefourSA Carrefour Sabanci .
2855 Ticaret Merkezi AS 2955 |Detica Group Plc 3055|Geo Group Inc/The 3155]Inpar SA
2856 g3r50 Global Telecom SAB de | 5956 |neu12 AG 3056|Georg Fischer AG 3156 |Inpex Holdings Inc
2857 |Cascade Corp 2957 |Diagnosticos da America SA  |3057 |George Weston Ltd 3157 Integra LifeSciences Holdings

Corp

Integrated Device Technology

2858 |Castellum AB 2958 |Diamond Offshore Drilling Inc  |3058|Gerdau Ameristeel Corp 3158 Inc
2859|CDC Corp 2959 |Diana Shipping Inc 3059 |Getinge AB 3159|Intelligence Ltd
2860 |Celanese Corp 2960 |Digital River Inc 3060|Givaudan SA 3160|Inter Cars SA
2861 |Celestica Inc 2961 |Dignity PLC 3061 |Glitnir Banki HF 3161 |Interactive Data Corp
2862|Celgene Corp 2962 |Dimension Data Holdings PLC |3062|Global Industries Ltd 3162|Interface Inc
2863 gﬁ”tra's Eletricas Brasileiras )93 pionex Corp 3063|GMR Infrastructure Ltd 3163 |International Financial Advisors
2864 Central European Distribution 2964 |Disco Corp 3064|Go-Ahead Group Pic 3164 Inte.rnatlonal Investments
Corp Projects
2865|Central European Media 2965|Discount Investment Corp ~ |3065|Gold Reef Resorts Ltd 3165 |\nternational Nickel Indonesia
Enterprises Ltd Tbk PT
2866 |Central Glass Co Ltd 2966 | Discovery Holding Co 3066 |Golden Agri-Resources Ltd 3166 |International Speedway Corp
2867 |Central Japan Railway Co 2967 |DISH Network Corp 3067 |Goodman Fielder Ltd 3167 [Interserve PLC
2868|Cenveo Inc 2968|DLF Ltd 3068|GrafTech International Ltd 3168|Intersil Corp
2869|Cephalon Inc 2969 |Dolby Laboratories Inc 3069 |Great Canadian Gaming Corp |3169|Intuitive Surgical Inc
2870|Cerner Corp 2970 |Dollar Thrifty Automotive Group|3070|Great-west Lifeco Inc 3170 :E‘C’emess Medical Innovations
2871|CGl Group Inc 2971 |Dollar Tree Stores Inc 3071 |Group Five Ltd/South Africa 3171 |Investment Dar Co
2872|Chart Industries Inc 2972|Dolphin Capital Investors Ltd {3072 Sé“g\‘; Financiero Banorte SAB |4, 'T"r‘l’J':tta European Real Estate
2873|Check Point Software 2973|Domtar Corp 3073|Grupo Modelo SAB de v |3173|1P Group PLC
Technologies
2874 |Checkpoint Systems Inc 2974 |Don Quijote Co Ltd 3074|Grupo Televisa SA 3174 |Ipsen
2875|Cheesecake Factory/The 2975|Poosan Construction & 3075|GSI Commerce Inc 3175|iress Market Technology Ltd

Engineering Co Ltd

2876 |Chemring Group Plc 2976 |Draka Holding 3076|GTC Real Estate NV 3176 [Iron Mountain Inc
2877 Cia _de Distribucion Integral 2977 DreamWorks Animation SKG 3077|Gulf Bank KSC 3177 |israel Chemicals Ltd
Logista SA Inc
2878 Cia de Saneamento Basico do 2978 |Dresser-Rand Group Inc 3078|Gymboree Corp 3178|lIsrael Corp Ltd/The
Estado de Sao Paulo
2879|Cincinnati Financial Corp 2979|Drew Industries Inc 3079|H20 Retailing Corp 3179(IT Holding SpA
2880|Cinema City International NV |2980|DryShips Inc 3080|Hakuhodo DY Holdings Inc 3180|ltalian-Thai Development PCL
2881 |Cineworld Group PLC 2981|DSV A/S 3081 |Halfords Group PLC 3181|ITE Group PLC
2882|Cintas Corp 2982 |Dubai Financial Market 3082|Halma PLC 3182|Itochu Techno-Solutions Corp
2883 |CIRCOR International Inc 2983 |Ducati Motor Holding SpA 3083 |Hanarotelecom Inc 3183]|ltron Inc
2884|CJ Corp 2984 |Dynamic Materials Corp 3084 |Hang Lung Group Ltd 3184 |lzumi Co Ltd
2885|Clariant AG 2985 |DynCorp International Inc 3085 Hanjin Heavy Ind & Const 3185]j2 Global Communications Inc

Holdings Co Ltd

Clear Channel Outdoor

2886 Holdings Inc 2986 |eAccess Ltd 3086 |Hanwa Co Ltd 3186 [Jack Henry & Associates Inc
2887 [Clipper Windpower PLC 2987 |eaga PLC 3087 |Harry Winston Diamond Corp |3187 [Jackson Hewitt Tax Service Inc
2888|CLS Holdings Plc 2988|Earthlink Inc 3088|Harte-Hanks Inc 3188 |Jaiprakash Associates Ltd
2889|CMGI Inc 2989 |East Japan Railway Co 3089 |Haynes International Inc 3189(Jarden Corp

2890|CNA Financial Corp 2990 |Eastern Cement 3090 |Headlam Group Plc 3190[JB Hunt Transport Services Inc
2891 |CNET Networks Inc 2991 |Econet Wireless Holdings 3091 |Healthcare Services Group 3191[JBS SA

2892 |CNH Global NV 2992|Ecopack SA Ghimbav 3092|Healthspring Inc 3192|JD Group Ltd

2893 |Coast Investment Development|2993 |Edison SpA 3093 |Healthways Inc 3193 |Jerusalem Economy Ltd
2894|Cofinimmo 2994|Egypt Kuwait Holding Co 3094 miar“a”d Payment Systems 3194 )FE Shoji Holdings Inc

2895 Cogent Communications 2995 Egyptian Financial 3095 Heidrick & Struggles 3195Jindal Steel & Power Ltd

Group Inc

Group-Hermes Holding

International Inc

Egyptians Housing

2896 |Cogent Inc 2996 . |3096 |Heineken Holding NV 3196|JM AB
Development & Reconstruction
2897 |Cognex Corp 2997 |Elan Corp PLC 3097 |Heliopolis Housing 3197 [John Menzies Plc
289g| Cognizant Technology 2998 |Elbit Imaging Ltd 3098 |Helphire Pic 3198 |Joint Corp
Solutions Corp
2899|Coherent Inc 2999 |EISwedy Cables Holding Co 3099|Henry Schein Inc 3199 |Joy Global Inc
2900(Coinstar Inc 3000 |Emaar Economic City 3100|Hercules Offshore Inc 3200 Jupiter Telecommunications Co

Ltd

&
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3201 |Kagisano Group Holdings Ltd |3301|Meiji Seika Kaisha Ltd 3401|Owens & Minor Inc 3501|Samsung Card Co
3202 |Kamigumi Co Ltd 3302|Metal Management Inc 3402|Owens Corning Inc 3502 Ete:jmsung Fine Chemicals Co
3203 |Kanematsu Corp 3303 |Methanex Corp 3403 Panglpina Welttransport 3503 |Sanden Corp
Holding AG
3204 |Kansai Paint Co Ltd 3304 |Metro Inc 3404 |Panera Bread Co 3504 [Sanlam Ltd
3205|Kaupthing Bank Hf 3305|Mettler Toledo International Inc |3405|Parametric Technology Corp  [3505|Sanmina-SCI Corp
3206 |KBC Ancora 3306 |MF Global Ltd 3406 |Parexel International Corp 3506 [Sanoma-WSOY Oyj
3207 |KCC Corp 3307 |Microchip Technology Inc 3407 |Park Electrochemical Corp 3507 |Sanwa Holdings Corp
3208 |Keihin Corp 3308 |Micros Systems Inc 3408 |Parkway Holdings Ltd 3508 |Sapient Corp
Keihin Electric Express Railway PDG Realty SA
3209 Co Lid 3309|Middleby Corp 3409 |Empreendimentos e 3509 |Sappi Ltd
Participacoes
3210|Keio Corp 3310 g"ﬂ"c"m International Cellular 134414 [pp| BioPharma Inc 3510[Saputo Inc
3211 |Keisei Electric Railway Co Ltd |3311 |Minerals Technologies Inc 3411 |Perdigao SA 3511|SAS AB
3212|Keller Group PLC 3312|Mirant Corp 3412|Perini Corp 3512|Saskatchewan Wheat Pool Inc
3213 |Kenexa Corp 3313 '\P/Ill_rcl?nd Development Corp 3413 |Perot Systems Corp 3513|Sasol Ltd
3214|Kesko OYJ 3314 g/lk/lX Mineracao e Metalicos 3414|Perusahaan Gas Negara PT  |3514|Saudi Basic Industries Corp
3215|KGHM Polska Miedz SA 3315|Mobile Mini Inc 3415|Petkim Petrokimya Holding 3515|Saudi Electricity Co
3216|Kier Group PLC 3316 Mobile Telecommunications Co 3416|Petro-Canada 3516 Saudi Industrial Investment
KSC Group
3217|Kinden Corp 3317 |Mobile Telesystems OJSC  [3417|Petrofac Ltd 3517[Saudi International
Petrochemical Co
3218|Kingdom Holding Co 3318 |Modern Times Group AB 3418 |Petroleo Brasileiro SA 3518[Saudi Kayan Petrochemical Co
3219|Kinnevik Investment AB 3319 '\N/Iyo'__\,l't Hungarian Oil and Gas 3419 |Petroleum Geo-Services ASA [3519[Saudi Telecom Co
3220|Kintetsu Corp 3320|Molex Inc 3420|PetSmart Inc 3520|Sauer-Danfoss Inc
3221 |Kitz Corp 3321|Mondi Ltd 3421|PHH Corp 3521 Savills PLC
3222|KK DaVinci Advisors 3322|Monex Beans Holdings Inc ~|3422|Philippine Long Distance 3522|SAVOLA
Telephone Co
3223|KKR Financial Holdings LLC  |3323|Morgan Sindall PLC 3423|Pick'n Pay Stores Ltd 3523 |SBI E*trade Securities Co Ltd
3224 |Knoll Inc 3324 |Morningstar Inc 3424 |Pilgrim's Pride Corp 3524 |Scania AB
3225|Koito Manufacturing Co Ltd 3325|Mosaic Co/The 3425|Playtech Ltd 3525|Scansource Inc
3226 |Komeri Co Ltd 3326 |Mouchel Group PLC 3426 |Plaza Centers NV 3526 |Schulthess Group
3227 |Komori Corp 3327 |MPS Group Inc 3427 |Plexus Corp 3527 |Seaspan Corp
3228 |Kone OYJ 3328 |Mr Price Group Ltd 3428 |Polyram 1999 Ltd 3528|SEB SA
. MRV Engenharia e Portucel Empresa Produtora de "
3229|Konecranes Oyj 3329 Participacoes SA 3429 Pasta & Papel SA 3529|Securities House
3230|Korea Express Co Ltd 3330|Mueller Industries Inc 3430 |Positivo Informatica SA 3530|Seek Ltd
3231|Korea Line Corp 3331|Mvelaphanda Group Ltd 3431|Potash Corp of Saskatchewan [3531|Seoul Semiconductor Co Ltd
3232|Korn/Ferry International 3332|Myriad Genetics Inc 3432|Power Corp Of Canada 3532|SGS SA
3233|K's Holdings Corp 3333|Nampak Ltd 3433|Power Financial Corp 3533 |Shaw Communications Inc
. Powszechna Kasa
3234 |K-Swiss Inc 3334 |Nasdaq OMX Group/The 3434 Oszczednosci Bank Polski SA 3534 |ShawCor Ltd
3235|KTBNetwork 3335|Naspers Ltd 3435 Etrc'fto”a Portland Cement Co | 3535 (siemens India Ltd
3236 |KUKAAG 3336 |National Bank of Canada 3436 |priceline.com Inc 3536 |Sigma-Aldrich Corp
3237 |Kumba Iron Ore Ltd 3337|National Bank of Kuwait 3437|ProSafe SE 3537|Sika AG
3238|Kuwait Cement Co 3338 :2};?:;' Industries Group 3438|Prosegur Cia de Seguridad SA |3538|Silicon Laboratories Inc
3239 |Kuwait Finance House 3339|National Instruments Corp 3439 E?Vident Financial Services 3539|Simpson Manufacturing Co Inc
3240|Kuwait International Bank 3340 gﬁ}i}ggjgli?vestments 3440|Psychiatric Solutions Inc 3540|Singapore Airlines Ltd
3241 |Kuwait Investment Co 3341|National Real Estate Co 3441|PTT Chemical PCL 3541|Sino Techfibre Ltd
3242 |Kyowa Exeo Corp 3342|Navigant Consulting Inc 3442|Qatar National Bank 3542 |Sino-Forest Corp
3243 |L-1 Identity Solutions Inc 3343|NAVTEQ Corp 3443|QinetiQ PLC 3543 |Sirius Satellite Radio Inc
3244 |Ladish Co Inc 3344|NCC AB 3444|Quest Software Inc 3544 [Sistema JSFC
3245 'éifarge Agregate si Betoane | 33,5(\ ¢ Electronics Corp 3445 |Raiffeisen Bank Aval 3545|Siyathenga Property Fund Ltd
3246|Laird Group Plc 3346 |Nedbank Group Ltd 3446 ﬁﬁ:gﬁ:;e:é”ter”ationa' Bank {3546 [Sk Chemicals Co Ltd
3247|Lam Research Corp 3347 |Neptune Orient Lines Ltd 3447 |RAK Properties 3547 |Skanska AB
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3248

Lamar Advertising Co

3348

Net 1 UEPS Technologies Inc

3448

Rakuten Inc

3548

Skechers U.S.A. Inc

3249

Land and Houses PCL

3349

NetFlix Inc

3449

Ramirent Oyj

3549

Smurfit-Stone Container Corp

3250

Landstar System Inc

3350

NewAlliance Bancshares Inc

3450

Ramsay Health Care Ltd

3550

SNC-Lavalin Group Inc

Societe Immobiliere de

3251 |Lawson Software Inc 3351|Nexen Inc 3451 |Rautaruukki OYJ 3551 |Location pour I'Industrie et le
Commerce

3252|Lazard Ltd 3352|NG2 SA 3452|Raven Russia Ltd 3552 |Sohu.com Inc

3253 |Level 3 Communications Inc  |3353|NHN Corp 3453 |Raymarine PLC 3553|Solvay SA

3254 |Lewis Group Ltd 3354 |Nichicon Corp 3454 |RBC Bearings Inc 3554 [Sonae Industria SGPS SA

3255|LG Dacom Corp 3355]|NicOx SA 3455|RealNetworks Inc 3555|So-net Entertainment Corp

3256 |LG International Corp 3356 |Nifco Inc/Japan 3456 |Red Hat Inc 3556 [Sonic Corp

3257 |Liberty Global Inc 3357 |Nihon Dempa Kogyo Co Ltd 3457 |Redecard SA 3557 |Sonova Holding AG

3258 |Lifecell Corp 3358|Nihon Unisys Ltd 3458|Regal Entertainment Group 3558 |Souza Cruz SA

3259 |Lifewaves Inc 3359 |NIl Holdings Inc 3459 f:‘ige”em” Pharmaceuticals 3559 |spectris PLC

3260 |Lincoln Electric Holdings Inc 3360 |Nippon Carbon Co Ltd 3460 |Reliance Capital Ltd 3560 [Speedway Motorsports Inc

3261

Lindab International AB

3361

Nippon Kayaku Co Ltd

3461

Reliance Communications Ltd

3561

Spirax-Sarco Engineering Plc

3262

Lindt & Spruengli AG

3362

Nippon Paper Group Inc

3462

Reliance Energy Ltd

3562

Ssab Svenskt Stal AB

3263

Lions Gate Entertainment Corp

3363

Nippon Shokubai Co Ltd

3463

Reliant Energy Inc

3563

Stantec Inc

3264

LKQ Corp

3364

Nishat Mills Ltd

3464

Renishaw Plc

3564

Steel Authority Of India Ltd

3265

Loblaw Cos Ltd

3365

Nissin Food Products Co Ltd

3465

Rent-A-Center Inc/TX

3565

Steel Dynamics Inc

3266

Lojas Renner SA

3366

Nissin Kogyo Co Ltd

3466

Research In Motion Ltd

3566

Steelcase Inc

Steinhoff International Holdings

3267 |Lonza Group AG 3367 |NKBIO Co Ltd 3467 |Resona Holdings Inc 3567 Lid

3268 |Lotte Shopping Co Ltd 3368 |Nobia AB 3468 |Resorts World Bhd 3568 [Sterlite Industries India Ltd
3269 |Low & Bonar Plc 3369|NOK Corp 3469 |Resources Connection Inc 3569 [Sthree PLC

3270 |Lululemon Athletica Inc 3370|Nokian Renkaat OYJ 3470|Respironics Inc 3570 |Straumann Holding AG

3271 |Lundin Mining Corp 3371|Nordson Corp 3471|Reunert Ltd 3571|STX Pan Ocean Co Ltd
3272|Lupatech SA 3372|Norske Skogindustrier ASA 3472|RH Donnelley Corp 3572|Subsea 7 Inc
3273|Mabanee Co SAKC 3373 |Northwest Airlines Corp 3473|Richter Gedeon Nyrt 3573 |Suedzucker AG

3274 |Mabuchi Motor Co Ltd 3374 |Nova Chemicals Corp 3474 |Rieter Holding AG 3574 |Sugi Pharmacy Co Ltd

3275 X':;oifa”éfft’gttw"er & 3375|Novozymes A/s 3475|Rightmove PLC 3575Sulzer AG

3276 h"fccq”a”e Infrastructure Co 3376 |NRG Energy Inc 3476 |RioZim Ltd 3576 |Sumitomo Bakelite Co Ltd
3277 |Macrovision Corp 3377|NTT Data Corp 3477 |Rite Aid Corp 3577 [Sumitomo Forestry Co Ltd
3278|Magna International Inc 3378|Nuance Communications Inc  |3478|Rock-Tenn Co 3578 Sumitomo Osaka Cement Co

Ltd

3279

Makhteshim-Agan Industries
Ltd

3379

NutriSystem Inc

3479

Rockwood Holdings Inc

3579

Sumitomo Real Estate Sales
Co Ltd

Makkah Construction and

Sumitomo Warehouse Co

3280 3380|NVR Inc 3480|Rockwool International AS 3580

Development Co Ltd/The
3281 |Manitou BF SA 3381|0Obic Co Ltd 3481 |Rofin-Sinar Technologies Inc  |3581|Sun International Ltd
3282 |Manulife Financial Corp 3382]0C Oerlikon Corp AG 3482|Rogers Communications Inc  [3582|Sun Life Financial Inc
3283 |Mapeley Ltd 3383]0il States International Inc 3483 |Rogers Corp 3583 |Suncor Energy Inc
3284 |Marfin Investment Group SA  |3384|Olam International Ltd 3484|RONA Inc 3584 |Sung Kwang Bend Co Ltd
30gs5|Marfrig Frigorificos e Comercio | 3355 (\x AR 3485|Ross Stores Inc 3585|Suzlon Energy Ltd

de Alimentos SA
3286 |Marine Harvest 3386|ON Semiconductor Corp 3486|Rossi Residencial SA 3586 |Synear Food Holdings Ltd
3287 |Maroc Telecom 3387|Onex Corp 3487 |Roth & Rau AG 3587|Synopsys Inc
3288|Marshalls PLC 3388|Onward Holdings Co Ltd 3488|Rotork Plc 3588|Taewoong Co Ltd
3289|Marvell Technology Group Ltd |3389 agaussctﬁzscons"wio” 3489|Royal Bank of Canada 3589 | Taibah
3200 |Massmart Holdings Ltd 3390 [Orascom Hotels & 3490|RPC Group PLC 3590 [Talisman Energy Inc

Development

3291

Mastercard Inc

3391

Orascom Telecom Holding SAE

3491

RPS Group Plc

3501

Tanfield Group PLC

3292 |Matsuda Sangyo Co Ltd 3392|O'Reilly Automotive Inc 3492|SAFCO 3592|Taser International Inc

3293 |Matsui Securities Co Ltd 3393]|0rgano Corp 3493 |Safestore Holdings Ltd 3593 |Tat Hong Holdings Ltd

3294 |MAXIMUS Inc 3394 |Criental Land Co Ltd 3494 |Salesforce.com Inc 3594 |TAV Havalimanlari Holding AS
3295 |McDermott International Inc 3395]|0rion Corp 3495|Salhia Real Estate Co KSC 3595 | Taylor Nelson Sofres PLC
3296 |Mcgrath Rentcorp 3396|Orion Oyj 3496 |Shimachu Co Ltd 3596 | TD Ameritrade Holding Corp
3297 |MDS Inc 3397|Orpea 3497 |Shimadzu Corp 3597 | Tech Data Corp

3298 |Mecom Group PLC 3398|0SG Corp 3498 |Ship Finance International Ltd |3598|Teck Cominco Ltd

3299 |Medinet Nasr Housing 3399|OTP Bank Nyrt 3499 |Shoppers Drug Mart Corp 3599 |Teekay Corp
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3300|MegaStudy Co Ltd 3400|0tsuka Corp 3500 [Showa Corp 3600 E‘i'ffonos de Mexico SAB de
£ Hech AL S5l e L AL
3601 :,eT'e"om“”ikaSi Indonesia Tk | 3701 [william Demant Holding
3602 |Teleperformance 3702|Wincanton Plc
3603 |TeleTech Holdings Inc 3703 |Wirecard AG
3604 | Telkom SA Ltd 3704 |Wolverine World Wide Inc
3605|TELUS Corp 3705|Woodward Governor Co
3606 | Tempur-Pedic International Inc |3706 |Woolworths Holdings Ltd
3607 |Tennant Co 3707|WR Grace & Co
3608 |Tenneco Inc 3708 |Xchanging PLC
3609 |Tetra Technologies Inc 3709|XM Satellite Radio Holdings Inc
Teva Pharmaceutical Industries XXI Century Investments
3610 Ltd 3710 Public Ltd
3611 [foxtles Fabricato Teficondor 3741 |vamamah Saudi Cement Co
3612 TGS Nopec Geophysical Co 3712 Yanbu National Petrochemicals
ASA Co
3613 |Thompson Creek Metals Co Inc|3713 Yangzulang Shipbuilding
Holdings Ltd
3614|TIBCO Software Inc 3714|Yara International ASA
3615|Tiger Brands Ltd 3715|YIT OYJ
3616|Tim Hortons Inc 3716|YRC Worldwide Inc
3617|Tim Participacoes SA 3717|Zardoya Otis SA
3618|Time Warner Cable Inc 3718|Zebra Technologies Corp
3619|Titan International Inc 3719|Zoltek Cos Inc
3620|Tobu Railway Co Ltd 3720 (Trane Inc

3621

Toda Corp

3622

Tokai Rika Co Ltd

3623

Tokyo Broadcasting System Inc

3624

Tokyo Seimitsu Co Ltd

3625

Toronto-Dominion Bank

3626

Toshiba Machine Co Ltd

3627

Toshiba TEC Corp

3628

Total System Services Inc

3629

Toyobo Co Ltd

3630

Toyoda Gosei Co Ltd

3631

Tractebel Energia SA

3632

Tractor Supply Co

3633

Tradus PLC

3634

TransAlta Corp

3635

Transfield Services Ltd

3636

Transpacific Industries Group
Ltd

3637

Trican Well Service Ltd

3638

Trimble Navigation Ltd

3639

Trizetto Group

3640

Truworths International Ltd

3641

TRW Automotive Holdings
Corp

3642

TS Tech Co Ltd

3643

Tsubakimoto Chain Co

3644

TT electronics PLC

3645

Tubacex SA

3646

Turk Sise ve Cam Fabrikalari
AS

3647

Turkiye Halk Bankasi AS

3648

Turkiye Vakiflar Bankasi Tao

3649

Tyco Electronics Ltd

3650

UAL Corp

Eq:
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[y
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3651

UAP Holding Corp

3652

UCB SA

3653

UGI Corp

3654

Ultra Electronics Holdings

3655

UMW Holdings Bhd

3656

UniCredit SpA

3657

Unifirst Corp/MA

3658

Union Properties

3659

UnionBanCal Corp

3660

Unisys Corp

3661

Unitech Ltd

3662

United Online Inc

3663

United Stationers Inc

3664

United Tractors Tbk PT

3665

Universal Forest Products Inc

3666

Uranium Participation Corp

3667

Urban Outfitters Inc

3668

Urbi Desarrollos Urbanos SA
de CV

3669

US Airways Group Inc/NEW

3670

US Cellular Corp

3671

USG Corp

3672

Usinas Siderurgicas de Minas
Gerais SA

3673

USS Co Ltd

3674

Valueclick Inc

3675

Varian Semiconductor
Equipment Associates Inc

3676

Verbund - Oesterreichische
Elektrizitaetswirtschafts AG

3677

VeriFone Holdings Inc

3678

Vertex Pharmaceuticals Inc

3679

Viad Corp

3680

Virgin Media Inc

3681

VistaPrint Ltd

3682

Voestalpine AG

3683

Volcan Cia Minera SAA

3684

Volcom Inc

3685

WABCO Holdings Inc

3686

Wacoal Holdings Corp

3687

Wal-Mart de Mexico SAB de
CV

3688

Warner Music Group Corp

3689

Wartsila Oyj

3690

Washington Post Co/The

3691

WebMD Health Corp

3692

Websense Inc

3693

Weight Watchers International
Inc

3694

WESCO International Inc

3695

West Japan Railway Co

3696

Westlake Chemical Corp

3697

Wetherspoon (J.D.) Plc

3698

WH Smith PLC

3699

Wichford PLC

3700

Wienerberger AG
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n=1 Underlymg period i star
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. % n B Underlying #7it 2 £ & -
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Bx 1997 # 3" 3 p 2 6ﬁﬂF(H 6)~-=6T§-§'J F % 2 A4 p o H g 22 Underlying

3 2B(N=2) 6 & 5 50%(W1=W2=50%):4=%: B * # Underlying( 22to )
é1%’%tﬁﬂ%“$%é1méﬁaﬁuﬁ. 40% ; 6 & P BB T FE X L
13%(2 48 41> 3B 4p g 30 2B Mt F 9 5 2.05% ) ; i % Underlying 2. & £ #
A7 R P RT R R AT

#p4-/4 % p # | Dow Jones 45 # | NASDAQ Composite 4p #ic Basket;,

1997/3/3 6918.90 1311.18 100.00
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1997/6/2 7289.40 1404.79 106.25
1997/9/2 7879.80 1618.09 111.64
1997/12/1 8013.10 1630.72 101.24
1998/3/2 8550.50 1758.54 107.27
1998/6/1 8922.40 1746.82 101.84
1998/9/1 7827.40 1575.09 88.95
1998/12/1 9133.50 2003.75 121.95
1999/3/1 9324.80 2295.18 108.32
1999/6/1 10596.30 2412.03 109.36
1999/9/1 10937.90 2750.80 108.63
1999/12/1 10998.40 3353.71 111.24
2000/3/1 10137.90 4784.08 117.41
2000/6/1 10652.20 3582.50 89.98
2000/9/1 11238.80 4234.33 111.85
2000/12/1 10373.50 2645.29 77.39
2001/3/1 10450.10 2183.37 91.64
2001/6/1 10990.40 2149.44 101.81
2001/9/4 9997.50 1770.78 86.67
2001/12/3 9764.00 1904.90 102.62
2002/3/1 10368.90 1802.74 100.42
2002/6/3 9709.80 1562.56 90.16
2002/9/3 8308.05 1263.84 83.22
2002/12/2 8862.57 1484.78 112.08
2003/3/3 7837.86 1320.29 88.68
p’; p'%v ""f#: ,a‘- Ll gp 'E‘vﬁ_f%: f_‘é’;;J’—Er";]v"“;‘ :
Basket,, = (@ X500 + 290879 50%] %100 =106.25
6918.4 1311.18
Basket ,) = (7879 8 x 50% + 1618.09 X 50%) x100=111.64
7289.4 1404.79
Basket ,,, = (M <5006 + To2029 50%) x100 =88.68
8862.57 1484.78
BFEs Ly
106.25-100  111.64-100 = 88.68-100 .
100 100 100
BHAGF F3Hp (2002/3/28) 2 fiw &% (SHAG X DY RER )
=100 ; mx[1 + Max(30.62% x40%, 13%)]
=100 £ ~x113% = 113 % =~
(=) F= a5t

SHAFFINPEREPE =RFRGFE L p LT RO EHRAFELESFE
x[1+MAX (£ F o s & & Fx g & B 5 e &)

23
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- RHAGEYED GRESHEUG SR B2 T R SRR R
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S R ASFZBHATE > Rl s i v At (SRR SR ) &2l
#p e

Z R EAPRBRESE ST FEL T S ap e

E‘%Wi‘L\@Jiﬂ&ﬁﬁ‘%41@ﬁ<&pﬂmﬁﬁﬁi4w#%4”#
/f%gﬁ ! *‘é*ﬁﬂ] Xtk %’»F\ﬁ'm‘% [ S P AR 2 A4 P 2 ;}"F'\ ’F%l—ml%
BERE W GRS

3. é”f?m ,3 B} 1—“"— 1%- =8 F “? i

(%fmawhﬁgéiﬁag%«ﬁ@%ﬁﬂﬁxpwﬁﬁﬁgﬁiﬁﬁiﬂ’ 510 52
SRR LRSS 3 WA GRS A K2R RE -

Bk 1997 # 3% 3p 2#H ~»6FH(H=6)% fﬁ’*' r;%é,\aé\&;ﬂﬂ ; 2 3¢ % 2. Underlying

7 3% (N=3);#®E %5 1/3 (W1—W2 W3=1/3); fuzpadvém% & % 100 &

A 5% L 50% ;6 E D EREER MTE FE 13% (MAFFI R Eap gt E E A
@k;ﬁﬁé2%%%ﬁ%UMHMmiéﬁﬁﬁiﬁik@%ﬁ%T:
4= /Hp % p 2 Dow Jones | NASDAQ Composite Nikki225
1997/3/3 6918.90 1311.18 18429.00
1997/6/2 7289.40 1404.79 20452.00
1997/9/2 7879.80 1618.09 18233.00
1997/12/1 8013.10 1630.72 17008.00
1998/3/2 8550.50 1758.54 17264.00
1998/6/1 8922.40 1746.82 15321.03
1998/9/1 7827.40 1575.09 14369.63
1998/12/1 9133.50 2003.75 14835.41
1999/3/1 9324.80 2295.18 14221.75
1999/6/1 10596.30 2412.03 16408.50
1999/9/1 10937.90 2750.80 17802.48
1999/12/1 10998.40 3353.71 18495.95
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2000/3/1 10137.90 4784.08 20081.67
2000/6/1 10652.20 3582.50 16694.30
2000/9/1 11238.80 4234.33 16739.78
2000/12/1 10373.50 2645.29 14835.33
2001/3/1 10450.10 2183.37 12681.66
2001/6/1 10990.40 2149.44 13261.84
2001/9/4 9997.50 1770.78 10772.59
2001/12/3 9764.00 1904.90 10370.62
2002/3/1 10368.90 1802.74 10812.00
2002/6/3 9709.80 1562.56 11901.39
2002/9/3 8308.05 1263.84 9217.04
2002/12/2 8862.57 1484.78 9174.47
2003/3/3 7837.86 1320.29 8490.40
Underlying,, .erage 9506.88 2218.27 14560.20

WP A S I R e
7289.4 +7879.8 +...+ 7837.86

Underlying ; ,erage = %6 =9506.88
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UNderlying , o = 1404.79 +161i.0€;+ .. +1320.29 _ 9218 27
X
Underlying , s = 20452 .00 +182?;3 .%O +...+8490.40 _ 14560 20
X

RFesdEFL
1 (950688—691890] 1 [221827—131118) 1 (1456020 1842900} -
3 691890 131118 1842900

+3>< +3><
B0 5 (200303/1) 2 pfw &7 (BRI S 00 Y E)

=100 & ~x [ 1+Max(28.53% x50%, 13%) ]
=100 ® ~ x114.27%=114.27 %~
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10113(N-10) é&ﬁpada%m%:x 100 # i’rﬁm,\,(ﬂzé/)ﬁa)z%:64’i§'1ﬁﬂ
FEERMTESF S 0% 10 B Underlylng B T
A= 45 p - & - & 5z & ¥ & EHE:: 2 & (FPp)
1996/12/2|1997/12/1|1998/12/1|1999/12/12000/12/1|2001/12/3 | 2002/12/2| ‘& 3% | %
Motorol | 56.25 | 66.37 | 63.06 | 116.94 | 18.56 16.9. 11.70 | 21%| 8
a
Cisco 68.62 | 90.44 | 79.75 | 9144 | 48,50 | 19.86 | 15.06 | 22%| 7
Dell 104.87 | 90.06 | 64.81 | 4313 | 18.44 | 27.66 | 28.93 | 28%| 6
FEDEX | 4413 | 20.29 | 19.90 | 26.06 | 24.72 | 23.72 | 20.40 | 46%| 3
IBM 163.00 | 112.56 | 169.88 | 103.42 | 95.62 | 114.13 | 87.30 | 54%| 2
Intel 127.12 | 81.50 | 115.00 | 76.31 | 34.13 | 32.04 | 21.05 | 17%| 9
Microsoft| 157.75 | 143.81 | 129.50 | 93.19 | 56.63 | 64.77 | 57.69 | 37%| 5
AOL 39.88 | 77.00 | 89.87 | 76.12 | 4151 | 33.58 | 16.57 | 42%| 4
Nike 5750 | 49.81 | 39.56 | 47.00 | 43.69 | 52.89 | 46.55 | 81% 1
ENI 27.88 | 29.94 | 2356 | 22.56 | 17.75 | 13.56 4.32 15%| 10
F - fhdE b (% Underlying #:£ 2. 2> ;Y a.) B&R 2& F 5 50% > pJ»* ‘LT#J’"

A TP R #*ﬁwzm%1ri”

B EACT
11.70
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—
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X

Cisco,,, = 1506 22%
68.62
ENI,,,. _ 432 150
27.88

.

st oPeIE 123 % 5 &2 Underlying » % 5 Nike ~ IBM -
FEDEX ~ Aol ~ Microsoft 7 i Underlying -

Portfolio= %x (81% + 54% + 46% + 42% + 37%) = 52%

=100 # ~x[1+MAX (-48%x50% > 0) ]=100 % ~

A EREAFLIF=100 2~ x2% x6=12 % =~

FHRMESFRBTEN AT IL AP R RE SRS LT THRTREAOME
EAREER ) 2T HPILEH -

¥ = fad55)  (ik Underlying i 2 22 5 b.) Bk 85 5 50% > Al dok =
Ep oo E P Lo L2 1% Underlying & 1% o 7 T 4 N-1
i Underlying - #]#f p & N-3 i Underlying » $* I §»c 4 L % 1

22

%3 % 3 &2 Underlying » 3+ 5 H T 354 5z -

Jedop | $-£ |5 -2 | 5-2]| srve %1& |52 e(@Hp)] 7
1996/12/21997/12/1 (1998/12/1|1999/12/1| 2000/12/ % T 4 2001/12/ % BT o 2002/12/ % 3T 3 ﬁ% 3T :}'i'f fﬂ
1 3 2 '

Motorola | 56.25 | 66.37 | 63.06 | 116.94 | 1 16%

Csco | 68.62 | 90.44 [ 79.75 | 91.44 [48.50 | 53%| 19867 41%

Del 104.87| 90.06 | 64.81 | 43.13 | 18.44 | 43%[27.66 | 150| 28.93 | 105%| 28%| 6
%

FEDEX | 44.13 | 20.29 | 19.90 | 26.06 | 24.72 | 95%]| 23.72 | 96%| 20.40 | 86%| 46%)| 3

IBM 163.00|112.56 | 169.88[103.42| 95.62 | 92%|114.13[119%| 87.30 | 76%)| 54%| 2

el [127.12| 81.50 | 115.00 | 76.31 | 34.13 | 45%]| 32.04 | 94%| 21.05 | 66%| 17%)| 7

Microsoft | 157.75[143.81(129.50| 93.19 | 56.63 | 61%| 64.77 |114%| 57.69 | 89%| 37%| 5

AOL 39.88 | 77.00 | 89.87 | 76.12 | 41.51| 55%| 33.58 | 81%| 16.57 | 49%| 42%| 4

Nike 57.50 | 49.81 | 39.56 | 47.00 | 43.69 | 93%| 52.89 | 121]46.55 | 88%|81%| 1
%

ENI 27.88 | 29.94 | 23.56 | 22.56 | 17.75 | 79%| 13.56 | 76%| 437| 32%

‘% bEd "‘i%; b
(1) Motorola & »x 1= 18.56 =16%
116.94

ENI 4 »% 1:%: 79%
22.56
d %3z endiciE o M*‘,% % 13 % £ ~ Motorola -
19.86
2) Cisco % »x o= —— =41%
(2) Ty
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d %k o en#iciE o Mf%lﬁlﬁxiﬁﬂCiscoO

28.93
3) Dell & » 5= 2593 _ 1050
3 T 766 ’

ENI % »% 3—4—32—320/
13.56
d % c g chlicE o M“%%\»I;LﬁxiéﬁENl °
(4) w38 p pF o f14- B Underlying ® #+ 41 = B % i £ 2 Underlying >
Dell ~ Intel ~ Mlcrosoft = # Underlying -

Dell & »x= 28.93 =28%
04.87
Nike % >z = @ =81%
57.50
Portfolio= % x (28% +17% + 37%) = 27%

RFE LA EF=27%—1=-73%
BWAG XY P (2002/2/20) 2w £ (P EE G E)
=100 % = x[1+MAX (-73%x50% » 0) ]=100 £ =

=100 % A x2%x6=12 % ~

* EILE R Ep
P AAFRRIA AP lL A PR RE RS LT TRTE
LR E AR B | 2 R AT HLLH o
(2) Fzfast:
SHAFEIY REEE LT EE I Ak p LTRSS E S 208 S Ex[1 4+
MAX (F & 3 £ Fx 58 5 Fmd g g 5))

H
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2HFRELEF Y SN 4T
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Portfolio Insurance » " B 2t B4R T 2 & il Wvd | fpivz = 58 ) Jkiv> * HixZ @
3t x% (NAV) -

end

1
FF =&+ K F = Portfolio —1
H
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o
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P
B
e
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T

-~ FHEBEMTEF A EFMEINTE o
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» 0<K<1
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end
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N
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21 % 2 100% - 3|4y
'ﬁ‘pﬁﬁ’»"{«”’(gg“; ;F'>’ "H‘@ P\ﬁ‘

=
%%‘ A\'&rﬂ ’71;—!

-1 ERZ %“iw* L%E%“% mo&m,%ﬁwﬁmﬁﬁw—ﬁ%
i 7k tg 20%fe L 5 6 & D Ep iR &ﬁ1;$30%’ﬁw@m%W%ﬂ:
Hi=ZE ki E A £ % Hg AR
(NAy sert/end ) MAX(NAVS™ NAVS™  NAVE® [ NAVSE | NAV™ | K x MAX{NAV,™ — -k =,0}x Unit
AP ges7ra 100 100 | 120 4
(- #)
%= & [1996/7/3 120 116 146 5.2
%= & |1997/7/3 146 140.8 | 162 3.2
o £ [1998/7/3 162 158.8 | 157 0
%7 & [1999/7/5 162 157 162 0
%2 & [2000/7/3 162 162 | 177 | — |
(¥ p) 200173 —— | 177 | _—]
WP I RIERREAR D; = K x MAX{NAV*™ — -k i=,0}x Unit
ki MAX (NAV ™, NAV,™ .. NAV,
NAV;™ = NAV, ™"
NAV " =NAVY —D , : § i £ R4 H =@
NAVS™ @ % & B A H %
K=20% &~ feis » H g Ehg2 T "% » 38 2584
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-

NAV =100 (% -
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NAV ™ =120 (% - &R k2 Hi=2@E)
NAV;™ = NAV, ™" =100
K0 MAX (NAVS™ ) = MAX (100) =100
¥ - #m 4 A fe D=Kx MAX{NAV,"™ — -k i 0}xUnit
= 20% x MAX (120 —100,0) x1 = 4
® ¥_-E: =2
NAV ™" =NAV™ - D, =120-4=116 (% - # R4z H =)
NAV, =146 ($- &R k2 Hi2@E)
K MAX (NAV,™, NAV,™ ) = MAX (100,120) =120
¥ - #M &L Fe D,=Kx MAX{NAV,;™ — -k i+ 0} x Unit
=20% x MAX (146 —120,0) x1=5.2
® 5= & i=3
NAV " = NAV™ — D, =146 -52=1408 (% = & R4~2 H (~/2 {§ )
NAV,™ =162 ($=z&R A2 H =)
K MAX (NAVS™, NAV,™  NAV,™ ) = MAX (100,120,146) =146
Sz &2mE A D;=Kx MAX{NAV,™ —-k i+ 0} x Unit
= 20% x MAX (162 —146,0) x1 = 3.2
® SriE: =4
NAV @ = NAV/™ — D, =162-32=1588 (%= & R4~2 ¥ = E )
NAV,™ =157 (%w & m k2 H i)
KD MAX (NAVE™, NAVS™  NAV ™ NAV™ ) = MAX (100,120,146,162) =162
FrEREALF D, =KxMAX{NAV,™ — -k i=,0}x Unit
=20% x MAX (157 —162,0) x1=0

® 57 & i=5
NA 5start — NAV4end _D4 =157 - 0=157 (Ej:_ir :& ﬁi?”?\ﬁ f:/—;- I/E’-_)
NAVSend =162 (%’,1_’&}%%LE?§L/£§L)

KD MAX (NAVE™ NAVS™ . NAV,™ ) = MAX (100,120,146,162,157) =162
57 E2mREA T D;=Kx MAX{NAV ™ — -k i=,0}x Unit
=20% x MAX (162 -162,0)x1=0
® K- E: i=6
NAV " = NAV, ™ - D, =162-0=162 (%~ R4~ 2 H =& {E)
NAVSM =177 (%= &R %2 E g i) 1|4
—NAVtend :Ezlﬁ%
NAV™" 100
BF s> EF=17T%-1=77%
FHAIF F R (2001/7/3) 2w &% (D1 REH E)
=100 £ ~x[1+MAX (77% > 0) ]=100%x ..‘%ﬁﬂ] % %34 100 £ ~
x177%=177 % ~
2 EPNIR A A AGE =2 7 (4+5.243.2+0+0)=12.4 £ ~
PR A A RIS APl AT R REESES L
I EfTE AR 2 WIS -
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H SH#AG 5208 (£8)-
N i@ %22 Underlying i # -

W, - iE5 % | BE % Underlying #rit2 g & - H ¥ ij =1

}—{Basket ,, Basket ,,..., Basket ; ;}]x100
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k - & #E Pk B % J & 2 Underlying -
B R p BRI SAdep e E 2 B0 S - B2 3 0 640 2002/1/15 G

#ﬂ | SA4ep > Pl % - Hp2 8 & 5 2002/1/15 & 2002/4/15 > % = ﬁ'F z_ 4’
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[
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S EARRRERS LT EL T SRR
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B3k 1997 & 3 * 31 Padr6EH(H=6)%4AF %2424 p > i g2 Underlying
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2 LA 2 BRI AT

Dow Jones | Citigroup US

A8~ | S&P EURO Government | Basket, , | Basket; , S, Bt 100

pEp 500 45 #| STOXX 50 | Bond 4p #&c = 100

Price iﬁﬁ{

1997/3/31 | 757.12 | 302.5951 2137.28 100.00 | 100.00
1997/6/30 | 885.14 | 312.9138 2398.41 116.91 | 112.22 15.97
1997/9/30 | 947.28 | 323.4925 2581.36 125.12 | 120.78 24.25
1997/12/31| 970.43 | 334.4197 2531.99 128.17 | 118.47 26.23
1998/3/31 [1101.75| 339.5016 3153.32 147.54 | 145.52 47.14
1998/6/30 |[1133.84| 348.4819 3406.82 159.40 | 149.76 57.47
1998/9/30 [1017.01| 368.4095 2670.97 134.33 | 124.97 32.46
1998/12/31[1229.23| 367.8765 3342.32 162.36 | 156.38 61.16
1999/3/31 [1286.37| 362.1994 3559.86 169.90 | 166.56 69.23
1999/6/30 |1372.71| 358.8799 3788.66 181.31 | 177.27 80.50
1999/9/30 |1282.71| 361.4390 3669.71 171.70 | 169.42 71.24
1999/12/31|1469.25| 358.8676 4904.46 | 229.47 | 194.06 122.39
2000/3/31 | 1498.58| 372.3492 5249.55 | 245.62 | 197.93 136.08
2000/6/30 |1454.60| 378.0756 5145.35 | 240.74 | 192.12 131.02
2000/9/30 | 1436.51| 387.8425 4915.18 | 229.97 | 189.73 121.92
2000/12/3111320.28| 407.2527 4772.39 | 223.29 | 174.38 113.51
2001/3/31 |1160.33| 416.7911 4185.00 195.81 | 153.26 87.30
2001/6/30 [1224.42| 415.1941 4243.91 198.57 | 161.72 91.20
2001/9/30 |1040.94| 437.9062 3296.66 154.25 | 144.72 52.34
2001/12/31/1148.08| 434.6658 3806.13 178.08 | 151.64 72.79
2002/3/31 |1147.39| 430.8068 3784.05 177.05 | 151.55 71.95
2002/6/30 | 989.82 | 450.1662 3133.39 148.77 | 146.61 48.34
2002/9/30 | 815.28 | 483.1682 2204.39 159.67 | 107.68 49.27
2002/12/31| 879.82 | 485.2583 2386.41 160.37 | 116.21 51.54
2003/3/31 848.18 | 489.9896 2036.86 161.93 | 112.03 51.95

R ‘Lﬁ: | X PR z%’ (R N

% — ¥ . Basket,, = Max(o

% = ¥ Basket,, = Max(o

2

Basket, , = Max(o

ZZIW]. X

i=1

Basket , , = Max(o

ZZIW].X

=1

%= = # © Basket,,, = Max(O

Basket, ; —100

Basket, ; —100

885.14 312.9138 2398.41
' 757.12 ' 302.5951 ' 2137.28
312.9138 2398.41
'302.5951 "' 2137.28

j x100=116.91

j x100=112.22

100 =80% x16.91 + 20% x12.22 =15.97

947.28 323.4925 2581.36
'757.12 ' 302.5951 ' 2137.28
323.4925 2581.36
'302.5951 ' 2137.28

jxlOO =125.12

jxlOO =120.78

100 =80% x 25.12 + 20% x 20.78 = 24.25

947.28 323.4925 2581.36
'757.12 ' 302.5951 ' 2137.28
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947.28 2581.36
'757.12 ' 2137.28

Basket ,, , = Max(o jxlOO =112.03

2 Basket,, ; —100
DWW, XW=80%X 61.93 + 20% x120.03 = 51.95
j=1
FFes 3R F .- +51.95) = 70.30%
FHAF XD p (2002/3/31) 2w EE (RHEUFEIY REY E)
=100 £ =~ x[1 + Max(60% %70.30%, 0%)]
=100 £ ~x142.18% = 14218 % ~

BREAG AN ERG G —RT RGP E A BT G S L R
><[1+MAX(¢L AR E xRS BRI E )]

1.0 %% 2 TERFEEMES  E8RAFELIRA 3 F o 200 EpFt et
# (http://www.cardif.com.tw) -

2HEFHENEFPE AN o7
#)“»’pﬂ%ﬁﬂ'??é_ ' & 7 jiat % Underlying @ £ &1 N & Underlying « & d * 2#4]§F %

Hz 2 P m g Underlying - 3% 5 m B Underlying > 4 %] 5 np~na~ ...~ Ny >
LEZmB Underlying EAR K

H
Portfolio =1+ »_C,

i=1
P F e & £ F = Portfolio —1
=

H 2#AUg 2898k (PFFEF 28L& 50 ).

¥ - ¥ae s 0 C,=MIN{f + MAX[m,,Cap(f, + k x Model,)], F,}
¥ - Hpe s 0 C, = MIN{MAX[m,,Cap(f, + k x Model,)],F, —C,}
S is T(3S<t<H % r# ) % 2y o

t-1
C, = MIN{MAX[m,,Cap(f, +k x Model,)],F, - > C;}
i=1

h

ok D Co=Fx o IR ST ERRP AT D AR &R R R I L

’ tlmt’k : égliﬁa:iirﬂ; °
Fx - Bz pikfcs o
Cap @ #;"U&i- %A -

Model, = » W, x Method (Underlying,,) -

i=1

W, % ni i Underlying #7 i i € -

Method (Underlying,, ) * & <% n; & underlying ¥ iz &% = 4358 -
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N NS .s—,;fi&f;' %X Underlying #:£2. 92> Vg2 Z 909223 4m 2 ko R ES
Rl N
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l% o
= -‘lﬁi‘“l FEHFEP RS X TRE 2T R E RIS P LY F
2
o~ R AN BHAR S Bl g g A (BRI SRP ) B2 gL
Ej o

I R EARRBRERS T FL9T SR

AR S kN R AT B mﬂﬁiﬂ?%ﬁﬁﬁliihk%4ﬂ#%
EF I ixk'-’f#«mfii‘;rhﬁr"a TR W E o ‘Brj*:’E'Jj\*’gﬁf‘iﬁéﬂi%ﬁﬁ%‘—ml%lﬂ
}‘A%%ELL'MI)E\./o

3. BHANGE XTI FEY E3HF ol
( %&,;ﬁ‘pq L& IRA g 4 ﬁ';%— A f% = 1 Hp f,‘éﬁf%'\ '/E"_i;'l'-%" A ﬁ:t«‘f}i
Ry 3 AL BRAUFE ARG FRE
uhiw%ﬁ12”2ﬂ;ﬂ”6ﬁﬂ“ﬁﬂ Xaddhep P APR e E 4
4 2 p‘mw%,fuwﬁm&?ﬂwﬂ,@@méwr&%w“#&ﬁ¢%ﬁ(iiﬁﬁ“¢ﬁ
PR REASE R SETAME Y SALT D RA > TRBEERCEF S
%) #%2 Underlying 3 10 £ (N=10); 424> p #6 = § & % 100 % = «

-

- i (2% - A Underlying #:E 923 54 ) Pl B A Rk L2
Underlying -
10 # Underlying 2. i & % it 4cF

Motorol | Gisco | Beisoutn | Bristol | Dow | Verizon | SBC | AOL | Merck | ENI
deiep | 19N 5605 | 6862 | 4075 | 109.61 84 62| 4947 | 39.88| 77.52| 27.88
1| 1992 6637 | 9044 | 5338 | 9296| 9881 | 89.12| 7146 77| 9156 | 29.94
17.99% | 31.80% | 30.99% '15'102 17.63% | 43.74% | 44.45% | 93.08% | 18.11% | 7.39%
2 | 99121 6306 | 79.75| 88.12| 122.81 | 9487 | 5525| 47.3| 89.87 | 15334 | 23.56
12.41% | 16.22% | 116.25% | 12.04% | 12.94% | 1000 | a30% | 12550 | g7.81% | 1O
3 | W% 11694 | 9144 | 4544 | 7183 | 119.06 | 64.44 | 5212 | 7612 | 7603 | 2256
10789 1 33.26% | 11.51% '34"3,2 4174% | 3.94% | 536% | 90.87% | -1.92% '19'9,2
4 | 200721 1856 | 485 | 4056 | 67.75| 3260 | 56.06| 5219 | 4151 | 9062 | 17.75
'67'9,2 '29'3:,/20 -0.47% '38'10/90 61 '9,2 9.58% | 5.50% | 4.09% | 16.90% '36'3:,/30
5 | 200M2) 169 | 1986 | 3879 | 5397 | 3697 | 4747 | 6477| 3358 | 685 1356
—69.%2 -71.9}2 481% -50.7;(5) -55.%2 -23.12 30.93% -15.802 -11.(22 -51.3;2
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Portfolio, = th y Max{ Mi (Underlylngn Underlying! uc, %J/UFh%
o Underlymgn
Ho
N 252 R
W, N EAFart s hforib L iwj =1 -
Underlying FnBEOEY h=gp 2 ek E_ o
Y77 F1 > H 136 !



UC] CARDIF 2B E %2 A =

L O BNP PARIBAS GROUP

Underlying ? FnBHROLSHEAG Sz LB E o
uc, % Fhpprsd e jtiH gL E Ko
UF, % S hpprsd Slenz e @2 £ 57 2o

L - RHAGFFED R REAUR St R R E SRR B R E

SR AR BAG S R B A (BEAFERM) F ey
F|2_38 P o
ZoREAPRRBRRERY I EL T S AR
BB E N A B ) LR TR B e S e
BRI SRS LR TR R P RIRE S ek ) LR R
BE IR S .
[# olp ]
APEORRE EE R FA [ RN FRG B REARLIFE AR K WY A
%#\1? F‘/E°
BE 1997 £ 8 7 8 7 agin 6 & (H=6) RHEIF % 2 dedip o Ak KT Hhenif 5 10,000
508 et BARE(N=E) EH2 HFH0s 5L ME2 HruTia( W =w'=_=W
=15) ) g =i 7 SEBB AT B BRESR B SHAFLUOR 5 - (V=6 & EH A
M=12/6=2 » i % 3 5.3 # T=6x12/6=12 - Libor 3= 0 3 4 ¥ W W= - BF£0 ) L ¥ h P i
EAPS Rn 2 eqbie L3238 250 4eT

d

1. $ 12t FARFR Mzn{Max{(B% +150% x Portfolioy, ) x 5,0%},10%}
h

2. %22 g2 iF LS Th = 2,3,4,...,12p

(DFEAFLH- P2l MpF 0 %ﬂfﬁﬁw 30% -

d .
R, = Min{Max[(?;% +150% x Portfolio,, ) x D—h,O%},m%,?,O% = ER,}
h

UG PVEIN . 6mLibor,™
(2)? i ﬁ%__[_ ™ — ﬁF—L’](_‘LA\ﬁD XA RFEAp ﬂ}%ﬂ_é’ﬁﬁjm_‘ﬁ s Rh:%

(7 An%=3% > PRy%=150% > Floor,%=0% » Capn%=10% > # Riager=30% * 37 % dchd
GpFe x> B an)
3. ‘eAhpe L AT &

i fﬁn,m’ B ED P SRS 30%2 ¥k | 1~3 | 4~5 6 7 8 9 10 11 12
4c£%ﬁo-\,_, (AD%) 0% | 2% 3% | 4% 5% 6% 7% 8% 9%
mE - RN E 2 e R S L 50% 0 T UL -20% (ruc,%=50% > ur,%=-20%) -

peeh s Bk A RIS S 6 B 7 #2 % & Libor 15 (6mLibor) . & & - g2 15 R L F Barrier,

4T

##h 1% 2 %% & Barrier,
0%~5.75%
0%~5.75%
0%~5.75%
0%~5.75%
0%~6.25%
0%~6.25%
0%~6.25%
0%~6.25%
0%~6.5%
0%~6.5%

FY78F1 4 136 T

ol©o|xm~N|o|uo|hw(n|=




UC] CARDIF 2B E %2 A =

X BNP PARIBAS GROUP

11 0%~6.5%
12 0%~6.5%
Rl mZH & =10000 2 ~ > & 52 Jcgd Afe s il l £ 54T

1. > % - HpHEF (1997/8/8~1998/2/9) > h =1
(1 ) B3k 3% 5 B Underlying 2 § 2 % i 4o 2

TUS |DOWUS|MRKUS| VZUS | BLSUS
42.93 31.04 46.76 36.59 23.00
66.68 31.50 55.72 46.44 31.13

A G S Azdsp 1997/8/8 2 fc i i
B WS K P 1998/2/2 2 fcd |
RIS 1T Hox PortfoI|o1

3
55.72
Max Mln 06.6 -1,50% |,-20% | + Max| Min 31'50—1,50% ,-20% |+ Max| Min
31.04 46.76

. (4644 . [ 31.13
+ Max| Min -1,50% |[,-20% |+ Max| Min -1,50% |,-20%
36.59 23.00

% [50 00% +1.48% +19.16% + 26.92% + 35.35% | = 26.58%
(2). Bk % - R (1997/8/8~1998/2/2) 2. 6mLibor = p it 40T £

"
=N
.

=N

-1, 50%),—20%

1 2 3 4 5
Libor 47 i # 3| Libor 47 i # 3| Libor 47 i # - . Libor 47 i # 3 . Libor s7 # # #-|
Ly Ep Libor Ly Libor iy Libor e Libor Ly D Libor

1997/8/8 |5.84% 1997/9/16 5.84%| 1997/10/22 |5.91% 1997/11/27 5.91% 1998/1/7  |5.72%
1997/8/11 |5.88%| 1997/9/17 |5.81%| 1997/10/23 |5.88%| 1997/11/28 |5.91% 1998/1/8  |5.72%
1997/8/12 |5.88% | 1997/9/18 |5.81%| 1997/10/24 |5.88%| 1997/12/1 |5.94% 1998/1/9  |5.66%
1997/8/13 |5.88% | 1997/9/19 |5.81%| 1997/10/27 |5.84%| 1997/12/2 |5.94%| 1998/1/12 |5.56%
1997/8/14 |5.85% | 1997/9/22 |5.81%| 1997/10/28 |5.78%| 1997/12/3 |5.94% | 1998/1/13 |5.59%
1997/8/15 |5.84% | 1997/9/23 |5.81%| 1997/10/29 |5.84%| 1997/12/4 |5.94% | 1998/1/14 |5.63%
1997/8/18 [5.81% | 1997/9/24 |5.81%| 1997/10/30 [5.78%| 1997/12/5 |5.91% | 1998/1/15 |5.60%
1997/8/19 |5.81% | 1997/9/25 |5.81%| 1997/10/31 |5.79%| 1997/12/8 |5.97% | 1998/1/16 |5.63%
1997/8/20 |5.81% | 1997/9/26 |5.84%| 1997/11/3 |5.81%| 1997/12/9 |6.00% | 1998/1/19 |5.66%
10| 1997/8/21 |5.83%| 1997/9/29 |5.84%| 1997/11/4 |5.81%| 1997/12/10 |5.97% | 1998/1/20 [5.63%
11 1997/8/22 |5.84% | 1997/9/30 |5.84%| 1997/11/5 |5.84%| 1997/12/11 |5.94% | 1998/1/21 |5.63%
12| 1997/8/26 |5.84%| 1997/10/1 |5.84%| 1997/11/6 |5.83%| 1997/12/12 |5.91% | 1998/1/22 [5.63%
13| 1997/8/27 |5.84%| 1997/10/2 |5.82% | 1997/11/7 |5.81%| 1997/12/15 |5.91%| 1998/1/23 [5.63%
14| 1997/8/28 |5.84%| 1997/10/3 |5.81% | 1997/11/10 |5.84%| 1997/12/16 |5.91%| 1998/1/26 [5.63%
15| 1997/8/29 |5.84%| 1997/10/6 |5.78% | 1997/11/11 |5.88%| 1997/12/17 |5.91%| 1998/1/27 [5.63%
16 1997/9/1  |5.84%| 1997/10/7 |5.78% | 1997/11/12 |5.94%| 1997/12/18 |5.91%| 1998/1/28 [5.66%
17 1997/9/2 |5.84%| 1997/10/8 |5.78% | 1997/11/13 [5.91%| 1997/12/19 |5.91% | 1998/1/29 [5.66%
18 1997/9/3 |5.84%| 1997/10/9 |5.81%| 1997/11/14 [5.91%| 1997/12/22 |5.91% | 1998/1/30 [5.63%
19 1997/9/4 |5.84% | 1997/10/10 |5.82%| 1997/11/17 |5.91%| 1997/12/23 |5.91% 1998/2/2  |5.63%
20 1997/9/5 |5.84% | 1997/10/13 |5.85%| 1997/11/18 |5.91%| 1997/12/24 |5.91%
21 1997/9/8 |5.84% | 1997/10/14 |5.85%| 1997/11/19 |5.91%| 1997/12/29 |5.91%
22 1997/9/9 |5.84% | 1997/10/15 (5.84%| 1997/11/20 |5.91%| 1997/12/30 |5.84%
23| 1997/9/10 |5.84%| 1997/10/16 |5.88%| 1997/11/21 |5.91%| 1997/12/31 |5.84%
241 1997/9/11 |5.86%| 1997/10/17 |5.88%| 1997/11/24 |5.89%| 1998/1/2 |5.84%
251 1997/9/12 |5.87%| 1997/10/20 [5.91%| 1997/11/25 |5.91%| 1998/1/5 |5.81%
26| 1997/9/15 [5.84% | 1997/10/21 |5.91%]| 1997/11/26 |5.91%| 1998/1/6 |5.75%

O©CoO~NOOOPARWN-=-

2y

Di= $1EZHHFPN -5 GIP E47HFIFRG 7 F2 F £ p (T 2977 p #)=123(p)
d1 =% 1P AN - Libor 5 A9 F R 2% F 0%~5.75%p 2. p #c &3 (T %*\ PTIIE R T B 2
B&)—ZO(B)

@ FEM Q% 1P 2 g AfSF

d, 20
R, = Min{Max{(CS% +150% x Portfolio, )x — o 0%} 10%} = Min{Max[(CS% +150% x 26.58% ) P ,0%},10%}

= Min{Max[6.97%,0%],10%}=6.97%
Jo ¥ 4 Fe=10000 % ~ x 6.97% =697 ¥ ~
HYT9F1 > H 136 FI
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BNP PARIBAS GROUP

X

- Hp @~ (1998/2/9~1998/8/10) > h =2

(1). ®B3K3% 5 B Underlying z_ § # % i* 407 £ :
TUS DOW US| MRKUS VZ US BLS US
SHAIG FAedep 1997/8/8 2 el & 42.93 31.04 46.76 36.59 23.00
¥ 2 iﬂF FHAGF F=H p 1998/8/3 2 ek iE 63.16 30.23 57.50 46.63 34.72
2 #) 3 F 5 »x Portfoliog =
1 3.16 30.23 o o . ( 57.50 . .
= Max Mm —-1,50% (,-20% |+ Max| Min| ———1,50% (,-20% | + Max| Min —-1,50% |,-20%
5 42 93 31.04 46.76
. [ 46.63 (3472
+ Max| Min -1,50% |[,-20% |+ Max| Min -1,50% |{,-20%
36.59 23.00
1
= = x[47.12% + (- 2.61%) + 22.97% + 27.44% + 50.00% | =28.98%
5
(2). B %z B (1998/2/3~1998/8/3) 2. 6mLibor = p % it 4o £
1 2 3 4 5
Libor #% i # #-| Libor 3¢ i # 3| . Libor 4% i # #-| Libor 47 i # 3#-| . Libor 47 i # 34| .
Ty Libor Ty Libor Ty Libor Ty Libor LHEp Libor
1 1998/2/3 5.63% | 1998/3/11 |[5.72% | 1998/4/20 |5.72% | 1998/5/28 |5.75% 1998/7/3 |5.75%
2 1998/2/4 5.63% 1998/3/12 [5.71% 1998/4/21 | 5.75% 1998/5/29 |5.75% 1998/7/6 5.75%
3 1998/2/5 5.63% 1998/3/13 | 5.69% 1998/4/22 | 5.75% 1998/6/1 5.74% 1998/7/7 5.75%
4 1998/2/6 5.63% | 1998/3/16 |[5.69% | 1998/4/23 |5.75% 1998/6/2 5.74% 1998/7/8 |5.75%
5 1998/2/9 5.63% | 1998/3/17 |[5.69% | 1998/4/24 |5.78% 1998/6/3 5.75% 1998/7/9 |5.75%
6 1998/2/10 |5.65% | 1998/3/18 |5.69% | 1998/4/27 |5.78% 1998/6/4 5.75% | 1998/7/10 |5.75%
7 1998/2/11 | 5.66% | 1998/3/19 |5.69% | 1998/4/28 |5.81% 1998/6/5 5.75% | 1998/7/13 |5.75%
8 1998/2/12 | 5.66% | 1998/3/20 |5.71% | 1998/4/29 |5.81% 1998/6/8 5.75% | 1998/7/14 |5.75%
9 1998/2/13 |5.63% | 1998/3/23 |5.71% | 1998/4/30 |5.81% 1998/6/9 5.75% | 1998/7/15 |5.75%
10] 1998/2/16 |5.63% 1998/3/24 [5.71% 1998/5/1 5.78% 1998/6/10 |[5.75% | 1998/7/16 |5.75%
11 1998/2/17 | 5.63% 1998/3/25 [5.72% 1998/5/5 5.78% 1998/6/11 5.75% | 1998/7/17 |5.75%
12] 1998/2/18 |5.63% | 1998/3/26 |5.74% 1998/5/6 5.78% | 1998/6/12 |5.72% | 1998/7/20 |5.75%
13] 1998/2/19 |5.63% | 1998/3/27 |5.75% 1998/5/7 5.75% | 1998/6/15 |5.72% | 1998/7/21 |5.75%
14] 1998/2/20 |5.63% | 1998/3/30 |5.75% 1998/5/8 5.75% | 1998/6/16 |5.72% | 1998/7/22 |5.75%
15] 1998/2/23 |5.63% | 1998/3/31 |5.75% | 1998/5/11 |5.75% | 1998/6/17 |5.72% | 1998/7/23 |5.75%
16] 1998/2/24 |5.66% 1998/4/1 5.75% | 1998/5/12 |5.78% | 1998/6/18 |5.75% | 1998/7/24 |5.75%
17] 1998/2/25 |5.69% 1998/4/2 |5.75% | 1998/5/13 |5.76% | 1998/6/19 |5.75% | 1998/7/27 |5.75%
18] 1998/2/26 |5.70% 1998/4/3 5.72% 1998/5/14 | 5.75% 1998/6/22 (5.74% | 1998/7/28 |5.75%
19] 1998/2/27 |5.70% 1998/4/6 5.69% 1998/5/15 | 5.77% 1998/6/23 |5.75% | 1998/7/29 |5.75%
20 1998/3/2 5.69% 1998/4/7 |5.69% | 1998/5/18 |5.78% | 1998/6/24 |5.75% | 1998/7/30 |[5.75%
21 1998/3/3 5.72% 1998/4/8 |5.69% | 1998/5/19 |5.78% | 1998/6/25 |5.75% | 1998/7/31 |5.75%
22 1998/3/4 5.72% 1998/4/9 |5.69% | 1998/5/20 |5.77% | 1998/6/26 |5.75% 1998/8/3 |5.75%
23 1998/3/5 5.71% | 1998/4/14 |[5.72% | 1998/5/21 |5.75% | 1998/6/29 |5.78%
24 1998/3/6 5.72% | 1998/4/15 |[5.72% | 1998/5/22 |5.78% | 1998/6/30 |5.78%
25 1998/3/9 5.72% 1998/4/16 [5.72% 1998/5/26 | 5.78% 1998/7/1 5.78%
26| 1998/3/10 |5.72% 1998/4/17 | 5.72% 1998/5/27 | 5.75% 1998/7/2 5.75%
J
Do= % 2BZHHEP 475 fﬁézFﬁ FITAHPIFEFERD F 2 FEp (T LA75]p #)=126 (P )
do= % 2P HE P - Libor 7§ el L LH A 0%~5.75% P 2 p #icd 3-(T 1 % 45| IL T &

#)=107 (p)
B). &M~ (2)% 282
FIEAAL - B2 AR
r:“t”l’t.m’l”\ﬁ“% F"'

%¥Am$

R1=6.97% > A 426 P 3R F 30% »

R, = Min{Max{( ‘%;+150%><P0r1§f01102 %},10%,30%—6.97%}

= Min{Max[( % +150% x 28. 98% >< — 0%} %,23.03%}

0Fl > # 136 T
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BNP PARIBAS GROUP

X

= Min{ Max[39.46%,0% |,10%,23.03% }=10%
1000 £ =~

fc & 4 f==10000 £ = x 10% =

3. x=HPHAF (1998/8/10~1999/2/8) > h =3

(1).

B3k 3% 5 B Underlying 2 % & 5% it 4™ £ ©
TUS |DOW US|MRKUS| VZUS | BLS US
SHAIGE S4s4ap 1997/8/8 2 fcdi w| 4293 | 31.04 | 46.76 | 3659 | 23.00
% 3 Ealg =0 p 1999/2/11 2 fc ®| 99.32 | 30.27 | 69.54 | 59.50 | 45.13

RIS 3HHF A

).

_X{Max{M;n(g

42.93

. ( 59.50
+ Max| Min
36.59

Portfolio; =

9.32

-1, SO%J,—ZO%} + Max{Min(

3027
31.04

1, 50%),—20%} + Max{Min(

5.13
0 -1, 50%),—20%}}

4
-1, 50%),—20% + Max Min(
23.0

1
= 0" x[50.00% + (— 2.48% ) + 48.72% + 50.00% + 50.00% | =39.25%

69.54
46.76

-1, 50%),—20%}

NNNMNMNMNNNAA A A A A aaa -
OABWN20OONNADWN2OOOINDIARL LN =

B ¥ = L (1998/8/4~1999/2/1) 2 6mLibor & p it 4o 4
1 2 3 2 5

HPOr 35 7 3 ipor | HPOF R ipor [HPOTHE g [HEOM T pgr [HPOTHEE R o
ZgFh g %P g FH g %P g FHB
1998/8/4 |5.75%| 1998/9/10 |5.50% | 1998/10/16 |4.94% | 1998/11/23 |5.12%| 1998/12/31 |5.07%
1998/8/5 |5.75%| 1998/9/11 |541% | 1998/10/19 |4.94% | 1998/11/24 |5.13%| 1999/1/4 |5.06%
1998/8/6 |5.75%| 1998/9/14 |541% | 1998/10/20 |4.94% | 1998/11/25 |5.13%| 1999/1/5 |5.06%
1998/8/7 |5.75%| 1998/9115 |541% | 1998/10/21 |4.95% | 1998/11/26 |5.13%| 1999/1/6 |5.06%
1998/8/10 [5.72%| 1998/9/116 |5.41% | 1998/10/22 |4.96% | 1998/11/27 |515%| 1999/1/7 |5.06%
1998/8/11 [5.72%| 1998/9/17 |5.41% | 1998/10/23 |4.97% | 1998/11/30 |5.15%| 1999/1/8 |5.06%
1998/8/12 [5.72%| 1998/9/118 |5.41%| 1998/10/26 |4.97% | 1998121 |515%| 1999/1/11 |5.08%
1998/8/13 [5.72%| 1998/9/21 |5.41%| 1998/10/27 |4.99% | 19981212 |5.13%| 1999/112 |5.09%
1998/8/14 [5.72%| 1998/9/22 |5.41%| 1998/10/28 |4.97% | 1998/12/3 |5.10%| 1999/113 |5.03%
1998/8/17 [5.72%| 1998/9/23 |5.41% | 1998/10/29 |4.97% | 1998/12/4 |5.08%| 1999/114 |5.01%
1998/8/18 [5.72%| 1998/9/24 |5.34%| 1998/10/30 |4.98% | 19981217 |510%| 1999/115 |4.97%
1998/8/19 [5.72%| 1998/9/25 |5.25%| 1998/112 |5.06% | 1998/12/8 |5.12%| 1999/118 |4.99%
1998/8/20 [5.72%| 1998/9/28 |5.25%| 1998/11/3 |511% | 1998/12/9 |5.09%| 1999/119 |4.97%
1998/8/21 [5.72%| 1998/9/29 |5.25%| 1998/11/4 |513% | 1998/12/10 |5.07%| 1999/1/20 |5.00%
1998/8/24 [5.69%| 1998/9/30 |5.25%| 1998/11/5 |5.19% | 1998/12/11 |5.04%| 1999/1/21 |5.00%
1998/8/25 [5.69%| 1998/10/1 |5.21%| 1998/11/6 |5.19% | 199811214 |5.06%| 1999/1/22 |4.97%
1998/8/26 [5.69%| 1998/10/2 |5.13%| 1998/11/9 |5.23% | 19981215 |5.06%| 1999/1/25 |4.97%
1998/8/27 [5.69%| 1998/10/5 |5.13%| 1998/11/10 |5.19% | 1998/12/16 |5.06%| 1999/1/26 |4.97%
1998/8/28 [5.59%| 1998/10/6 |5.14% | 1998/11/11 |5.19% | 199812117 |5.06%| 1999/1/27 |4.97%
1998/91  |5.56%| 1998/10/7 |5.19% | 1998/11/12 |520% | 1998/12/18 |5.06%| 1999/1/28 |4.97%
1998/9/2 |5.56%| 1998/10/8 |5.16% | 1998/11/13 |5.19% | 1998/12/21 |5.06%| 1999/1/29 |4.97%
1998/9/3 |5.56%| 1998/10/9 |5.15% | 1998/11/16 |521% | 1998/12/22 |5.11%| 1999/211 |4.98%
1998/0/4 |5.56%| 199810112 |5.16% | 1998/11/17 |5.19% | 1998/12/23 |5.12%
1998/9/7 |5.54%| 199811013 |5.16% | 1998/11/18 |5.06% | 1998/12/24 |5.16%
1998/9/8 |5.53%| 199810114 |5.16% | 1998/11/19 |5.09% | 1998/12/29 |5.16%
1998/9/9 |5.50%| 19981015 |5.16% | 1998/11/20 |5.12% | 1998/12/30 |5.08%

Al

D3:

B2 p #)=126 (p )

()-

rI’II FARRE G

= L
lﬂ‘r

(1)~

7fﬁ Iw- B2

v

FIRBRYY TN 415 Gk £
dy= % 32y PN - Libor % afl R

(2)% 3 82 fc ¥ A fie &

u
-

16.97% » % Azi P {Rirpo 5

5781 F! > H 136 FI
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) & BNP PARIBAS GROUP

d
R, = Min{Max{(S% +150% x Portfolio ) x —- ,0%}10%,30% - 16.97%}
D

3
: 126
- Mm{Max[(S% +150% x 39.25% ) x z,o<70},10%,13.03%}
1

= Min{ Max[61.88%,0% |10%,13.03% } =10%
Yz £ 4 fe=10000 % ~ x 10% = 1000 % ~

4. 5w HHEF (1999/2/8~1999/8/9)  h = 4
(1). %3 5 % Underlying 2  # % it 4o 2 :

TUS |DOWUS|MRKUS| VZUS | BLSUS
SHAF F4dop 1997/8/8 2 i B | 42.93 31.04 46.76 36.59 23.00
F AW REAG =g e 1999/8/2 2 jxfiE| 82.00 42.10 63.77 65.00 49.63

7 5 »z Portfolios =

2.00 42.10
-1 % 1,-20% )
{Max Mzn 1293 , 50% j, 0% } + Max{Mm(?)l 01
_( 65.00 . 49.63
+ Max| Min -1,50% |,-20% | + Max| Min -1,50% |,
36.59 23.00

1
= 3% [50.00% + 35.63% + 36.38% + 50.00% + 50.00% | =44.40%

63.77
-1, 50%], 20%} + Max[Mm(

.

46.76

-1, 50%),-20%}

(2). Bk Fw g (1999/2/2~1999/8/2) z. 6mLibor & p it 4T £
7 2 3 2 5
i ] i ] i 1 4 i ] i ]

L'bzr ;f jj ; | Libor L'bzr ;F i ; ¥ Libor L'bf: ;ﬁ j ; 1 Libor L'bzr ;F j'f ; 1 Libor L'bzr ;F j ; ¥ Libor
1 [ 1999722 [5.00%| 1999/3/10 |5.06% | 1999/4/19 |5.06% | 1999/5/26 |5.18%| 1999/7/2 |5.59%
2| 1999213 [5.00%| 1999/3/11 |5.06% | 1999/4/20 |5.05% | 1999/5/27 |5.19%| 1999/7/5 |5.59%
3| 1009724 |5.00%| 1999/3/12 |5.06%| 1999/4/21 |5.05% | 1999/5/28 |5.25%| 1999/7/6 |5.59%
4| 1000/25 |5.03%| 1999/3/15 |5.06% | 1999/4/22 |5.05% | 1999/6/1 |5.25%| 1999/7/77 |5.60%
5| 1099728 |5.04%| 1999/3/16 |5.06% | 1999/4/23 |5.06% | 1999/6/2 |5.29%| 1999/7/8 |5.60%
6| 1099729 |5.04%| 1999/3/17 |5.06% | 1999/4/26 |5.06% | 1999/6/3 |5.28%| 1999/7/9 |5.60%
7| 1999210 [5.03%| 1999/3118 |5.06% | 1999/4/27 |5.06% | 1999/6/4 |5.29%| 19997712 |5.60%
8| 199972111 [5.03%| 1999/3119 |5.06% | 1999/4/28 |5.06% | 1999/6/7 |5.29%| 1999/7/13 |5.60%
ol 1999212 |5.04%| 1999/3122 |5.06% | 1999/4/29 |5.06% | 1999/6/8 |5.29%| 1999/7/14 |5.60%
10| 1999/2/15 |5.08%| 1999/3/23 |5.06% | 1999/4/30 |5.04% | 1999/6/9 |5.30%| 1999/7/15 |5.60%
11| 1999/2/16 |5.06%| 1999/3/24 |5.06% | 1999/5/4 |5.07%| 1999/6/10 |5.33%| 1999/7116 |5.60%
12| 199912117 |5.06%| 1999/3/25 |5.06% | 1999/5/5 |5.07%| 1999/6/11 |5.35%| 1999/7/19 |5.60%
13| 19992118 |5.06%| 1999/3/26 |5.06% | 1999/5/6 |5.07%| 1999/6/14 |5.37%| 1999/7/20 |5.60%
14| 19992119 |5.06%| 1999/3/29 |5.05% | 1999/5/7 |5.09%| 1999/6/15 |5.37%| 1999/7/21 |5.58%
15| 1999/2/22 |5.06%| 1999/3/30 |5.06% | 1999/5/10 |5.08% | 1999/6/16 |5.38%| 1999/7/22 |5.58%
16| 1999/2/23 |5.06%| 1999/3/31 |5.06% | 1999/5/11 |5.08% | 1999/6/17 |5.36%| 1999/7/23 |5.63%
17| 1999/2724 |5.00%| 1999/4/1 |5.06% | 1999/5/12 |5.08% | 1999/6/18 |5.34%| 1999/7/26 |5.64%
18| 1999/2/25 |5.12%| 1999/4/6 |5.06% | 1999/5/13 |5.08% | 1999/6/21 |5.35%| 1999/7/27 |5.64%
10| 1999/2/26 |5.13%| 1999/4/7 |5.06% | 1999/514 |507%| 1999/6/22 |5.37%| 1999/7/28 |5.64%
20| 1999/311 |5.12%| 1999/4/8 |5.06% | 1999/5/17 |5.13% | 1999/6/23 |5.40%| 1999/7/29 |5.65%
21| 1009/32 [5.15%| 1999/4/9 |5.04% | 1999/5/18 |5.14%| 1999/6/24 |5.43%| 1999/7/30 |5.71%
22| 1999/33 [5.13%| 1999/4/12 |5.03%| 1999/5/19 |5.18% | 1999/6/25 |5.45%| 1999/82 |5.74%
23| 1999/3/4 [5.13%| 1999/4/13 |5.04% | 1999/5/20 |5.18% | 1999/6/28 |5.46%
24| 1999/3/5 |5.13%| 1999/4/14 |5.04% | 1999/5/21 |5.18% | 1999/6/29 |5.62%
25| 1999/3/8  |5.09%| 1999/4/15 |5.04% | 1999/5/24 |5.18%| 1999/6/30 |5.65%
26| 1999/3/9 |5.09%| 1999/4/16 |5.04% | 1999/5/25 |5.18%| 1999/711 |5.58%

Pl

Da= % 4B2HHET PN -3 5 '?IFF'éf’—;ﬁ‘ "Q‘?ﬁ:f%"r*i%‘i“' Bﬁ’((”lv*z\ 17 p #,)=126 (P )
d4: ¥ 4 zg e R o Libor T A1 F R EHERF 0%~5.75% R 2. p # & (T L ATAERE R

2 p #)=126 (P )
B»?em ()% 42 ez A e

2N

u
-
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FIAfFLI 5 - P2 WP =R+ Ryt R3=26.97% » A48 P #3Ff 5 30% -
T g A e

d
R, = Min{Max[(S% +150% x Portfolio, ) x D—“ ,0%},10%,30% - 26.97%}
4

126
= Min{Max[(S% +150% x 44.40%) x E,O%},lO%,B.OB%}
1

= Min{ Max[69.6%,0% ],10%,3.03% }=3.03%
Jz & & fe=10000 # =~ x 3.03% =303 # ~

4
5. -1 492 =) R, =30% > = & B HEFPF 30% -
i=1
HFSHE S EY 2 e F ARSI Y16 B 2 Libor 4] F 3 E

6mLibor’™

R, :Th »h=5,6,7,8,9, 10, 11, 12
Bk % 58 2 % 12 % 6mLibor ;=% p 2 6mLibor # p % it 4o £ !

¥ hip Libor 3= p Libor

5 1999/8/5 5.77%

6 2000/2/4 6.31%

7 2000/8/4 6.87%

8 2001/2/6 5.27%

9 2001/8/6 3.66%

10 2002/2/6 2.02%

11 2002/8/6 1.73%

12 2003/2/6 1.35%

A
¥ 5 F 2 peF (h=5) R, =6mLibor," +2=577%+2=2.89%
Yo F & fe=10000 # ~ x 2.89%=289 % ~
¥ 6 # T E A e R, =6mLibor," +2=631%+2 =3.16%
Yo F & Fe=10000 # ~ x 3.16%=316 % ~
¥ 7T E A ¥ R =6mLibor,™ +2=687%+2 =3.44%
e F & fe=10000 # ~ x 3.44% =344 % ~
¥ 8 # T & A~ fie F R, = 6mLibor,"" +2 =527%+2 =2.64%
Yo F &~ Fe=10000 # ~ x 2.64%=264 % ~
¥ QY F & fie F R, = 6mLibor,™ +2 =3.66% +2 =1.83%
Yo &~ fe=10000 # ~ x 1.83%=183 % ~
% 10 < £ » fe 5 R, = 6mLibor," +2=2.02%+2=1.01%
Yo F & Fe=10000 # ~ x1.01%=101 % =~
# 11§~ fe 5 R, =6mLibor," +2=173%+2 =0.87%
Yo~ Fe=10000 # ~ x 0.87%=87 % ~
12 #pfc & »~ fe 5 R, = 6mLibor," +2=135%+2 =0.68%
4T F /»\ﬁ6=10000'$';b><0 68%=68 % ~
= r]%i 485 RftlcE Ap S A E ] P RS 30%2 Hdic (K=4) Rl % 4 9% jc &~ fe 303
FA T g mp i 2% g e mBpe L £38=10,000 £ x2%=200 # &~ o H AL HE 4
£%F

b

'ﬂ\‘ﬂ«
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bz R EARBRERY LT LR S AR

(+) B A

B EEGE = AP LR FTHRDGE e EF - RBRRL S RCE
A
hﬁF’ feg A = Asde P ZHFIRDEE x 5 hH2jcgd ApeF
1e s mhhpz g Aps (Ry) 238 25407 ¢
1.% 1 ¥ F » ¥ Ri=Max (C% ° PR% x Portfolioq)
2.% 282 {2 g F A ey h=2,34,.,T
(1)%§Ri<1{ (%aﬁéi b - ﬁp&'{’:.u./”\ﬁ‘* 3P *ﬂfﬁﬁmi‘ Rtarget)

target

P AN “%"i‘

h-1
RIR, = Mir{Max(Dh %, E,% + F, % x Portfolio, ), R, ..., - Z R,}

(2) ¥§R1>ngf (3 ﬁ%i P - ﬁp’\‘h-‘r—/”\ﬁ‘“& S AR EAP *%Lfgﬁﬁwi&r: Rtarget):

. Start
Al Rh:tmLzborh 4
QAR LF I BRY KPP L AFIE AT FED P T Rager 2 8 80 BISEE "f
T & & ﬁoi Rk #F » ¥ 4¢ ?4E5%ﬁ°,:,—r ADk% -
# 1 CY%PR%,Ruarget * 7%= B 58E 53 W0 ATLE  RESHEIAFIL AR A
E3 SR S ”f"ﬂf"i&*“‘ﬁ—wbé e

St

Dn%,En%,Fn% : %= e S8t S EEE o i u{,,l_%‘i 1?% £ aka Ak ko
P P ek 2 (o
T SHAFEDFRAYE T=Hxm-
H ‘fz"?ﬂ']%”7ﬁﬂﬁ&(ﬂ&)
m:&- #2872y m=120t, -
tm D F - L BN B BREUFEFA TN B
3BY ~BBTAN12F2 )o

ADk% : 4vgBfie L5 0 R HEAIGF S A L AT A0 P R PR Rk
AT
Portfolio, : % h #p 2. 3L F e o
Fhip @ dpp BHAG SAp s tm B E—- B2 Hdeo
Bk F 1287 - (tn=12) > @ 2003/7/3 7 HH#A]1F 54
Wep o R FE-H2ZHEF L 2003/7/3 I 2004/7/3 > % = #pz_ Hp B
% 2004/7/3 = 2005/7/3 » ript #gds 5 v & - ﬁPiEP 2 RG
;*1‘#“‘“]1;“\“?%9“)’ AERAFFFE P ERF Ge
-k #;mli_}\bl p oo
tmLibor," ™" p & §IP?' FIAPIFHEEIFT o NE DR 2 b, B2 HFHA %
% w2 Libor (#G5clk $474 115 ) bl4e > BR B3 H %
W] e E VP 3mLibor S 1p Fhipz 3B 2G5k ?’H’#’/’C
IS > emLivor ™ dp % h # 2. 6 B * £ ~ g3k £3T5 115
2mLibor ™' 3p % W ¥ 2. 12 B » £ Z G50k F4745 115 -
@ % h @2 3 F 5 sc (Portfolion) 3+ 8 25840 @

Underlying; Underlying; Underlying
Portfolio, = Min- abs %_1 , abs %_ ..., abs %.mghﬂ—l
Underlying Underlying, Underlying y,
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H N I@hgﬁ.iﬁ_“ﬁj;ﬂ;g{(;x:)o
abs(x) : 4 x 2 G #iF -
Underlying! * % n Bi&enas h i u.,]:# | % % =P 2 Yods i i ndetying?
8 0 A S D 2 e i -

o B A D R F R e SRR D e ey
E
o~ @#F Aoz ﬁg-ﬁﬂw » B B2 et Avgit ( *f; % DI s L1 ESS ]
B oo
Do e E AR R R LT L RS AR
paE 1 I RN = S5 B L A #&AE N S E S Lﬂ?‘f}‘}—mﬁ#ﬁ& ENE 1-+a‘r"‘$—4 5 a‘r“f
5 RS S LT el R BRI S L e
)'—%A AN ,;IJ()\;:‘Q °
ELLED
AP OIRM EE R A e fRRH R R e A B R R T R AR
2ARPEHR -

Bk 1996 & 7 2 31 p SH~ 688 (H=6) B3 F % 244 p > Azdep L F 0 &5 10,000
(A 382 Eni 542 %E (N= 5)%b%?%p$imm%mi ‘““Bom%ﬁWW*U12
B i-H (% tm—12 & E P HFm=12/12=1> §F “\ﬂFFé“‘.mEF&T—BX‘lZMZ 6 - Libor =% p % =
J,%M‘w'é‘%:’ TEP D BFhPF s B iy ol s
1.% 1 F L pF R1—Max (5% > 10% x Portfollo1) (F C%=5% > PR% =10% )
2.%2?!?5.'119\‘1(3_/17)??0' :h=2,3,...,H
MFIFI Y -P2jeFZAfeF 2 p P F 21% ¢

-1
AR, = Min|:Max(5%,4% +5%x Portfolio, ),21% - ) R, }

( Rl Dh%=5% ’ Eh%_4% ’ Fh%_5% ’ Rtarget=21%)
(2) F 3 f%j_ B AL E A fe 5 e XAt FAtp AR il 21% : B R, = 12mLibor]f””
3. 4\1,{:’,%]?’[6 4 ;‘3‘-&1\7"? EA

AL FE R P AR 21%2 B ik 1 2 3 4 5 6
4c£%ﬁo;,—, (AD% ) 0% | 2% | 3% | 4% | 5% | 6%
1.5 A Mg 2w git 2 12mLibor4e™ £ » B2 JF Freg o ¢
12mLibor
| o | R | AXP JNJ o DmLibors™ F T4
h ) & p & B UsS DOW US|GE US US KO US| = 'z; A mLibor, Portfolloh
BTG S p KB $
0 [1996/7/31] | 1458 | 24.75 [13.71]23.88 | 46.88
& - W op o
1 [1997/7/31]1997/7/24| 26.54 | 30.10 [23.96 [ 30.94 [ 70.19 | 1996/7/29 - 21.62%
2 [1998/7/31[1998/7/24 | 35.69 | 31.06 | 30.56 | 38.28 | 83.44 | 1997/7/29| 5.97% 3.19%
3 | 1999/8/1 [1999/7/26 | 45.50 | 40.33 | 38.00 | 48.63 | 63.06 | 1998/7/29| 5.81%  24.35%
4 |2000/7/312000/7/24 | 57.06 | 29.53 | 54.00 | 47.23 [ 59.25 | 1999/7/29| 5.82% 2.88%
5 [2001/7/31]2001/7/24| 37.80 | 33.88 | 44.00 | 52.71 | 44.20 | 2000/7/27| 7.05%  11.60%
6 |2002/7/31]2002/7/24| 30.43 | 27.45 | 26.53 | 47.70 | 46.85 | 2001/7/27| 3.89% 6.00%
R
3:1 F,h_1,%1ﬁp#}\ﬁﬁi_\

. . 26.54 30.10 23.96 30.94 70.19
Portfolioy== Min< abs -1 |,abs| —— -1 |,abs| —— -1 |,abs| —— -1 |,abs| —— -1
14.58 24.75 13.71 23.88 46.88

= Min { abs(82.03%), abs(21.62%), abs(74.76%), abs(29.56%), abs(49.72%) }
57851 H 136 F
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= Min {82.03%, 21.62%, 74.76%, 29.56%, 49.72% } = 21.62%
%28 h=2; % 2HHFT H 2%

. . 35.69 31.06 30.56 38.28 83.44
Portfolioo = Min< abs -1 |,abss —— -1 |,absy —— -1 |,absy ———1 |,abs -1
26.54 30.10 23.96 30.94 70.19

= Min {abs(34.48%), abs(3.19%), abs(27.55%), abs(23.72%), abs(18.88%) }
= Min {34.48%, 3.19%, 27.55%, 23.72%, 18.88% } = 3.19%

%68 > h=06; % 6PHKF Hrx

Portfoliog = Min{abs( 3043 - 1),ab5(% - 1),abs(@ - 1),ab5(@ - 1),ab5(@ - 1)}
37.80 33.88 44.00 52.71 44.20
= Min { abs(-19.50%), abs(-18.98%), abs(-39.70%), abs(-9.50%), abs(6.00%) }
= Min {19.50%, 18.98%, 39.70%, 9.50%, 6.00% } = 6.00%

2. R P2 e F A pRF R E AT

agz | o RAToW
T"_ ﬁp S| ZFPFATE h=1
L | AR E T , h-1 o
B | R F o s | FREY e Max (C% - PR%x Portfolioq ) .
h Portfolioh 12leb0rh h-1 El ﬁ—_ﬁﬁﬁﬂj h>=2 Rtm'get - ZRI & ﬁc"-?
Z R | Max (Dhes * En%-+Fn%x Portfolion ) i=1 Rn
i—1 ' Ri 2 Rturget
= i=1
1 121.62% - - - 2.16% - 5.00%
2 | 3.19% 5.97% 5.00% N 5.00% 16.00% 5.00%
3 |24.35% 5.81% 10.00% N 5.22% 11.00% 5.22%
4 | 2.88% 5.82% 15.22% N 5.00% 5.78% 5.00%
5 |11.60% 7.05% 20.22% N 5.00% 0.78% 0.78%
6 | 6.00% 3.89% 21.00% Y - - 3.89%

EY

ol -
A FREYE =10000 % ~ > A FH2 e F AR el £ R AT
(1) %1% > h=1>
#F% 1 F » e Ry=Max (5% > 10%xPortfolio;) =Max (5% > 2.16% ) =5%
Yz & ~ fie=10000 £ =~ x5%=500 £ ~
(2) % 2% > h=2;
FIAFLI - P2 HFPF=R=5% > AAEP HIHMF 21% >
SE 2B E A
R,=Min[Max (5% > 4%+5%xPortfolio,) > 21%-5%]=Min[Max (5% * 4.16% ) » 16%]=5%
Jo & ~ e =10000 £ =~ x5%=500 £ ~
(3) % 3# > h=3;
FIAFLI - H2HFMFF =R +R2=5%+5%=10% > A421E P HIF 5 21%
SE 3WE A
Rs;=Min[Max (5% > 4%+5%xPortfolioz) > 21%-10%]=Min[Max (5% * 5.22% ) > 11%]=5.22%
Yz F » fe =10000 # ~x5.22% =522 % ~
4) % 4% > h=4;
FIAFLI - H2ZHFMFF=Ri+R2+R3=5%+5%+5.22%=15.22% > A4z P &H3F 5 21%
Ty 4T E e e
Rs=Min[Max (5 % » 4%+5%xPortfolios) » 21%-15.22%]=Min[Max (5% * 4.14% ) > 6.22%]=5%
Jz & » fe =10000 # ~x5%=500 £ ~
(5) % 5% > h=5;
FIAFLI - H2HFMFF=Ri+R2+R3+Rs=5%+5%+5.22%+5%=20.22% > * A :F P H&3F p¥ ¢
21%

u
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FCE ST E A e
Rs=Min[Max (5% » 4%+5%xPortfolios ) » 21%-20.22%]=Min[Max (5% > 4.58% ) > 0.78%]=0.78%
Jo & 4~ fe=10000 # ~x0.78% =78 ¥ ~
(6) % 64 > h=6;
r?‘i‘l ﬁ%¢ - H2 P F =R+ Ry +Rs+Rs+Rs=5%+5% +5.22% +5%+0.78%=21.00% >
©ED P EREMF 21% o
;;cav 6 # e F & fe ¥ Re= 12mLibor,"" =3.89%
o F Av\ﬁo=10000 % 7 x3. 89% 389 £ ~
TEESH A R AP E R AP R 21%2 e (KS5) > RIR BB R cE AR T8E A T4
2 4 z,%ﬁa,—;g 5% » I de g be E%jﬁb,gﬁ £=10,000 # ~x5%=500 % ~ - HAx 2 @ s £5F o
P EED 2 L ARERFERS LT LTS AR

(L-) $L-fB3E s

‘ M EERE = AP Z W TP B b E - HHRBRELONAFRTE ‘
fie 4, 2%t
% h PL’]I_W_/w\jﬁD = 4245p 2 :};\;u%ﬂml% B ox % h#p2 o E A ek
He > 5 h#hzcfFrps (Ry) 238 25840

T.h=1p (% -): R, :Min{Max[(A,,%+PRh%xPortfolio,,)><

2.h=23,...... T (e 2 0 ):
(1) %_thRi<R (" Pglf%i F-dpz iz g /”\ﬁ"""‘/\ﬂ Jfg‘fﬁﬁjﬂi Rtarget)

target

d
D—h,Floorh %],Caph %}

h

-

\ d h-1
| R, = Min{Max{(Ah % + PR, % x Portfolio, )>< D—”,Floorh %},Caph %, Rtargd - ZR,}
i=1

h

(2) %'_th >R ("F,‘?lﬁii -2 F A\ﬁjaf‘r" e At Fatp Jfg'\‘fﬁﬁwi%" Rtarget>: 2l

targ et

tmLibor >
Rh - m

@ % h 2 F %2 (Portfolioy) 3+ & 238407 @
Portfolio , —[X]CMS —[YICMS,
H ;A*#J,F.Aﬁpamﬁpgg;,T =Hxm -

PERNRELHE (EH)-
m :4—&)§v‘ 2 Hp# o m —12/tm o
tm *F - HF2 e (R B AR Fics 1B ~3B? ~61”
F12B2)o
B dg ) S G FAS P AR E G B S - 2 bl BKE
6" 5- 4 (tn=6)> @ 2003/7/3 5 FH3 G S4dep » RIS - B2
2R 5 2003/7/3 1 2004/1/3» % = #p 2 #p B 5 2004/1/3 = 2004/7/3 >
FoWBHEF 2004/7/3 i 2005/1/3 > ript#gde 5 e & — B2 4~ 2

AT LHHAFEFER T > FAGHUGEF EpPFRIFlu
’;\__ ,_L,f#:m] Ii}‘“iﬁ °
FhEzd @ 5- 2D (h=1) Gdpp BHEAFILLp 25 -HH R 2HF

:;: BEY (h=2) G p 5- PP RIS -DHRLPF 52 R
% (h=3) G p ¥ HHRIFZPH A2 YT 5 e o
A%, PRy%, Floorn%, :

Capi% e ey S BRAFFHEFAL A0 P BRI RSN o
Rearget * FF 8P P AR4FF S > 2 - WA S M Ll 22 HTE ; A0 9 BRF
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Dy

dn :
Spread; :
[X]CMS?

[Y]CMS!

Barrier,
[X]CMS,
[YICMS,

tmLibor,"™"

S

|
Py hEzHHEFR Spread’% 7

o BEAG S

#5—"‘ kb O (F o
BNRBEBBER > rF R ET

Fi¥Epzpik-o
| & R % B Barrier, M 22 P BB 3 e
[

[X]CMS! & [Y]cMS! 2- & ° "f’sprea e = X]CMS"'[Y]CMS

-}Jp iiﬁ"f'@ﬂ%?ﬂ"*. yhpzidsd iﬂﬁﬁl}:\. % | &

Kdeno X & B2 o

DA R IFAE RS B R hEBRY S d B KPR GL BEAG 5%

B2 Y E B IS Y X XY g e 8 A K
AP REPERAY LG o

DE BB LIS RAE R 0 F M BB SR A2 P B

KR A SAT
pr Q#"f']—:‘ﬁﬁ I% 3% h ﬂPEI‘l% p L“éﬁ_i“l f’% L w2z X &£ Hp
ESER

PAR R E > S h g 2 A G E LY

B2 A o
;fp w5 Ie -T—’H‘—r}ﬁf | 3R l% FH AT hEpz t, B . J-ﬁ;—ﬂ' F K Ey)
z_ Libor (i55ck £4535 415 )5 b4 BIK f#’" - )
3mLibor " 4 Fhipz2 37 2 ~iE5ck F3735115 > emLibors QLFI % h
26 %" 2 ~iE5ck £3745105F 0 omiiborse dp F h #2121 7 2
;“fﬁ«ﬁﬂ’f' %5}‘3’—%(’} ¥
0P l‘*;}ﬂ<ﬁ;'f é’ﬁl%’ﬂi’i‘\ ¥p o

SN ir»'é;‘f‘ .‘*Jf?“' F 5 Hip gz e * v A rgit ( ’*Jf#"' LHmp) % -
7 )’zkaigjaﬂ:‘&:—fﬂ’_g—ﬁo

IR

/}E“‘ B
[%' 3P ]

APOIRP L RE A {0 BEPFREEE RELT

AR RERIR -
B3k 1997 & 8 *

N EaA /w\ﬁo)'i’:%:}"%ll
SR I N AN 3

FELIFZT NP e

HANRAT B O R TR S B Aok S do g
@ R BHANE KR S 2 R TR R B AE S Ak p 2 R B b

0-\
(»s.

SHATED (H=T) S $ 2 dehp o e KT Rr 25 10,000

1P
_imon‘)“l”f?; ]I%%\\\L%ﬁf & I%Bﬁ.ﬂﬁpﬁpé’\alljlﬁ??‘:‘:ﬂ \J‘l 121@;9 ;‘;——ﬁﬂ(ar'tm=12’—i
# 8 Fm=12/12=1" ‘i\ﬁPFé'*mﬁﬁﬁxT 7x12/12=7 > Libor z=% p Z * H 4w - BF ¥ p )> 23

P E A ek Ry 3+

A ;7\“ 4T

d
1. % 1H2 g LFR = Mzn{Max[( % +100% x Portfolioh)x—",l%],lo%}
D

h

2.%32¥!P5J119"1Ig_/»ﬁ° v h = 2/3,4,56,7pF
MFAFIH - P2 e g mps] > pREp S 20% -

h

d h-
R, = Min{Max[(7% +100% x Portfolio )>< D—h,1%],10%,20% - Zl: Ri}
i=1

RFERAFI V- P2 fgFZrpedfe A8 E20 P IS5 > R =12mLibor™

(F An%=7% > PRy%=100% > Floor,%=1% > Capn%=10% °> @ Riarget=20% ° %1 S Hc4

gpFe hw s #P N aM)
FE - BF R RN D 2 %A 10 2B 2 FF ([10]CMS,) 2 2 & 8 2 3] %
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([2ICMSh) 2 £ & (¥ X=10Y=2)-
1. Bk * - %P 2 [10]CMSy ~ [2ICMSh ~ 15 2R 2% & Barrier, 22 F440™ £ > B & #P3

s1
P E AT

=l
ok
i

By $ hpzy RS %
h #p & p 3F shpEpzhhxnp Barrier, [10]CMS,, [2ICMS,, Portfolioy
1 1998/8/3 1998/7/27 0%~0.50% 6.03% 5.85% 0.18%
2 1999/8/2 1999/7/26 0%~0.75% 6.84% 6.16% 0.68%
3 2000/8/1 2000/7/25 0%~1.00% 7.23% 7.07% 0.16%
4 2001/8/1 2001/7/25 0%~1.50% 5.99% 451% 1.48%
5 2002/8/1 2002/7/25 0%~2.00% 5.01% 2.68% 2.33%
6 2003/8/1 2003/7/25 0%~2.00% 4.60% 1.71% 2.89%
7 2004/8/2 2004/7/26 0%~2.00% 4.98% 3.16% 1.82%
2L 5 Mo
oot
¥ - 2 £ 7 % % Portfolio; = [10]CMS; — [2]CMS; = 6.03% - 5.85% = 0.18%
¥ = # 2 L F 5 »x Portfolio, = [10]CMS; — [2]CMS; = 6.84% - 6.16% = 0.68%
% = # 2 £ 5 % & Portfolios = [10]CMS; — [2]CMS; = 7.23% - 7.07% = 0.16%

YT AT o
2. BIAW EH & —10000 % & 0 5 & P2 F A et B e
(1). % - W R (1997/8/1~1998/8/3) » h =1

Bk ¥ - ﬁwmgg?/sm 1998/7/27)~[10]CMS [21CMS * 5 £ & Spread AT 4
4

H#p  |[10]CMS|[2]CMS| Spread | % %7  |[10]CMS|[2]CMS| Spread | ¥ %7 [10]CMS|[2]CMS|Spread| % % p [10]CMS[2]CMSSpéea
1997/8/1 | 6.59% | 6.17% | 0.42% | 1997/11/3 | 6.42% | 6.07% | 0.35% | 1998/2/3 | 6.02% |5.67% |0.35%| 1998/5/6 | 6.16% |5.93% |0.23%
1997/8/4 | 6.62% | 6.20% | 0.42% | 1997/11/4 | 6.46% | 6.08% | 0.38% | 1998/2/4 | 6.01% |5.66% |0.35%| 1998/5/7 | 6.18% |5.95% |0.23%
1997/8/5 | 6.64% |6.21% | 0.43% | 1997/11/5 | 6.41% | 6.05% | 0.36% | 1998/2/5 | 6.10% |5.70% |0.40% | 1998/5/8 | 6.20% |5.98% [0.22%
1997/8/6 | 6.62% |6.20% | 0.42% | 1997/11/6 | 6.38% | 6.07% | 0.31% | 1998/2/6 | 6.08% |5.70% |0.38% | 1998/5/11 | 6.25% |6.02% [0.23%
1997/8/7 | 6.66% |6.24% | 0.42% | 1997/11/7 | 6.42% | 6.09% | 0.33% | 1998/2/9 | 6.11% |5.72% |0.39% | 1998/5/12| 6.20% |5.98% [0.22%
1997/8/8 | 6.79% |6.31% | 0.48% | 1997/11/10| 6.41% | 6.10% | 0.31% | 1998/2/10 | 6.08% |5.74% |0.34% | 1998/5/13| 6.15% |5.98% [0.17%
1997/8/11 | 6.78% | 6.30% | 0.48% | 1997/11/11| 6.41% | 6.10% | 0.31% | 1998/2/11 | 6.03% |5.71% |0.32%] 1998/5/14 | 6.20% |6.00% |0.20%
1997/8/12 | 6.83% | 6.34% | 0.49% | 1997/11/12 | 6.36% | 6.09% | 0.27% | 1998/2/12 | 6.01% |5.70% |0.31% | 1998/5/15| 6.21% |6.00% [0.21%
1997/8/13 | 6.77% | 6.24% | 0.53% | 1997/11/13 | 6.36% | 6.09% | 0.27% | 1998/2/13 | 5.99% |5.68% |0.31% | 1998/5/18| 6.18% |5.97% [0.21%
10 | 1997/8/14 | 6.69% | 6.20% | 0.49% | 1997/11/14| 6.37% | 6.10% | 0.27% | 1998/2/16 | 5.99% |5.68% |0.31% 1998/5/19| 6.18% |5.96% |0.22%
11 | 1997/8/15 | 6.67% | 6.15% | 0.52% | 1997/11/17 | 6.32% | 6.09% | 0.23% | 1998/2/17 | 5.95% |5.67% |0.28%] 1998/5/20 | 6.13% |5.94% |0.19%
12 | 1997/8/18 | 6.66% | 6.14% | 0.52% | 1997/11/18 | 6.34% | 6.08% | 0.26% | 1998/2/18 | 5.98% |5.69% |0.29% 1998/5/21| 6.17% |5.99% |0.18%
13 | 1997/8/19 | 6.65% | 6.15% | 0.50% | 1997/11/19| 6.30% | 6.07% | 0.23% | 1998/2/19 | 6.00% |5.71% |0.29% 1998/5/22| 6.17% |5.99% |0.18%
14 | 1997/8/20 | 6.68% | 6.19% | 0.49% | 1997/11/20 | 6.33% | 6.10% | 0.23% | 1998/2/20 | 6.03% |5.71% |0.32%| 1998/5/25| 6.17% |5.99% |0.18%
15 | 1997/8/21 | 6.76% | 6.24% | 0.52% | 1997/11/21 | 6.29% | 6.04% | 0.25% | 1998/2/23 | 6.06% |5.74% [0.32% | 1998/5/26 | 6.10% |5.93% [0.17%
16 | 1997/8/22 | 6.79% | 6.25% | 0.54% | 1997/11/24 | 6.32% | 6.06% | 0.26% | 1998/2/24 | 6.13% |5.86% [0.27% | 1998/5/27 | 6.12% |5.93% [0.19%
17 | 1997/8/25 | 6.82% | 6.27% | 0.55% | 1997/11/25 | 6.30% | 6.07% | 0.23% | 1998/2/25 | 6.09% |5.82% [0.27% | 1998/5/28| 6.11% |5.94% [0.17%
18 | 1997/8/26 | 6.77% | 6.25% | 0.52% | 1997/11/26 | 6.31% | 6.09% | 0.22% | 1998/2/26 | 6.13% |5.88% |0.25% 1998/5/29 | 6.09% |5.92% [0.17%
19 | 1997/8/27 | 6.79% | 6.27% | 0.52% | 1997/11/27 | 6.31% | 6.09% | 0.22% | 1998/2/27 | 6.11% |5.86% |0.25% 1998/6/1 | 6.07% |5.87% [0.20%
20 | 1997/8/28 | 6.73% | 6.22% | 0.51% [ 1997/11/28 | 6.33% | 6.11% | 0.22% | 1998/3/2 | 6.18% |5.88% [0.30%| 1998/6/2 | 6.08% |5.89% |0.19%
21 | 1997/8/29 | 6.77% | 6.26% | 0.51% | 1997/12/1 | 6.31% | 6.14% | 0.17% | 1998/3/3 | 6.26% |5.94% [0.32%| 1998/6/3 | 6.08% |5.90% |0.18%
22 | 1997/9/1 | 6.77% | 6.26% | 0.51% | 1997/12/2 | 6.31% | 6.11% | 0.20% | 1998/3/4 | 6.21% |5.90% [0.31%| 1998/6/4 | 6.13% |5.93% |0.20%
23 | 1997/9/2 | 6.71% | 6.21% | 0.50% | 1997/12/3 | 6.28% | 6.06% | 0.22% | 1998/3/5 | 6.26% |5.93% [0.33%| 1998/6/5 | 6.11% |5.94% |0.17%
24 | 1997/9/3 | 6.75% | 6.26% | 0.49% | 1997/12/4 | 6.29% | 6.05% | 0.24% | 1998/3/6 | 6.19% |5.88% [0.31%| 1998/6/8 | 6.10% |5.94% |0.16%
25 | 1997/9/4 | 6.76% | 6.26% | 0.50% | 1997/12/5 | 6.36% | 6.16% | 0.20% | 1998/3/9 | 6.14% |5.87% [0.27%| 1998/6/9 | 6.12% |5.95% |0.17%
26 | 1997/9/5 | 6.77% | 6.26% | 0.51% | 1997/12/8 | 6.41% | 6.20% | 0.21% | 1998/3/10 | 6.14% |5.86% |0.28%| 1998/6/10| 6.05% |5.91% |0.14%
27 | 1997/9/8 | 6.74% | 6.26% | 0.48% | 1997/12/9 | 6.38% | 6.16% | 0.22% | 1998/3/11 | 6.13% |5.87% |0.26%| 1998/6/11 | 5.99% |5.82% |0.17%
28 | 1997/9/9 | 6.75% | 6.26% | 0.49% | 1997/12/10| 6.34% | 6.11% | 0.23% | 1998/3/12 | 6.07% |5.82% |0.25%| 1998/6/12| 5.98% |5.82% |0.16%
29 | 1997/9/10 | 6.78% | 6.29% | 0.49% | 1997/12/11| 6.27% | 6.05% | 0.22% | 1998/3/13 | 6.09% |5.84% |0.25% | 1998/6/15| 5.93% |5.77% 0.16%
30 | 1997/9/11 | 6.81% | 6.31% | 0.50% [ 1997/12/12| 6.20% | 5.99% | 0.21% [ 1998/3/16 | 6.05% |5.82% |0.23%| 1998/6/16 | 6.00% |5.86% |0.14%
31 | 1997/9/12 | 6.70% | 6.22% | 0.48% [ 1997/12/15| 6.26% | 6.04% | 0.22% | 1998/3/17 | 6.08% |5.86% |0.22%| 1998/6/17 | 6.08% |5.90% |0.18%
32 | 1997/9/15 | 6.71% | 6.22% | 0.49% [ 1997/12/16| 6.24% | 6.04% | 0.20% | 1998/3/18 | 6.07% |5.84% |0.23%| 1998/6/18 | 6.06% |5.88% |0.18%
33 | 1997/9/16 | 6.52% | 6.11% | 0.41% [ 1997/12/17| 6.27% | 6.08% | 0.19% | 1998/3/19 | 6.08% |5.85% [0.23%| 1998/6/19| 6.02% |5.86% |0.16%
34 | 1997/9/17 | 6.53% | 6.10% | 0.43% [ 1997/12/18| 6.21% | 6.04% | 0.17% | 1998/3/20 | 6.06% |5.86% [0.20%| 1998/6/22| 6.02% |5.88% |0.14%
35 | 1997/9/18 | 6.56% | 6.14% | 0.42% [ 1997/12/19| 6.20% | 6.02% | 0.18% | 1998/3/23 | 6.07% |5.87% [0.20%| 1998/6/23 | 6.01% |5.87% |0.14%
36 | 1997/9/19 | 6.53% | 6.12% | 0.41% [ 1997/12/22| 6.19% | 6.03% | 0.16% | 1998/3/24 | 6.08% |5.87% [0.21% | 1998/6/24 | 6.02% |5.87% 0.15%
37 | 1997/9/22 | 6.50% | 6.11% | 0.39% | 1997/12/23| 6.19% | 6.01% | 0.18% | 1998/3/25 | 6.15% |5.93% [0.22% 1998/6/25 | 6.02% |5.88% |0.14%
38 | 1997/9/23 | 6.52% | 6.14% | 0.38% | 1997/12/24 | 6.23% | 6.05% | 0.18% | 1998/3/26 | 6.19% |5.98% [0.21% | 1998/6/26 | 6.01% |5.87% |0.14%
39 | 1997/9/24 | 6.48% | 6.10% | 0.38% | 1997/12/25| 6.23% | 6.04% | 0.19% | 1998/3/27 | 6.20% |6.00% [0.20% | 1998/6/29 | 6.02% |5.88% |0.14%
40 | 1997/9/25 | 6.56% | 6.18% | 0.38% | 1997/12/26| 6.23% | 6.04% | 0.19% | 1998/3/30 | 6.22% |5.99% |0.23% | 1998/6/30 | 6.00% |5.84% |0.16%
41 | 1997/9/26 | 6.54% | 6.15% | 0.39% | 1997/12/29| 6.25% | 6.05% | 0.20% | 1998/3/31 | 6.17% |5.95% |0.22% | 1998/7/1 | 5.99% |5.85% |0.14%
42 | 1997/9/29 | 6.54% | 6.15% | 0.39% | 1997/12/30| 6.27% | 6.04% | 0.23% | 1998/4/1 | 6.10% |5.94% |0.16%| 1998/7/2 | 5.97% |5.82% |0.15%
43 | 1997/9/30 | 6.55% | 6.15% | 0.40% | 1997/12/31| 6.22% | 6.01% | 0.21% | 1998/4/2 | 6.08% |5.90% |0.18% | 1998/7/3 | 5.97% |5.82% |0.15%
44 | 1997/10/1 | 6.49% | 6.12% | 0.37% | 1998/1/1 | 6.22% | 6.00% | 0.22% | 1998/4/3 | 6.01% |5.82% |0.19% | 1998/7/6 | 5.96% |5.81% |0.15%
45 | 1997/10/2 | 6.46% | 6.09% | 0.37% | 1998/1/2 | 6.12% | 5.93% | 0.19% | 1998/4/6 | 6.04% |5.83% |0.21%| 1998/7/7 | 5.99% |5.82% [0.17%
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1997/10/3
1997/10/6
1997/10/7
1997/10/8
1997/10/9
1997/10/10
1997/10/13
1997/10/14
1997/10/15
1997/10/16
1997/10/17
1997/10/20
1997/10/21
1997/10/22
1997/10/23
1997/10/24
1997/10/27
1997/10/28
1997/10/29
1997/10/30
1997/10/31

BNP PARIBAS GROUP

6.44%
6.42%
6.38%
6.55%
6.54%
6.60%
6.61%
6.54%
6.58%
6.57%
6.64%
6.62%
6.61%
6.60%
6.49%
6.47%
6.50%
6.50%
6.40%
6.35%
6.37%

6.04%
6.01%
5.98%
6.10%
6.10%
6.18%
6.18%
6.14%
6.16%
6.18%
6.26%
6.24%
6.24%
6.25%
6.15%
6.10%
6.16%
6.10%
6.00%
6.00%

6.02%

0.40%
0.41%
0.40%
0.45%
0.44%
0.42%
0.43%
0.40%
0.42%
0.39%
0.38%
0.38%
0.37%
0.35%
0.34%
0.37%
0.34%
0.40%
0.40%
0.35%
0.35%

1998/1/5
1998/1/6
1998/1/7
1998/1/8
1998/1/9
1998/1/12
1998/1/13
1998/1/14
1998/1/15
1998/1/16
1998/1/19
1998/1/20
1998/1/21
1998/1/22
1998/1/23
1998/1/26
1998/1/27
1998/1/28
1998/1/29
1998/1/30
1998/2/2

6.01%
5.96%
6.01%
5.98%
5.94%
5.90%
5.95%
5.96%
5.97%
6.03%
6.03%
6.07%
6.03%
6.06%
6.18%
6.11%
6.16%
6.16%
6.04%
5.99%
6.05%

5.92%
5.75%
5.79%
5.68%
5.57%
5.56%
5.65%
5.65%
5.63%
5.72%
5.71%
5.73%
5.69%
5.68%
5.75%
5.72%
5.79%
5.79%
5.70%
5.66%

5.71%

0.09%
0.21%
0.22%
0.30%
0.37%
0.34%
0.30%
0.31%
0.34%
0.31%
0.32%
0.34%
0.34%
0.38%
0.43%
0.39%
0.37%
0.37%
0.34%
0.33%
0.34%

1998/4/7
1998/4/8
1998/4/9
1998/4/10
1998/4/13
1998/4/14
1998/4/15
1998/4/16
1998/4/17
1998/4/20
1998/4/21
1998/4/22
1998/4/23
1998/4/24
1998/4/27
1998/4/28
1998/4/29
1998/4/30
1998/5/1
1998/5/4
1998/5/5

6.06%
6.11%
6.10%
6.10%
6.17%
6.12%
6.10%
6.09%
6.10%
6.16%
6.17%
6.17%
6.19%
6.15%
6.26%
6.30%
6.30%
6.17%
6.16%
6.16%
6.21%

5.84%
5.86%
5.87%
5.87%
5.94%
5.93%
5.92%
5.89%
5.90%
5.95%
5.97%
5.97%
5.99%
5.98%
6.06%
6.09%
6.10%
5.97%
5.97%
5.97%
6.01%

0.22%
0.25%
0.23%
0.23%
0.23%
0.19%
0.18%
0.20%
0.20%
0.21%
0.20%
0.20%
0.20%
0.17%
0.20%
0.21%
0.20%
0.20%
0.19%
0.19%
0.20%

PIDr= % TRBHHER - 05 BHIGF 5§ ¥
di=% 1 %% P Fp > Spread 75 il
W2 p#c) =245(p)

d
R, = Miny Max| (7% +100% x Portfolio, ) x —— 1%
D

1

i?‘

=Min { Max ( 6.84%, 1% ), 10% } = 6.84%
o5 A fe=10,000 % = x 6.84% =684 % =

(2). *+% - W4

44

B

E
.

PR (1998/8/3~1999/8/2) > h=2
Z %Y (1998/7/28~1999/7/26 ) 2_[10]CMS -~ [2]CMS 2 &

P2 p#ic (7t

% [ 0%~0.50% p

245
},10% - Min{Mux|:(7% +100% x 0.18% ) x —

257

1%

1998/7/8
1998/7/9
1998/7/10
1998/7/13
1998/7/14
1998/7/15
1998/7/16
1998/7117
1998/7/20
1998/7/21
1998/7/22
1998/7/23
1998/7/24
1998/7/27

5.99% |5.83%
5.96% |5.80%
5.97% |5.79%
6.04% |5.84%
6.05% |5.84%
6.05% |5.83%
6.06% |5.84%
6.07% |5.84%
6.03% |5.84%
6.00% |5.83%
6.02% |5.84%
6.00% |5.84%
6.02% |5.86%
6.03% |5.85%

0.16%
0.16%
0.18%
0.20%
0.21%
0.22%
0.22%
0.23%
0.19%
0.17%
0.18%
0.16%
0.16%
0.18%

7] p k) =257(p )

2P Hegst (Tl ot

Jros|

+ £ % Spread EpgitdeT
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2

3

4

FEp

[10]CMS

[2]CMS

Spread

T ER

[10]CMS

[2]CMS

Spread

T ER

[10]CMS

[2]CMS]

Spread

FEp

[10]CMS|[2]CMS|Spread

1998/7/28
1998/7/29
1998/7/30
1998/7/31
1998/8/3
1998/8/4
1998/8/5
1998/8/6
1998/8/7
1998/8/10
1998/8/11
1998/8/12
1998/8/13
1998/8/14
1998/8/17
1998/8/18
1998/8/19
1998/8/20
1998/8/21
1998/8/24
1998/8/25
1998/8/26
1998/8/27
1998/8/28
1998/8/31
1998/9/1
1998/9/2
1998/9/3
1998/9/4
1998/9/7
1998/9/8
1998/9/9
1998/9/10
1998/9/11
1998/9/14
1998/9/15
1998/9/16
1998/9/17

6.05%
6.08%
6.06%
6.05%
6.01%
5.98%
6.01%
6.03%
6.00%
6.00%
6.01%
6.00%
6.05%
6.01%
6.03%
6.05%
6.05%
6.05%
6.04%
6.09%
6.06%
6.00%
5.91%
5.89%
5.81%
5.89%
5.85%
5.80%
5.78%
5.78%
5.78%
5.66%
5.57%
5.65%
5.66%
5.68%
5.66%
5.61%

5.85%
5.90%
5.89%
5.88%
5.85%
5.80%
5.83%
5.82%
5.78%
5.78%
5.76%
5.75%
5.80%
5.74%
5.75%
5.76%
5.77%
5.76%
5.68%
5.69%
5.66%
5.62%
5.52%
5.48%
5.36%
5.46%
5.47%
5.45%
5.43%
5.43%
5.41%
5.26%
5.15%
5.19%
5.22%
5.24%
5.24%
5.18%

0.20%
0.18%
0.17%
0.17%
0.16%
0.18%
0.18%
0.21%
0.22%
0.22%
0.25%
0.25%
0.25%
0.27%
0.28%
0.29%
0.28%
0.29%
0.36%
0.40%
0.40%
0.38%
0.39%
0.41%
0.45%
0.43%
0.38%
0.35%
0.35%
0.35%
0.37%
0.40%
0.42%
0.46%
0.44%
0.44%
0.42%
0.43%

1998/10/28
1998/10/29
1998/10/30
1998/11/2
1998/11/3
1998/11/4
1998/11/5
1998/11/6
1998/11/9
1998/11/10
1998/11/11
1998/11/12
1998/11/13
1998/11/16
1998/11/17
1998/11/18
1998/11/19
1998/11/20
1998/11/23
1998/11/24
1998/11/25
1998/11/26
1998/11/27
1998/11/30
1998/12/1
1998/12/2
1998/12/3
1998/12/4
1998/12/7
1998/12/8
1998/12/9
1998/12/10
1998/12/11
1998/12/14
1998/12/15
1998/12/16
1998/12/17
1998/12/18

5.38%
5.32%
5.37%
5.57%
5.52%
5.63%
5.64%
5.68%
5.58%
5.54%
5.54%
5.51%
5.55%
5.63%
5.61%
5.59%
5.58%
5.55%
5.61%
5.58%
5.60%
5.59%
5.58%
5.53%
5.49%
5.46%
5.40%
5.48%
5.50%
5.43%
5.42%
5.33%
5.46%
5.42%
5.46%
5.40%
5.43%

5.42%

4.60%
4.59%
4.70%
4.84%
4.80%
4.96%
5.03%
5.12%
5.09%
5.03%
5.03%
5.02%
5.05%
5.10%
5.07%
5.04%
5.11%
5.12%
5.19%
5.20%
5.21%
5.20%
5.17%
5.07%
5.05%
5.00%
4.91%
5.04%
5.10%
5.03%
5.02%
4.97%
5.03%
4.98%
5.02%
4.92%
5.01%
5.01%

0.78%
0.73%
0.67%
0.73%
0.72%
0.67%
0.61%
0.56%
0.49%
0.51%
0.51%
0.49%
0.50%
0.53%
0.54%
0.55%
0.47%
0.43%
0.42%
0.38%
0.39%
0.39%
0.41%
0.46%
0.44%
0.46%
0.49%
0.44%
0.40%
0.40%
0.40%
0.36%
0.43%
0.44%
0.44%
0.48%
0.42%
0.41%

1999/1/28
1999/1/29
1999/2/1
1999/2/2
1999/2/3
1999/2/4
1999/2/5
1999/2/8
1999/2/9
1999/2/10
1999/2/11
1999/2/12
1999/2/15
1999/2/16
1999/2/117
1999/2/18
1999/2/19
1999/2/22
1999/2/23
1999/2/24
1999/2/25
1999/2/26
1999/3/1
1999/3/2
1999/3/3
1999/3/4
1999/3/5
1999/3/8
1999/3/9
1999/3/10
1999/3/11
1999/3/12
1999/3/15
1999/3/16
1999/3/17
1999/3/18
1999/3/19
1999/3/22
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5.44%
5.40%
5.46%
5.53%
5.59%
5.62%
5.68%
5.68%
5.65%
5.69%
5.70%
5.81%
5.83%
5.78%
5.74%
5.80%
5.82%
5.77%
5.84%
5.91%
6.07%
6.03%
6.13%
6.09%
6.14%
6.18%
6.07%
6.05%
5.97%
6.00%
6.00%
5.96%
5.95%
5.89%
5.91%
5.90%
5.96%

5.98%

5.11%
5.13%
5.15%
5.21%
5.22%
5.26%
5.31%
5.30%
5.26%
5.25%
5.32%
5.34%
5.39%
5.37%
5.36%
5.37%
5.41%
5.42%
5.47%
5.55%
5.66%
5.64%
5.68%
5.68%
5.66%
5.69%
5.59%
5.60%
5.49%
5.54%
5.53%
5.49%
5.47%
5.44%
5.45%
5.44%
5.49%

5.51%

0.33%
0.27%
0.31%
0.32%
0.37%
0.36%
0.37%
0.38%
0.39%
0.44%
0.38%
0.47%
0.44%
0.41%
0.38%
0.43%
0.41%
0.35%
0.37%
0.36%
0.41%
0.39%
0.45%
0.41%
0.48%
0.49%
0.48%
0.45%
0.48%
0.46%
0.47%
0.47%
0.48%
0.45%
0.46%
0.46%
0.47%
0.47%

1999/4/30
1999/5/3
1999/5/4
1999/5/5
1999/5/6
1999/5/7

1999/5/10

1999/5/11

1999/5/12

1999/5/13

1999/5/14

1999/5/17

1999/5/18

1999/5/19

1999/5/20

1999/5/21

1999/5/24

1999/5/25

1999/5/26

1999/5/27

1999/5/28

1999/5/31
1999/6/1
1999/6/2
1999/6/3
1999/6/4
1999/6/7
1999/6/8
1999/6/9

1999/6/10

1999/6/11

1999/6/14

1999/6/15

1999/6/16

1999/6/17

1999/6/18

1999/6/21

1999/6/22

6.06% |5.51%
6.06% |5.52%
6.10% |5.54%
6.08% |5.54%
6.17% |5.60%
6.20% |5.59%
6.18% |5.55%
6.21% |5.58%
6.21% |5.57%
6.12% |5.51%
6.34% |5.68%
6.35% |5.69%
6.37% |5.75%
6.33% |5.76%
6.36% |5.76%
6.31% |5.72%
6.29% |5.73%
6.28% |5.72%
6.35% |5.80%
6.40% |5.86%
6.41% |5.86%
6.42% |5.86%
6.55% |5.99%
6.56% |5.99%
6.60% |5.99%
6.59% |6.00%
6.59% |6.01%
6.61% |6.01%
6.67% |6.06%
6.71% |6.09%
6.84% |6.15%
6.81% |6.11%
6.81% |6.12%
6.76% |6.04%
6.61% |5.93%
6.63% |5.98%
6.68% |6.02%
6.73% |6.05%

0.55%
0.54%
0.56%
0.54%
0.57%
0.61%
0.63%
0.63%
0.64%
0.61%
0.66%
0.66%
0.62%
0.57%
0.60%
0.59%
0.56%
0.56%
0.55%
0.54%
0.55%
0.56%
0.56%
0.57%
0.61%
0.59%
0.58%
0.60%
0.61%
0.62%
0.69%
0.70%
0.69%
0.72%
0.68%
0.65%
0.66%
0.68%
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39 | 1998/9/18 | 5.54% | 5.17% | 0.37% || 1998/12/21| 5.49% | 5.08% | 0.41% | 1999/3/23 | 5.94% |5.45% | 0.49% |(1999/6/23| 6.85% |6.14%|0.71%
40 | 1998/9/21 | 5.54% | 5.16% | 0.38% | 1998/12/22| 5.54% | 5.11% | 0.43% | 1999/3/24 | 5.96% |5.46% | 0.50% | 1999/6/24| 6.87% |6.14% |0.73%
41 | 1998/9/22 | 5.56% | 5.16% | 0.40% [ 1998/12/23 | 5.62% | 5.24% | 0.38% | 1999/3/25 | 6.00% |5.49% | 0.51% | 1999/6/25| 6.86% |6.16% |0.70%
42 | 1998/9/23 | 5.51% | 5.05% | 0.46% | 1998/12/24| 5.63% | 5.26% | 0.37% | 1999/3/26 | 6.00% |5.47% | 0.53% | 1999/6/28| 6.79% |6.10% |0.69%
43 | 1998/9/24 | 5.43% | 4.95% | 0.48% | 1998/12/25| 5.64% | 5.27% | 0.37% || 1999/3/29 | 6.05% |5.47% | 0.58% | 1999/6/29| 6.78% |6.14% |0.64%
44 | 1998/9/25 | 5.39% | 4.93% | 0.46% || 1998/12/28 | 5.56% | 5.21% | 0.35% || 1999/3/30 | 5.98% |5.42% | 0.56% | 1999/6/30| 6.62% |5.99% |0.63%
45 | 1998/9/28 | 5.40% | 4.95% | 0.45% || 1998/12/29| 5.50% | 5.16% | 0.34% || 1999/3/31 | 6.01% |5.43% | 0.58% | 1999/7/1 | 6.69% |6.04% |0.65%
46 | 1998/9/29 | 5.37% | 4.95% | 0.42% | 1998/12/30| 5.46% | 5.12% | 0.34% || 1999/4/1 | 6.04% |5.46% | 0.58% | 1999/7/2 | 6.67% |6.05% |0.62%
47 | 1998/9/30 | 5.22% [ 4.79% | 0.43% | 1998/12/31| 5.45% | 5.11% | 0.34% || 1999/4/2 | 5.99% |5.43% | 0.56% | 1999/7/5 | 6.66% |6.04% |0.62%
48 | 1998/10/1 | 5.17% [ 4.73% | 0.44% || 1999/1/1 | 5.45% | 5.13% | 0.32% || 1999/4/5 | 5.98% |5.42% | 0.56% | 1999/7/6 | 6.70% |6.07% |0.63%
49 | 1998/10/2 | 5.17% [ 4.75% | 0.42% || 1999/1/4 | 5.43% | 5.10% | 0.33% || 1999/4/6 | 5.90% |5.37% | 0.53% | 1999/7/7 | 6.74% |6.08% |0.66%
50 | 1998/10/5 | 5.10% |4.64% | 0.46% || 1999/1/5 | 5.45% | 5.16% | 0.29% | 1999/4/7 | 5.89% |5.38% | 0.51% | 1999/7/8 | 6.67% |6.04% | 0.63%
51 | 1998/10/6 | 5.13% | 4.68% | 0.45% || 1999/1/6 | 5.47% | 5.10% | 0.37% | 1999/4/8 | 5.82% |5.35% | 0.47% | 1999/7/9 | 6.67% |6.07% |0.60%
52 | 1998/10/7 | 5.29% |4.77% | 0.52% || 1999/1/7 | 5.53% | 5.16% | 0.37% | 1999/4/9 | 5.83% |5.35% | 0.48% |(1999/7/12| 6.60% |6.01% |0.59%
53 | 1998/10/8 | 5.48% |4.82% | 0.66% | 1999/1/8 | 5.64% | 5.25% | 0.39% | 1999/4/12 | 5.82% |5.37% | 0.45% (1999/7/13| 6.59% |6.01% | 0.58%
54 | 1998/10/9 | 5.70% | 4.92% | 0.78% || 1999/1/11 | 5.70% | 5.31% | 0.39% | 1999/4/13 | 5.87% |5.38% | 0.49% |(1999/7/14| 6.62% |6.05% |0.57%
55 (1998/10/12| 5.70% [4.91% | 0.79% || 1999/1/12 | 5.62% | 5.21% | 0.41% | 1999/4/14 | 5.89% |5.40% | 0.49% |(1999/7/15| 6.63% |6.07% | 0.56%
56 [1998/10/13| 5.66% |4.82% | 0.84% || 1999/1/13 | 5.54% | 5.13% | 0.41% | 1999/4/15 | 5.93% |5.42% | 0.51% (1999/7/16| 6.56% |6.00% | 0.56%
57 [1998/10/14| 5.55% | 4.82% | 0.73% || 1999/1/14 | 5.45% | 5.05% | 0.40% | 1999/4/16 | 5.97% |5.47% | 0.50% |(1999/7/19| 6.56% |5.99% | 0.57%
58 |1998/10/15| 5.43% | 4.71% | 0.72% | 1999/1/15 | 5.52% | 5.10% | 0.42% | 1999/4/19 | 5.90% |5.41% | 0.49% | 1999/7/20| 6.53% |5.94% | 0.59%
59 [1998/10/16| 5.34% | 4.56% | 0.78% | 1999/1/18 | 5.50% | 5.10% | 0.40% | 1999/4/20 | 5.90% |5.42% | 0.48% | 1999/7/21| 6.55% |5.93% | 0.62%
60 |1998/10/19| 5.33% | 4.55% | 0.78% | 1999/1/19 | 5.50% | 5.05% | 0.45% | 1999/4/21 | 5.93% |5.44% | 0.49% | 1999/7/22| 6.67% |6.04% | 0.63%
61 (1998/10/20| 5.41% | 4.61% | 0.80% | 1999/1/20 | 5.52% | 5.16% | 0.36% | 1999/4/22 | 5.99% |5.49% | 0.50% | 1999/7/23| 6.73% |6.12% | 0.61%
62 |1998/10/21| 5.41% | 4.65% | 0.76% | 1999/1/21 | 5.46% | 5.10% | 0.36% | 1999/4/23 | 5.99% |5.48% | 0.51% | 1999/7/26| 6.84% |6.16% | 0.68%
63 |1998/10/22| 5.45% |4.67% | 0.78% | 1999/1/22 | 5.42% | 5.06% | 0.36% | 1999/4/26 | 5.94% |5.46% | 0.48%
64 |1998/10/23 | 5.55% |4.70% | 0.85% | 1999/1/25 | 5.42% | 5.09% | 0.33% | 1999/4/27 | 5.95% |5.44% | 0.51%
65 [1998/10/26| 5.49% |4.67% | 0.82% || 1999/1/26 | 5.48% | 5.11% | 0.37% | 1999/4/28 | 5.98% |5.47% | 0.51%
66 |[1998/10/27| 5.42% | 4.62% | 0.80% || 1999/1/27 | 5.48% | 5.09% | 0.39% | 1999/4/29 | 5.93% |5.41% | 0.52%
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4%p  |[10]CMS|[2ICMS|Spread | % %7  |[10]CMS|[2]CMS |Spread | % %7 [10]CMS|[2]CMS|Spread| % % # [10]CMS[2]CMSSpdrea
1999/7/27 | 6.80% | 6.13% | 0.67% | 1999/10/27 | 7.08% | 6.55% | 0.53% | 2000/1/27 | 7.42% |7.01% |0.41%|2000/4/28 | 7.40% |7.32% |0.08%
1999/7/28 | 6.77% | 6.12% | 0.65% | 1999/10/28 | 6.99% | 6.48% | 0.51% | 2000/1/28 | 7.45% |7.09% |0.36% | 2000/5/1 | 7.46% |7.36% [0.10%
1999/7/29 | 6.86% | 6.22% | 0.64% | 1999/10/29 | 6.86% | 6.36% | 0.50% | 2000/1/31 | 7.51% |7.15% |0.36% | 2000/5/2 | 7.50% |7.34% [0.16%
1999/7/30 | 6.90% | 6.27% | 0.63% | 1999/11/1 | 6.92% | 6.38% | 0.54% | 2000/2/1 | 7.44% |7.13% |0.31% | 2000/5/3 | 7.65% |7.43% [0.22%
1999/8/2 | 6.94% |6.33% | 0.61% | 1999/11/2 | 6.89% | 6.37% | 0.52% | 2000/2/2 | 7.46% |7.16% |0.30% | 2000/5/4 | 7.71% |7.48% [0.23%
1999/8/3 | 6.99% | 6.34% | 0.65% | 1999/11/3 | 6.86% | 6.34% | 0.52% | 2000/2/3 | 7.38% |7.16% |0.22% | 2000/5/5 | 7.81% |7.58% [0.23%
1999/8/4 | 6.98% |6.27% | 0.71% | 1999/11/4 | 6.81% | 6.29% | 0.52% | 2000/2/4 | 7.46% |7.22% |0.24% | 2000/5/8 | 7.85% |7.61% [0.24%
1999/8/5 | 6.89% | 6.23% | 0.66% | 1999/11/5 | 6.75% | 6.24% | 0.51% | 2000/2/7 | 7.51% |7.23% |0.28% | 2000/5/9 | 7.81% |7.58% [0.23%
1999/8/6 | 7.09% |6.41% | 0.68% | 1999/11/8 | 6.76% | 6.23% | 0.53% | 2000/2/8 | 7.45% |7.21% |0.24% | 2000/5/10| 7.76% |7.52% |0.24%
10 | 1999/8/9 | 7.20% | 6.49% | 0.71% | 1999/11/9 | 6.78% | 6.25% | 0.53% | 2000/2/9 | 7.51% |7.19% [0.32% | 2000/5/11 | 7.72% |7.52% |0.20%
11 | 1999/8/10 | 7.22% | 6.52% | 0.70% | 1999/11/10 | 6.82% | 6.33% | 0.49% | 2000/2/10 | 7.61% |7.19% |0.42% 2000/5/12| 7.85% |7.64% [0.21%
12 | 1999/8/11 | 7.16% | 6.47% | 0.69% | 1999/11/11 | 6.72% | 6.32% | 0.40% | 2000/2/11 | 7.53% |7.14% [0.39% | 2000/5/15| 7.82% |7.61% [0.21%
13 | 1999/8/12 | 7.15% | 6.43% | 0.72% | 1999/11/12| 6.71% | 6.28% | 0.43% | 2000/2/14 | 7.51% |7.15% |0.36% 2000/5/16 | 7.74% |7.62% |0.12%
14 | 1999/8/13 | 7.03% | 6.37% | 0.66% | 1999/11/15| 6.73% | 6.28% | 0.45% | 2000/2/15 | 7.53% |7.16% |0.37% 2000/5/17 | 7.82% |7.67% |0.15%
15 | 1999/8/16 | 6.96% | 6.34% | 0.62% | 1999/11/16 | 6.74% | 6.34% | 0.40% | 2000/2/16 | 7.55% |7.17% |0.38% 2000/5/18 | 7.87% |7.66% [0.21%
16 | 1999/8/17 | 6.85% | 6.27% | 0.58% | 1999/11/17 | 6.81% | 6.38% | 0.43% | 2000/2/17 | 7.56% |7.23% |0.33% 2000/5/19 | 7.82% |7.61% [0.21%
17 | 1999/8/18 | 6.85% | 6.22% | 0.63% | 1999/11/18 | 6.83% | 6.40% | 0.43% | 2000/2/18 | 7.51% |7.22% |0.29% 2000/5/22| 7.77% |7.58% |0.19%
18 | 1999/8/19 | 6.85% | 6.24% | 0.61% | 1999/11/19| 6.86% | 6.39% | 0.47% | 2000/2/21 | 7.51% |7.22% |0.29% 2000/5/23 | 7.77% |7.60% |0.17%
19 | 1999/8/20 | 6.92% | 6.23% | 0.69% | 1999/11/22 | 6.81% | 6.37% | 0.44% | 2000/2/22 | 7.40% |7.13% |0.27% 2000/5/24 | 7.76% |7.60% |0.16%
20 | 1999/8/23 | 6.94% | 6.24% | 0.70% | 1999/11/23 | 6.80% | 6.35% | 0.45% | 2000/2/23 | 7.45% |7.16% [0.29% | 2000/5/25| 7.70% |7.56% |0.14%
21 | 1999/8/24 | 6.84% | 6.20% | 0.64% | 1999/11/24 | 6.89% | 6.48% | 0.41% | 2000/2/24 | 7.40% |7.10% |0.30% | 2000/5/26 | 7.64% |7.52% |0.12%
22 | 1999/8/25 | 6.74% | 6.13% | 0.61% [ 1999/11/25 | 6.89% | 6.48% | 0.41% | 2000/2/25 | 7.38% |6.97% |0.41% | 2000/5/29| 7.64% |7.53% |0.11%
23 | 1999/8/26 | 6.76% | 6.18% | 0.58% | 1999/11/26 | 6.93% | 6.51% | 0.42% | 2000/2/28 | 7.45% |7.07% |0.38%|2000/5/30| 7.71% |7.61% 0.10%
24 | 1999/8/27 | 6.88% | 6.26% | 0.62% | 1999/11/29| 7.02% | 6.50% | 0.52% | 2000/2/29 | 7.42% |7.07% |0.35% 2000/5/31| 7.63% |7.54% |0.09%
25 | 1999/8/30 | 6.97% | 6.33% | 0.64% [ 1999/11/30 | 6.99% | 6.47% | 0.52% | 2000/3/1 | 7.40% |7.06% |0.34%| 2000/6/1 | 7.49% |7.46% |0.03%
26 | 1999/8/31 | 6.99% | 6.37% | 0.62% | 1999/12/1 | 6.90% | 6.55% | 0.35% | 2000/3/2 | 7.39% |7.05% |0.34%| 2000/6/2 | 7.41% |7.35% |0.06%
27 | 1999/9/1 | 7.02% | 6.36% | 0.66% | 1999/12/2 | 7.04% | 6.60% | 0.44% | 2000/3/3 | 7.37% |7.04% |0.33%| 2000/6/5 | 7.31% |7.28% |0.03%
28 | 1999/9/2 | 7.09% | 6.38% | 0.71% | 1999/12/3 | 6.87% | 6.54% | 0.33% | 2000/3/6 | 7.37% |7.06% |0.31%| 2000/6/6 | 7.33% |7.28% |0.05%
29 | 1999/9/3 | 6.96% |6.27% | 0.69% | 1999/12/6 | 6.93% | 6.44% | 0.49% | 2000/3/7 | 7.39% |7.05% [0.34%| 2000/6/7 | 7.40% |7.35% |0.05%
30 | 1999/9/6 | 6.97% |6.28% | 0.69% | 1999/12/7 | 6.90% | 6.51% | 0.39% | 2000/3/8 | 7.40% |7.06% |0.34%]| 2000/6/8 | 7.41% |7.37% |0.04%
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31 | 1999/9/7

32 | 1999/9/8

33 | 1999/9/9

34 | 1999/9/10
35 | 1999/9/13
36 | 1999/9/14
37 | 1999/9/15
38 | 1999/9/16
39 | 1999/9/17
40 | 1999/9/20
41 | 1999/9/21

42 | 1999/9/22
43 | 1999/9/23
44 | 1999/9/24
45 | 1999/9/27
46 | 1999/9/28
47 | 1999/9/29
48 | 1999/9/30
49 | 1999/10/1

50 | 1999/10/4
51 | 1999/10/5
52 | 1999/10/6
53 | 1999/10/7
54 | 1999/10/8
55 | 1999/10/11
56 |1999/10/12
57 [1999/10/13
58 |1999/10/14
59 [1999/10/15
60 |1999/10/18
61 |1999/10/19
62 |1999/10/20
63 |1999/10/21
64 |1999/10/22
65 |1999/10/25
66 | 1999/10/26

7.03%
6.97%
6.99%
6.89%
6.90%
6.92%
6.81%
6.81%
6.80%
6.85%
6.87%
6.85%
6.73%
6.72%
6.75%
6.84%
6.93%
6.85%
6.92%
6.87%
6.97%
6.95%
6.95%
6.94%
6.94%
6.83%
6.98%
7.04%
6.98%
7.06%
7.07%
7.06%
7.00%
7.07%

6.34%
6.30%
6.32%
6.26%
6.22%
6.28%
6.13%
6.19%
6.17%
6.23%
6.22%
6.20%
6.13%
6.11%
6.14%
6.19%
6.22%
6.20%
6.31%
6.29%
6.36%
6.43%
6.43%
6.41%
6.41%
6.39%
6.44%
6.54%
6.39%
6.53%
6.47%
6.46%
6.54%
6.51%
6.54%
6.49%

0.69%
0.67%
0.67%
0.63%
0.68%
0.64%
0.68%
0.62%
0.63%
0.62%
0.65%
0.65%
0.60%
0.61%
0.61%
0.65%
0.71%
0.65%
0.61%
0.58%
0.61%
0.52%
0.52%
0.53%
0.53%
0.44%
0.54%
0.50%
0.59%
0.53%
0.60%
0.60%
0.46%
0.56%
0.56%
0.61%

1999/12/8
1999/12/9
1999/12/10
1999/12/13
1999/12/14
1999/12/15
1999/12/16
1999/12/17
1999/12/20
1999/12/21
1999/12/22
1999/12/23
1999/12/24
1999/12/27
1999/12/28
1999/12/29
1999/12/30
1999/12/31
2000/1/3
2000/1/4
2000/1/5
2000/1/6
2000/1/7
2000/1/10
2000/1/11
2000/1/12
2000/1/13
2000/1/14
2000/1/17
2000/1/18
2000/1/19
2000/1/20
2000/1/21
2000/1/24
2000/1/25
2000/1/26

6.94%
6.93%
6.88%
6.93%
7.04%
7.07%
7.14%
7.14%
7.19%
7.21%
7.19%
7.22%
7.22%
7.20%
7.21%
7.18%
717%
7.17%
7.36%
7.29%
7.37%
7.32%
7.27%
7.31%
7.43%
7.46%
7.40%
7.43%
7.43%
7.50%
7.49%
7.52%
7.48%
7.40%
7.39%
7.37%

6.53%
6.51%
6.48%
6.52%
6.62%
6.64%
6.72%
6.73%
6.78%
6.80%
6.78%
6.80%
6.80%
6.77%
6.79%
6.76%
6.75%
6.77%
6.92%
6.86%
6.91%
6.86%
6.85%
6.89%
6.96%
6.99%
6.93%
6.95%
6.95%
6.99%
6.98%
7.00%
6.95%
6.91%
6.93%
6.94%

0.41%
0.42%
0.40%
0.41%
0.42%
0.43%
0.42%
0.41%
0.41%
0.41%
0.41%
0.42%
0.42%
0.43%
0.42%
0.42%
0.42%
0.40%
0.44%
0.43%
0.46%
0.46%
0.42%
0.42%
0.47%
0.47%
0.47%
0.48%
0.48%
0.51%
0.51%
0.52%
0.53%
0.49%
0.46%

0.43%

2000/3/9
2000/3/10
2000/3/13
2000/3/14
2000/3/15
2000/3/16
2000/3/17
2000/3/20
2000/3/21
2000/3/22
2000/3/23
2000/3/24
2000/3/27
2000/3/28
2000/3/29
2000/3/30
2000/3/31

2000/4/3

2000/4/4

2000/4/5

2000/4/6

2000/4/7
2000/4/10
2000/4/11
2000/4/12
2000/4/13
2000/4/14
2000/4/17
2000/4/18
2000/4/19
2000/4/20
2000/4/21
2000/4/24
2000/4/25
2000/4/26
2000/4/27

7.38%
7.43%
7.44%
7.40%
7.41%
7.35%
7.28%
7.30%
7.27%
7.31%
7.25%
7.35%
7.36%
7.38%
7.41%
7.36%
7.27%
7.23%
717%
717%
7.20%
7.14%
7.15%
7.21%
7.24%
7.20%
7.19%
7.25%
7.23%
7.19%
7.20%
7.21%
7.24%
7.32%
7.33%
7.42%

7.06%
711%
7.10%
7.08%
7.10%
7.10%
7.08%
7.09%
7.08%
7.08%
7.10%
7.23%
7.25%
7.23%
7.23%
7.16%
7.16%
711%
6.99%
7.00%
7.06%
7.03%
6.98%
7.02%
7.04%
7.02%
7.04%
7.03%
6.99%
7.03%
7.02%
7.03%
7.06%
7.14%
7.14%
7.26%

0.32%
0.32%
0.34%
0.32%
0.31%
0.25%
0.20%
0.21%
0.19%
0.23%
0.15%
0.12%
0.11%
0.15%
0.18%
0.20%
0.11%
0.12%
0.18%
0.17%
0.14%
0.11%
0.17%
0.19%
0.20%
0.18%
0.15%
0.22%
0.24%
0.16%
0.18%
0.18%
0.18%
0.18%
0.19%
0.16%

2000/6/9
2000/6/12
2000/6/13
2000/6/14
2000/6/15
2000/6/16
2000/6/19
2000/6/20
2000/6/21
2000/6/22
2000/6/23
2000/6/26
2000/6/27
2000/6/28
2000/6/29
2000/6/30

2000/7/3

2000/7/4

2000/7/5

2000/7/6

2000/7/7
2000/7/10
2000/7/11
2000/7/12
2000/7/13
2000/7/14
2000/7117
2000/7/18
2000/7/19
2000/7/20
2000/7/21
2000/7/24
2000/7/25

7.40%
7.33%
7.34%
7.28%
7.25%
717%
7.19%
7.26%
7.35%
7.36%
7.40%
7.33%
7.31%
7.33%
7.27%
7.26%
7.21%
7.21%
7.15%
7.22%
717%
7.20%
7.23%
7.25%
7.17%
7.28%
7.35%
7.35%
7.39%
7.20%
7.20%
7.24%
7.23%

7.36%
7.30%
7.27%
7.18%
7.24%
7.14%
7.18%
7.25%
7.29%
7.27%
7.30%
7.27%
7.25%
7.23%
7.19%
7.21%
7.15%
7.11%
7.09%
7.15%
7.05%
7.10%
7.09%
7.13%
7.07%
7.19%
7.22%
7.20%
7.25%
7.09%
7.07%
7.10%
7.07%

0.04%
0.03%
0.07%
0.10%
0.01%
0.03%
0.01%
0.01%
0.06%
0.09%
0.10%
0.06%
0.06%
0.10%
0.08%
0.05%
0.06%
0.10%
0.06%
0.07%
0.12%
0.10%
0.14%
0.12%
0.10%
0.09%
0.13%
0.15%
0.14%
0.11%
0.13%
0.14%
0.16%

a0l D3 = L%Lv 3%’.};’-
IBEHHF P
P #) =261(p

Hp 2 4F 5

T?F iff‘ 4
FIR AR L A -
R3 = Min Mux

» Spre
)

ad iz

R A7y ‘*Jf#ﬂ' FEEE:

#;L,

d 3-1
7% +100% x Portfolio, ) x —— 1% |,10%,20% - . R
D i=1

{ Max (7.16%,

(4).F 1% 4 5% 382

1 KA

3

1% ), 10%, 5.83% } = 5.83%
Yo & A fe=10,000 ¥ ~ x 5.83% =583 % ~

=
$ AP R I E 2 T A e

¥ R, =12mLibor,™ > h=4,5,6,7

BRF4HI5T7TH2

R, =20%

b

o

Z P E3F
w112 B

p2pic (T2
¥ B 0%~1.00 % p

261 -
- Min{Mux|:(7% +100% x 0.16% ) x — 1 %},10%,5.83%} =
261

ﬁjuJ _“;«

=R1+ Ro=14.17% > AA2iE P AR ¥ 5

20% -

" 2 Libor &3+ % >

12mLibor = p % i* 4r ™ £

“T7 P #) =261(p )

2P gt (Tl

20% -

% h 12mLibor 3= p Libor
4 2000/7/28 7.04%
5 2001/7/30 3.84%
6 2002/7/30 2.07%
7 2003/7/30 1.28%
iz F »peF (h=4) R, =12mLibor,™ =7.04%
o5 A ﬁa—10000 i~ x7.04%=704 £ ~
e F # ped (h=5) R, =12mLibor)™ =3.84%
o5 A ﬁa—10000 3~ x3.84%=384 £ ~
PyeF e (h=6) R, =12mLibor ™ =2.07%
Je & » fe=10000 # =~ x 2.07%=207 % ~
e F e (h=7) R, =12mLibor,™ =1.28%
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Je ¥~ Fe=10000 # ~ x1.28%=128 % ~
e fEARBRERS T FL 9 SR

SR LES T3 P
MBSt R IR SR B2 AL
- R EEY E2E o

(A p 2 %‘ﬁbﬁﬁﬁﬁﬂ?%ﬁﬁﬁE%E&?Eﬁ@iﬁﬁ)

ORI FEY E=RKFAIP LHFTHRS G E

OFWH Akl 2t Afjes — HFEHZP T F2HT S A4p
fed o5t

Fhfp2z jegd e = FFALP 2E2HE x¥% hP2 g S

=]

h #p 2 4 & » fe (Rh);?ﬁ, DN e o
1. h=1(%-#%): R,=C%
2. h=2,3, .. T(% =@ rui):
(1) % Portfolio, <Ry, e
pl(a) Portfolio, >F,% » R, =D, %
(b) Portfolio, <F,% - R, =E, %
(2) ¥ Portfolio, > Ry,
AIR, =G, % » @ ® R,
by " Rdp B T ERY F- PR " e (CHERPAUFIFAT TR 1B? ~28B7
3P ~6B? 121 7)
m : fdg % i ERY 2B E m =12/t -

H
: ,4;}’:_] ﬁ; IS TR R TR T:Z“mi

H @ Bdp e Hdl i 5 2 8 7 (£ i)

C%, Dn%, E%, F%,Gr%, R T arget HEPEIE S ' SN AR N 3% "”f# ]li L pFiA-T,
AP A TAE A - B R M E R S N g e o

“hﬂﬂﬁﬁ*ﬁlw*k%B&UAt@Hﬁ—wfﬁw:ww’ﬁaﬁ6%9;—w
2 =6)> @ 2004/06/11 5 431§ $44ep R % - H2 P F 5 2004/06/11 1 2004/12/11
:ﬂ7ﬂﬁpmMMﬂM42ma%Whu&@ﬁomA—m7mwam%%;pﬁy
ééiﬂ’?%fﬁlm*“iaﬁmﬁuwia—*ﬁﬂﬁ*“iaoﬁ‘ﬁﬂfig
2P Al S o g AT BRI S LR LFEP -
tmmmwﬁﬁ%%ﬁk%ﬁ%ﬂﬁﬁ@ﬁ%,%$hﬂ?%ﬂﬂ@i%%@ﬂ%ﬁﬂ%*
w2 Libor(i4 3¢ ie ¥ 374041 5) ©

S b N

=tmLibor>" » # ¢ i=123,...T-h o

h+i

(t
5
i

‘ : N Underlying”
% h ¥ z_ 3 T 4% »c(Portfolion):* & 2~ & :  Portfolio, = "= Cn
7 ( i ! " Z;‘W” Underlying®

N @ hdpid B2 fhenid i -
N
W, ¢ a3 n i ket & h B ik B E > W, =1

n=1
Underlying, : 45 % n fﬁ@.ﬁsﬁ%: BAHAGE SAanp 2 e oo
Underlying, : fdp % n B 245t 5 h 9 kS F X2 cdd i -

5Y93F1 4 136 T



UC] CARDIF 2B E %2 A =

L 9% BNP PARIBAS GROUP
EEy
- %ﬁéi‘l BEEEDP l’,’?:}ﬁ;z BHAG X il B2 A et b’“rffgfi,iﬁ BHFLERLEE
SR AR B S Bl e At (ARG SR ) B2 gl g o
ZREARBRERE LI FL T SR
m\%ﬂ$:4kﬁﬁiﬂaﬁ%\£¢m@)L$Pﬂmﬁ#£$4ﬁkWinyﬁﬁ
it ﬂ\%f#ﬁ‘l%i*ﬁ“i%}l?%i’ BB DR Bl AE P A p 2 TR B B
/E& e
I EWEEY a6
( %/I}IFJL]:'I? ’iﬁléﬁfﬁ’?&i%“ ﬁ*/§ﬁpl/ Fil% B2 3 -rr"‘\"ﬁf?]wﬁé’/ﬁt‘{ﬁf"? 3;& ’WTJ“‘%\‘:’%’%-
Jh],?é}%l"""‘f(,_ o )
[ B3k ]
1.1997 # 12 % 30 p 2 »6 &8 (H= 6)‘iﬁﬁ'i#7:{ﬁr5;
2. ;@3;%1#% #73 3 1 DJ EuroStoxx50 ~ S&P500 - Nikkei225 (N =3); 4cgt £4p %
3. Azdpnp otk = @ 5 10000 % ~ ;
4. FLEped 1% (t,=6);Lborz=% p 2 &2Hhiwn_- By Ep
5. B C%=6% 2 % h>2p > Fp=100%, Dn=4.35%, Ex=0.1%, R aget =120% -
6. @ gip B FFAzdep 2 LI R T PdeT
P Sy Fl g3 o
Wi
h DJ EUROSTOXX50 S&P500 . B w = BN -1 Start
H H
BAp P s Nikkei225 | "3y Sy 6mLibor,
FF AR
0 | 1997/12/30 | 2528.77 | 970.84 | 15259.00 | |
B ts - A i g Bk
1 1998/06/30 3406.82 1133.84 15830.27 - -
2 1998/12/30 3342.32 1231.93 13842.17 1998/06/26 2.88%
3 1999/06/30 3788.66 1372.71 17529.74 1998/12/24 2.58%
4 1999/12/30 4904 .46 1464.47 18934.34 1999/06/28 2.73%
5 2000/06/30 5145.35 1454.60 17411.05 1999/12/24 3.09%
6 2001/01/04 4752.71 1333.34 13691.49 2000/06/28 3.47%
7 2001/07/02 4304.44 1236.72 12751.18 2000/12/28 3.10%
8 2002/01/04 3820.42 1172.51 10871.49 2001/06/28 1.92%
9 2002/07/01 3131.39 968.65 10595.44 2001/12/27 1.01%
10 2002/12/30 2386.41 879.39 8578.95 2002/06/27 0.98%
11 2003/06/30 2419.51 974.50 9083.11 2002/12/24 0.70%
12 2003/12/30 2750.09 1109.64 10676.64 2003/06/26 0.55%
[:p ]
LW E AR RY REY B D ﬁ%%f
B g WY A HI T Ak P
o Portfolio &_| % # j< ¥
. DJ . . Portfolio Start EIR S fie e
# [cUROSTOXXB0| S&P500 | Nikkei225 HE v émLibor, Rr arget . Rﬂ
h Target h
1 135% 117% 104% 118% - - - 6.00%
2 132% 127% 91% 17% 2.88% 120% N 4.35%
3 150% 141% 115% 135% 2.58% 120% Y 4.35%
4 194% 151% 124% 156% 2.73% 120% Y 2.73%
5 203% 150% 114% 156% 3.09% 120% Y 3.09%
6 188% 137% 90% 138% 3.47% 120% Y 3.47%
7 170% 127% 84% 127% 3.10% 120% Y 3.10%
8 151% 121% 71% 114% 1.92% 120% Y 1.92%
9 124% 100% 69% 98% 1.01% 120% Y 1.01%
10 94% 91% 56% 80% 0.98% 120% Y 0.98%
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11 96% 100% 60% 85% 0.70% 120% Y

0.70%

12 109% 114% 70% 98% 0.55% 120% Y

0.55%

H ¢ Portfolion, 773+ & 8 | #. P 4o @
n Underlying!

Portfolio, = x
" Z‘W“ Underlying?

Portfolig = 1 [3406'82 ,115884 1583027] N (135% +117% +104%) = 118%
3 (252877 97084 15259.00) 3

3342.32 N 1231.93 N 13842.17
2528.77 970.84 15259.00

Portfolio, = %x[ j :%x (1329% +127% + 91%) = 117%

Portfolio,, =

1 (2750.09 N 1109.64 N 10676.64)
371252877 97084 15259.00
BT RESARFLH
o5 0.5 % » (h=1)
R,=C%=06% (4 & e iz » &3+ 5 &)
o & ~ f==10000 % ~ x6%=600 % ~
o5 1% » (h=2)
%1% Portfolio, =117% <R
“7r1 R,=D,% =4.35%
Yz £ 4 F=10000 # ~ x4.35%=435 £ ~
o% 1.5 # » (h=3)
¥] % Portfolio, =135% > R
“t11 R, = D,% = 4.35%
o & ~ f==10000 % ~ x4.35%=435 % ~
o5 2 & » (h=4)
F1% % 3 ¥ Portoliog=135% ¢ 5428 Rrarget=120%
“rr1 R, = 6mLibor,™" = 2.73%
Yz £ 4~ F2=10000 # ~ x2.73%=273 £ ~

- %x (109% +114% + 70%) = 98%

Taget =120% @ 2 Portfolio=117% = F2%=100%

=120%

T arget

o% 6 & » (h=12)
1% % 3 ¥ Portoliozg=135% ¢ 542 i Rrarget=120%
12 R, =6mLibor;*" = 0.55%
Jz & & pe=10000 # ~ x0.55%=55 % ~
S EER B2
BHAG SR P (2003/12/30) 2 B H CHIH REY )
=L FAEPp 2 L F R 2 ©£=10000 ¥ ~

(J_:) 's,‘;J_—ﬁ»J._"gT;}\,

| B EERE = Ak P LR TR E e F - P RBRRL DN e E

AR S hPLfeF A = AP ZRFTRDOFE x FhP2 e A
o s h#z eFZ AfF (Ry) 2348 o840
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1.h=1pF (% -4 ): R, :Min{Max{(Ah%+PR,,%xPortfolioh)><g",Floorh%},Cuph%}
h

2.h=23,...... TR (e =2 )
(1) % Max(BP,,BP,,..BP, ;)<BP, P& (& - BEH I - BRRYPT > +F S ERFHH A2 FHE

AL A )R R, = Min{Max{(Ah% + PR,,% x Portfolio,, )x —, Floor, %},Cap,, A)}

h
(2) % Max(BP,,BP,,..BP, )= BP,F* (7% - BLEH I % - mBHPF > AF L ERBHP A G 2L 53
F 3 AR ) ¢ RIR tmLzborS’”%
3. e i F L BRY KD ?ai— BEAED YA SO 2 Wl R F I E A S Re vt
¥ A 3(?1" E%]ﬁ‘”:b—t ADk% -
T @ A ,Pupfﬁ i d#c; T=Hxm -
H: 2#AFE297F (£d)-
m : A—ﬁfﬁ.“ zZ P om=121t, -
tn @ - PR B oA L RPAIGF SRR PR E 1B 3B 6B A2 ).
¥ hip e r‘w}ﬂ pORHAG SAkep A\'M tn B2 G- B2 5 blhe o BEE 6B -
(tn=6)> @ 2003/7/3 7 SH3 F S 4z4p > BRI % - # 2 9 & 5 2003/7/3 1 2004/1/3 >
§ - 2 W5 2004/1/3 1 2004/7/3 > % = ﬂﬂiﬁﬁ 7 5 2004/7/3 1 2005/1/3 RS
W eF P2 B2 P RF LB HAFIFER T ARG I Y E 0 FRF
Buds- BEURSFED -
Fhpzdh @ s hPhptb t;';ﬁﬂikmi*v FIYT > ZPFSHRAGFGEA LT A0
O R e 0 e
BP, @ *BHAF X E hmBY P k=G 2 H42 0 @ BPo 5 2B F ¥ 2 Azheifi 420 4
PR P RT eEE 2 f o

BT S EBHAFIH AL AP BP0 o

Hoe

o

An%,PR%,Floor,%,Capy, :

%
N Nl =
Dh : 5% h g8 Fp 3-8 Srap B3t -
dh S g hERBHER o E T REL PR R AR SRR (BTN ) s p g
b
Barrier) © % B 3TN S hBRBEHHBELRTHRF 2% B35 08 8 A St

> &%
ADc% : deagfe L 0 SR BHAFIHERAT A2 P EFRIT LG o
tmLibor," * Ap#FCE AL 11 ARTAR S35 h A2t 8 7 SRS S A2 Lbor (e BT 5 e 2
AN SR £ AR 3 Libor S ApF W23 B E i AT > mLibors 3% N 926
[ 3 mmﬂﬂ?*‘#‘rﬁﬁ“’} 5 2 12mLibor " ’l’F' Fhipz 12 B2 Ebede £330 15 -

_ﬁ P = 4d xg B A X -
% h#pz FE Hx ( Portfolioy ) 3 AR Portfolio, - ZWhXMux Mird Underlying!" — Underlying’ uc, % | ur,%
=1 Underlying’
#e N @2 i o
w' Fn@iRaetE hirib gL o iwhzl
Underlying " FnBEEOLET h =g p 2 jcdiE o
Underlying ) = % n Bk B 4E 2§ S 4o p 2 e @
UC% @ S hifpprtdifhanz fofms &5 e
UE, % Fhippd g oz tEEL & FTr e
S = '? FHED BT S L r g s RS LR -
- R AL L*#J"] Fxo g g A (Rl f X3P ) $ 2 Fm 720 p -
= ‘”l’ii?k\ﬁa/f%#%l'i TiE2Z (TN Lm
T~ deF R - L ANER Lﬁﬁé}ﬁ A 5 Lew iy L"}L’»F‘x%ﬂmﬁﬁi L 1,4_;}?,%4 ) if’“f%?% ® A J__f#‘

AR EE S BT el MR D pE o P APE 2 é\&pﬂf;b\;ifﬂml%m}f&i“]}l/}é»o
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[#o13m ]
RPOIRP 5 R EA {40 AN RRY B2 REARELFE S 3 &I TRES 0 A SA AR EHR
K997 £ 87 8P 2k r 6# M (H=B) HIRUF 5 Ldchin » dekin RFHen o2 10,000 % = - Sk ibe fisn

F5AME (N=5) A2 B FH x5 5 AME2 Lo (FW, =W'=.=W' =1/5) 2 ZHAF L1 6B 5
- (T ty=6 & EHHFM=12/6=2 > F 5P F D H T=6x12/6=12) & h P jcF A F Ry 2 bl F 238 2
4T ol

d
1. ¥ 12 F 2R = Min{Mux[(?;% +150% x Portfolio;, ) x D—”,O%},lo%}
h
2. 5 2% % NSz eFaped o Th = 2,3,4,...,12 ¢
MEs-BRPIv-BEHDPT > 2F L5 Elﬁﬁﬁﬁ)a%7 W At # 1.00

d
R, = Min{Mux|:(3% +150% x Portfolioy, ) x —- ,0%},10%}
Dh

. I PR e 1 6mLibor,""
QFrF-BRYIH-BEPHT > AFEEFRBHHAFHEL AT E 7 i § 11,000 R :Th
(7 BPy%=1.00 » A,%=3% * PRy%=150% * Floor,%=0% > Capn%=10% » %4 4 @4l G pFre 42 » 2138 @
B )
3. b L F AT A
F- BREHH ARG MOTAL Y 2 B i | 1~3 | 4~5 6 7 8 9 10 11 12
Serbpe f ¥ (AD%) 0% | 2% | 3% | 4% | 5% | 6% | 7% | 8% | 9%
AE - B ARE 2 @SR F s 50% 0 T 'U5-20% (T ucC,%=50% * UF,%=-20%) -
phoh s BRRAp RIS A 6 2 % &~ Libor {15 0 2 R - ERY 2 {15 R L THF Barrier, & A XEED P R FH 2
% BPp4rT™ @

B 9 # h ?'Jfg*‘?“fﬂp & i %ﬁ?’%ﬁ’g:é*?ﬁ% 2

arrierp h
1 0%~5.75% 0.93
2 0%~5.75% 0.95
3 0%~5.75% 0.98
4 0%~5.75% 1.01
5 0%~6.25% 0.99
6 0%~6.25% 1.01
7 0%~6.25% 1.00
8 0%~6.25% 0.99
9 0%~6.5% 1.00
10 0%~6.5% 1.01
11 0%~6.5% 1.00
12 0%~6.5% 1.00

Rl REH & =10000 £ ~ > & FH 2 e F Afer e L A 40T
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Wy - HHF (1997/8/8~1998/2/9) - h =1
(1). BRSO A M E 2 Wi it 4o 4 !

TUS |DOWUS|MRKUS| VZUS | BLSUS

FHAG FAdsp 1997/8/8 2 fxd iE| 42.93 31.04 46.76 36.59 23.00

518 &Hﬁ’;‘] F AR P 1998/2/2 2 4ciiE| 66.68 31.50 55.72 46.44 31.13
A% 1835 7 4 »c Portfolio =

55.72
—x < Max| Min 66. 68—1,50% ,-20% | + Max| Min 31'50—1,50% ,-20% |+ Max| Min
42.93 31.04 46.76

. [ 46.44 . (3113
+ Max| Min -1,50% |,-20% |+ Max| Min -1,50% |,-20%
36.59 23.00

1
= —x[50.00% +1.48% +19.16% + 26.92% + 35.35%| = 26.58%
5

-1, 50%},-20%

(2). Bx % - mzd (1997/8/8~1998/2/2) 2. 6mLibor + p i 40T £

Libor 47 i # 3~ Libor 47 i # - Libor 37 § # #-

Libor 3 # # 3
2 g ¥p 2 ¥p 2. ¥0p 2 ¥p 2 g ¥p

Libor 4 % # #-

Libor Libor Libor Libor Libor

1997/8/8 |5.84%| 1997/9/16 |5.84%| 1997/10/22 [5.91%| 1997/11/27 |5.91% 1998/1/7  |5.72%
1997/8/11 |5.88%| 1997/9/17 |5.81%| 1997/10/23 |5.88%| 1997/11/28 |5.91% 1998/1/8  |5.72%
1997/8/12 |5.88% | 1997/9/18 [5.81%| 1997/10/24 |5.88%| 1997/12/1 |5.94% 1998/1/9  |5.66%
1997/8/13 |5.88% | 1997/9/19 |5.81%| 1997/10/27 |5.84%| 1997/12/2 |5.94% | 1998/1/12 |5.56%
1997/8/14 |5.85% | 1997/9/22 |5.81%| 1997/10/28 |5.78%| 1997/12/3 |5.94% | 1998/1/13 |5.59%
1997/8/15 |5.84% | 1997/9/23 |5.81%| 1997/10/29 |5.84%| 1997/12/4 |5.94% | 1998/1/14 |5.63%
1997/8/18 |5.81% | 1997/9/24 |5.81%| 1997/10/30 |5.78%| 1997/12/5 |5.91% | 1998/1/15 |5.60%
1997/8/19 |5.81% | 1997/9/25 [5.81%| 1997/10/31 |5.79%| 1997/12/8 |5.97% | 1998/1/16 |5.63%
1997/8/20 |5.81% | 1997/9/26 |5.84%| 1997/11/3 |5.81%| 1997/12/9 |6.00% | 1998/1/19 |5.66%
(Ol 1997/8/21 |5.83% | 1997/9/29 |5.84%| 1997/11/4 |5.81%]| 1997/12/10 |5.97% | 1998/1/20 |[5.63%
11 1997/8/22 |5.84% | 1997/9/30 [5.84%| 1997/11/5 |5.84%| 1997/12/11 |5.94% | 1998/1/21 |5.63%
IVl 1997/8/26 |5.84%| 1997/10/1 |5.84%| 1997/11/6 |5.83%| 1997/12/12 |5.91%| 1998/1/22 |5.63%
(SR 1997/8/27 |5.84%| 1997/10/2 |5.82%| 1997/11/7 |5.81%| 1997/12/15 |5.91%| 1998/1/23 |[5.63%
[ER 1997/8/28 |5.84%| 1997/10/3 |[5.81%| 1997/11/10 |5.84%| 1997/12/16 |5.91%| 1998/1/26 |[5.63%
(Bl 1997/8/29 |5.84%| 1997/10/6 |5.78%| 1997/11/11 |5.88%| 1997/12/17 |5.91%| 1998/1/27 |5.63%
16 1997/9/1  |5.84%| 1997/10/7 |5.78% | 1997/11/12 |5.94%| 1997/12/18 |5.91% | 1998/1/28 |5.66%
17 1997/9/2  |5.84%| 1997/10/8 |5.78% | 1997/11/13 |5.91%| 1997/12/19 |5.91% | 1998/1/29 |5.66%
18 1997/9/3 |5.84%| 1997/10/9 |5.81%| 1997/11/14 |5.91%| 1997/12/22 |5.91% | 1998/1/30 |5.63%
19 1997/9/4 |5.84%| 1997/10/10 |5.82% | 1997/11/17 [5.91%| 1997/12/23 |5.91% 1998/2/2  |5.63%
20 1997/9/5 |5.84%| 1997/10/13 |5.85% | 1997/11/18 [5.91%| 1997/12/24 |5.91%
21 1997/9/8 |5.84%| 1997/10/14 |5.85% | 1997/11/19 |5.91%| 1997/12/29 |5.91%
22 1997/9/9 |5.84%| 1997/10/15 |5.84% | 1997/11/20 |5.91%| 1997/12/30 |5.84%
PRl 1997/9/10 |5.84% | 1997/10/16 |5.88%| 1997/11/21 |5.91%| 1997/12/31 |5.84%
YIS 1997/9/11  |5.86% | 1997/10/17 |5.88%| 1997/11/24 |5.89%| 1998/1/2 |5.84%
POl 1997/9/12  |5.87%| 1997/10/20 |5.91%| 1997/11/25 |5.91%| 1998/1/5 |5.81%
Pl 1997/9/15  [5.84%| 1997/10/21 |5.91%| 1997/11/26 5.91%| 1998/1/6 |5.75%

OCONOOUOPAWN -

FISdRH S 2 p e (L or7]p dk) =123 (p)

Di= 5 1RABNBER - 5] btk £ 11
d; HOR R a0%~575%p\15g@;*(ﬂu%\,éw w2 p#)=20(p)

bie
=% 1 E%P & Fp o Libor 7 &1l
B) HE&()~(2)5 182 jci s

d 20
R, = Min{Max{(B% +150% x Portfolio, )x D—l ,o%},lo%} = Min{Max[(B% +150% x 26.58% )x e ,O%}JO%}

1
= Min{Max[6.97%,0%],10% } =6.97%
fe & A fe=10000 % = x 6.97% =697 % =

5Y98 F1 o 4 136 T



<l CARDIF 2B B % A B

X

2.
(1)-

BNP PARIBAS GROUP
W E - PR (1998/2/9~1998/8/10) » h=2
Bks% 5 A MR 2 Wi FitheT 40
TUS |[DOWUS|MRKUS| VZUS |BLSUS
BHAIG XAzdep 1997/8/8 2 fxif E| 42.93 31.04 46.76 36.59 23.00
%28, 3 F 5= p 1998/8/3 2 fjci iE| 63.16 30.23 57.50 46.63 34.72

(2).

Bl

Dy= % 2mEHH TN > 41}
dy= % 2E5HHF P o Libor jz & fIF R T F F 0%~5.75%
282 e E A
Flaw 1EZHH A AF X BP=0.93 /] >t 4245 2 1.00 -

3).

Bk % - e (1998/2/3~1998/8/3) 2. 6mLibor & p % i 4rT £ @

63.16

Pl % 2 # P F % sz Portfolio, =

—x {Max{Min(
, (46 63

+ Max| Min|
36.59

—-1,50% (,-20% |+ Max| Min
31.04

(3472
-1,50% |[,-20% |+ Max| Min
23.00

1
- [47.12% + (— 2.61% )+ 22.97% + 27.44% + 50.00% | =28.98%

30.23

(5750
-1,50% {,-20% | + Max| Min
46.76

-1, 50%),—20%}}

-1, 50%),—20%}

Libor 47 i # 3#-| . Libor 47 i # 3| Libor 47 # & 3#-| . Libor 3¢ i # 3#-| . Libor 47 i # 3| .
Ly Ep Libor Ty Libor Ty Libor Ty Libor LEER Libor
1 1998/2/3 5.63% 1998/3/11 |5.72% | 1998/4/20 |5.72% 1998/5/28 |5.75% 1998/7/3 |5.75%
2 1998/2/4 5.63% | 1998/3/12 |5.71% | 1998/4/21 |5.75% 1998/5/29 |5.75% 1998/7/6 |5.75%
3 1998/2/5 5.63% | 1998/3/13 |5.69% | 1998/4/22 |5.75% 1998/6/1 5.74% 1998/7/7 |5.75%
4 1998/2/6 5.63% | 1998/3/16 |5.69% | 1998/4/23 |[5.75% 1998/6/2 5.74% 1998/7/8 |5.75%
5 1998/2/9 5.63% | 1998/3/17 |5.69% | 1998/4/24 |5.78% 1998/6/3 5.75% 1998/7/9 |5.75%
6 1998/2/10 |[5.65% | 1998/3/18 |5.69% | 1998/4/27 |5.78% 1998/6/4 5.75% | 1998/7/10 |5.75%
7 1998/2/11 | 5.66% | 1998/3/19 |5.69% | 1998/4/28 |5.81% 1998/6/5 5.75% | 1998/7/13 |5.75%
8 1998/2/12 | 5.66% | 1998/3/20 |5.71% | 1998/4/29 |[5.81% 1998/6/8 5.75% | 1998/7/14 |5.75%
9 1998/2/13 |5.63% | 1998/3/23 |5.71% | 1998/4/30 |[5.81% 1998/6/9 5.75% | 1998/7/15 |5.75%
(O} 1998/2/16 |5.63% | 1998/3/24 |5.71% 1998/5/1 5.78% 1998/6/10 |5.75% | 1998/7/16 |5.75%
(Al 1998/2/17 [5.63% | 1998/3/25 |5.72% 1998/5/5 5.78% 1998/6/11 5.75% | 1998/7/17 |5.75%
(P8  1998/2/18 |5.63% | 1998/3/26 |5.74% 1998/5/6 5.78% 1998/6/12 |5.72% | 1998/7/20 |5.75%
iKY 1998/2/19 |5.63% | 1998/3/27 |5.75% 1998/5/7 5.75% 1998/6/15 |5.72% | 1998/7/21 |5.75%
(¥ 1998/2/20 |5.63% | 1998/3/30 |5.75% 1998/5/8 5.75% 1998/6/16 |5.72% | 1998/7/22 |5.75%
(Bl 1998/2/23 |5.63% | 1998/3/31 |5.75% 1998/5/11 | 5.75% 1998/6/17 |5.72% | 1998/7/23 |5.75%
(3 1998/2/24 |5.66% 1998/4/1 5.75% | 1998/5/12 |5.78% 1998/6/18 |5.75% | 1998/7/24 |5.75%
iY@l 1998/2/25 |5.69% 1998/4/2 5.75% | 1998/5/13 |5.76% 1998/6/19 |5.75% | 1998/7/27 |5.75%
(Bl 1998/2/26 | 5.70% 1998/4/3 5.72% | 1998/5/14 |5.75% 1998/6/22 |5.74% | 1998/7/28 |5.75%
(B 1998/2/27 | 5.70% 1998/4/6 5.69% | 1998/5/15 |5.77% 1998/6/23 |5.75% | 1998/7/29 |5.75%
20 1998/3/2 5.69% 1998/4/7 5.69% | 1998/5/18 |5.78% 1998/6/24 |5.75% | 1998/7/30 |5.75%
21 1998/3/3 5.72% 1998/4/8 5.69% | 1998/5/19 |5.78% 1998/6/25 |5.75% | 1998/7/31 |5.75%
22 1998/3/4 5.72% 1998/4/9 5.69% | 1998/5/20 |5.77% 1998/6/26 |5.75% 1998/8/3 |5.75%
23 1998/3/5 571% | 1998/4/14 |5.72% | 1998/5/21 |5.75% 1998/6/29 |5.78%
24 1998/3/6 5.72% | 1998/4/15 |5.72% | 1998/5/22 |5.78% 1998/6/30 |5.78%
25 1998/3/9 5.72% | 1998/4/16 |5.72% | 1998/5/26 |5.78% 1998/7/1 5.78%
Pl 1998/3/10 | 5.72% | 1998/4/17 |5.72% | 1998/5/27 |5.75% 1998/7/2 5.75%

Fe() @)%

g A s

R, = Min{Max|:(3%+150%xPortfoli02 )

Min{ Max[39.46%,0% ],10% } =10%
Yo A f=10000 % = x 10% = 1000 % =

B EATA

d
X72,0%
D

2

s H 136 I

~

A IE R W 3P

FIFdEH S S22 FFpfc (P& 9r5]p ) =126 (p)
2P s (T A

2 p #)=107 (p)

, 107
},10%} = Mln{Max|:(3% +150% x 28.98% ) x —,0%},10%} =
126




CARDIF ZBEE R A S

BNP PARIBAS GROUP

3. B =HHF (1998/8/10~1999/2/8) > h=3
(1) IF)‘\'J:FA 5/\ )»—,—_7\ 1% L"{i[“'r %\ :

TUS |DOWUS|MRKUS| VZUS | BLSUS

FHAG FAdsp 1997/8/8 2 fxd iE| 42.93 31.04 46.76 36.59 23.00

% 34 ..%fﬁ’_i'] F AR P 1999/2/1 2 i E| 99.32 30.27 69.54 59.50 45.13

69.54
{Mux{Mzn[ 99.32 -1, SO%J, 20%} + Max{Mm( 30.27 -1, 50%),—20%} + Mux{Min( -1, 50%),-20%}

4293 31.04 46.76
59.50 45.13
+ Max Min( -1, 50%),—20% + Max Min( -1, 50%),—20%
23.00
1
=gxbam%+02@%%4&n%+womm&am%]:m2MQ

36.59

(2). Bk % = gL (1998/8/4~1999/2/1) 2 6mLibor # p % it 4o £

Libor % # # 3

. Libor 4g # # #-| .
Ty Libor %%Jjﬂ Libor Ly Ep L4 Ep Lty

Libor 37 i # 3~ Libor 47 i # #-

Libor 4 f 7 %
Libor N Libor | 00" ¥ ¥

Libor

1998/8/4 |5.75%| 1998/9/10 |5.50% | 1998/10/16 |4.94% | 1998/11/23 |5.12% | 1998/12/31 |5.07%
1998/8/5 |5.75%| 1998/9/11 |5.41% | 1998/10/19 |4.94% | 1998/11/24 |5.13%| 1999/1/4 |5.06%
1998/8/6 |5.75%| 1998/9/14 |5.41% | 1998/10/20 |4.94% | 1998/11/25 |5.13%| 1999/1/5 |5.06%
1998/8/7 |5.75%| 1998/9/15 |5.41% | 1998/10/21 |4.95% | 1998/11/26 |5.13%| 1999/1/6 |5.06%
1998/8/10 |5.72%| 1998/9/16 |5.41% | 1998/10/22 |4.96% | 1998/11/27 [5.15%| 1999/1/7 |5.06%
1998/8/11 [5.72%| 1998/9/17 |5.41% | 1998/10/23 |4.97% | 1998/11/30 [5.15%| 1999/1/8 |5.06%
1998/8/12 |5.72%| 1998/9/18 |5.41% | 1998/10/26 |4.97% | 1998/12/1 [5.15%| 1999/1/11 |5.08%
1998/8/13 |5.72%| 1998/9/21 |5.41% | 1998/10/27 |4.99% | 1998/12/2 [5.13%| 1999/1/12 |5.09%
1998/8/14 |5.72%| 1998/9/22 |5.41% | 1998/10/28 |4.97% | 1998/12/3 [5.10%| 1999/1/13 |5.03%
(00 1998/8/17 [5.72%| 1998/9/23 |5.41% | 1998/10/29 |4.97% | 1998/12/4 |5.08%| 1999/1/14 |5.01%
(AN 1998/8/18 |5.72%| 1998/9/24 |5.34% | 1998/10/30 [(4.98% | 1998/12/7 |5.10%| 1999/1/15 [4.97%
(P4 1998/8/19 [5.72%| 1998/9/25 |5.25% | 1998/11/2 |5.06% | 1998/12/8 |(5.12%| 1999/1/18 |4.99%
(8] 1998/8/20 [5.72%| 1998/9/28 |5.25% | 1998/11/3 |5.11% | 1998/12/9 |5.09%| 1999/1/19 |4.97%
(Ey 1998/8/21 [5.72%| 1998/9/29 |5.25% | 1998/11/4 |5.13% | 1998/12/10 |5.07%| 1999/1/20 |5.00%
(B 1998/8/24 [5.69%| 1998/9/30 |5.25% | 1998/11/5 |5.19% | 1998/12/11 |5.04%| 1999/1/21 |5.00%
(C} 1998/8/25 [5.69%| 1998/10/1 |5.21% | 1998/11/6 |5.19% | 1998/12/14 |5.06%| 1999/1/22 |4.97%
(Nl 1998/8/26 [5.69%| 1998/10/2 |5.13% | 1998/11/9 |5.23% | 1998/12/15 |5.06%| 1999/1/25 |4.97%
(k] 1998/8/27 [5.69%| 1998/10/5 |5.13% | 1998/11/10 |5.19% | 1998/12/16 |5.06%| 1999/1/26 |4.97%
(] 1998/8/28 [5.59%| 1998/10/6 |5.14% | 1998/11/11 |5.19% | 1998/12/17 |5.06%| 1999/1/27 |4.97%
Pl 1998/9/1 |5.56%| 1998/10/7 |5.19% | 1998/11/12 [5.20% | 1998/12/18 |5.06% | 1999/1/28 [4.97%
VAR 1998/9/2 |5.56%| 1998/10/8 |5.16% | 1998/11/13 [5.19% | 1998/12/21 |5.06% | 1999/1/29 |4.97%
by 1998/9/3 |5.56%| 1998/10/9 |[5.15% | 1998/11/16 [5.21% | 1998/12/22 |5.11% 1999/2/1 4.98%
bR 1998/9/4 |5.56%| 1998/10/12 |5.16% | 1998/11/17 [5.19% | 1998/12/23 |5.12%
bry  1998/9/7 |5.54%| 1998/10/13 |[5.16% | 1998/11/18 [5.06% | 1998/12/24 |5.16%
b)Y 1998/9/8 |5.53%| 1998/10/14 |5.16% | 1998/11/19 [5.09% | 1998/12/29 |5.16%
] 1998/9/9  |5.50%| 1998/10/15 |5.16% | 1998/11/20 [5.12% | 1998/12/30 |5.08%

R

m_x3ﬁﬁmmww’wpmﬂk;ﬁﬁﬁ*$¢H%~‘¢a&<%*%wﬂ5&)ﬂ%()

dz3= % SEBHH AP > Libor & &1 F LT FF 0%~5.75% P 2. p &3 (T 277 P T2 p #K)=126 (p)
() FEM Q)% 32 g p e

Fle 1~ 2R%HH %~ G X BP=0.93 » BP,=0.95 % -] >t 4= 41 # 1.00 -

PO E AR R

OCONO AP WN -

3

d
R, = Min{Max{(i%% +150% x Portfoliog ) x —- ,O%},lo%}
\ D

, 126 ,
:A&n{NMxPS%+450%x3925%)x15g0%iio%}=Amn{NMxleS%ﬁ%]JO%}=10%

J & 4~ pe=10000 # ~ x 10% = 1000 # ~

57100 F1 > 4 136 FI



CARDIF ZBEE R A S

BNP PARIBAS GROUP

4. »xw PP F (1999/2/8~1999/8/9) > h=4
(1) IF)‘\'J:FA 5/\ )»—,—_7\ 1% L"{i[“'r %\ :

TUS |DOWUS|MRKUS| VZUS | BLSUS

FHAG FAdsp 1997/8/8 2 fxd iE| 42.93 31.04 46.76 36.59 23.00

% 44 ..%fﬁ’_i'] F X3 P 1999/8/2 2 i E| 82.00 42.10 63.77 65.00 49.63

3.77
-1, 50%),-20%}
6

Y

6
l Max| Min 82.00 -1,50% |[,-20% | + Max| Min 4210 -1,50% |(,-20% |+ Max| Min
5 42.93 31.04 46.7

_( 65.00 ~( 49.63
+ Max; Mzn( -1, 50%),—20% + Max| Mm( -1, 50%),-20%
36.59 23.00

1
= —x[50.00% + 35.63% + 36.38% + 50.00% + 50.00% | =44.40%
5

G|

(2). Bx ¥z Ezd (1999/2/2~1999/8/2) 2. 6mLibor + p it 4o £ @

Libor 47 § # 3| . Libor 47 i # 3| . Libor 57 i # 3| . Libor 47 i # | . Libor 37 i # 3|
ey Libor Ly Libor Ly Ep Libor Ly Ep Libor Ly D Libor

1999/2/2 5.00%| 1999/3/10 |[5.06% | 1999/4/19 |[5.06% | 1999/5/26 |5.18% 1999/7/2 5.59%
1999/2/3 |5.00%| 1999/3/11 |5.06% | 1999/4/20 |5.05% | 1999/5/27 |5.19%| 1999/7/5 |5.59%
1999/2/4 |5.00%| 1999/3/12 |5.06% | 1999/4/21 |5.05% | 1999/5/28 [5.25% | 1999/7/6 |5.59%
1999/2/5 |5.03%| 1999/3/15 |5.06% | 1999/4/22 |5.05% 1999/6/1 |5.25%| 1999/7/7 |5.60%
1999/2/8 |5.04%| 1999/3/16 |5.06% | 1999/4/23 |5.06% 1999/6/2 |5.29%| 1999/7/8 |5.60%
1999/2/9 |5.04%| 1999/3/17 |5.06% | 1999/4/26 |5.06% 1999/6/3 |5.28% | 1999/7/9 |5.60%
1999/2/10 |5.03%| 1999/3/18 |5.06% | 1999/4/27 |5.06% 1999/6/4 |5.29%| 1999/7/12 |5.60%
1999/2/11 |5.03%| 1999/3/19 [5.06% | 1999/4/28 |5.06% 1999/6/7 |5.29%| 1999/7/13 |5.60%
1999/2/12 |5.04%| 1999/3/22 |5.06% | 1999/4/29 |5.06% 1999/6/8 |5.29%| 1999/7/14 |5.60%
1999/2/15 |5.08%| 1999/3/23 |5.06% | 1999/4/30 |5.04% 1999/6/9 |5.30%| 1999/7/15 |5.60%
(B 1999/2/16 |5.06%| 1999/3/24 |5.06% | 1999/5/4 |5.07% | 1999/6/10 |5.33%| 1999/7/16 |5.60%
(P4 1999/2/17 |5.06%| 1999/3/25 [5.06% | 1999/5/5 |5.07% | 1999/6/11 |5.35%| 1999/7/19 |5.60%
(€1 1999/2/18 |5.06%| 1999/3/26 [5.06% | 1999/5/6 |5.07% | 1999/6/14 |5.37%| 1999/7/20 |5.60%
(Y 1999/2/19 |(5.06%| 1999/3/29 [5.05% | 1999/5/7 |5.09% | 1999/6/15 |5.37%| 1999/7/21 |5.58%
(B 1999/2/22 |5.06%| 1999/3/30 [5.06% | 1999/5/10 |5.08% | 1999/6/16 |5.38%| 1999/7/22 |5.58%
(1 1999/2/23 |5.06%| 1999/3/31 [5.06% | 1999/5/11 |5.08% | 1999/6/17 |5.36%| 1999/7/23 |5.63%
Il 1999/2/24 |5.09% 1999/4/1 5.06% | 1999/5/12 |(5.08% | 1999/6/18 |5.34%| 1999/7/26 |5.64%
] 1999/2/25 |5.12% 1999/4/6 5.06% | 1999/5/13 |[5.08% | 1999/6/21 |5.35%| 1999/7/27 |5.64%
B8] 1999/2/26 |5.13% 1999/4/7 5.06% | 1999/5/14 |(5.07% | 1999/6/22 |5.37%| 1999/7/28 |5.64%
P 1999/3/1  |5.12% 1999/4/8 5.06% | 1999/5/17 |(5.13% | 1999/6/23 |5.40%| 1999/7/29 |5.65%
AR 1999/3/2  |5.15% 1999/4/9 5.04% | 1999/5/18 |(5.14% | 1999/6/24 |5.43%| 1999/7/30 |5.71%
prd  1999/3/3 |5.13%| 1999/4/12 |5.03% | 1999/5/19 |[5.18% | 1999/6/25 |5.45%| 1999/8/2 |5.74%
PRl 1999/3/4  |5.13%| 1999/4/13 |5.04% | 1999/5/20 [5.18% | 1999/6/28 |5.46%
pry  1999/3/5 |5.13%| 1999/4/14 |5.04% | 1999/5/21 [5.18% | 1999/6/29 |5.62%
pY 1999/3/8 |5.09%| 1999/4/15 |5.04% | 1999/5/24 [5.18% | 1999/6/30 |5.65%
i) 1999/3/9  |5.09%| 1999/4/16 | 5.04% | 1999/5/25 |5.18% 1999/7/1  |5.58%
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> R, :% 'h=5,6,7,8,9,10, 11, 12
B R 581 % 12834 p 2 6mLibor & p it 4o & ¢
% h Paw - BEED Libor
5 1999/8/5 5.77%
6 2000/2/4 6.31%
7 2000/8/4 6.87%
8 2001/2/6 5.27%
9 2001/8/6 3.66%
10 2002/2/6 2.02%
11 2002/8/6 1.73%
12 2003/2/6 1.35%
G|
% 58 jcF A~ e (h=5) R, =6mLibor,"" +2=577%+2=2.89%

Jo ¥ A~ fe=10000 ¥ =~ x 2.89%=289 % ~
b 6 BT FE A e d R, =6mLibor," +2=6.31%+2 =3.16%
Jo ¥ ~ Fe=10000 ¥ ~ x 3.16%=316 % ~
7 E A fed R o= 6mLibor’™ +2 = 6.87% +2 =3.44%
o ¥~ Fe=10000 ¥ =~ x 3.44%=344 % =
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M Py »pe ¥ R, =6mLibor," +2=173%+2 =0.87%
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o ¥ A i =10000 % ~x0.68%=68 % ~
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[§ o13m ]

APOERLLRE B LT FAMBEA U2 REORLPE AR KS TRBE 7 KL AD R
B 1907 & B2 19 Lk 7 (H=7) B # 2 deheon - dediop ST Hhenf 2 10000 % =« 5 3431

12 B0 G- (Pta=120 B 2 Hom=12/12=1> §F X 8 F 2P & T=7x12/12=7) »

P O N

ky

A . . d,
1. % 192 jcF Ak R, = Ming Max[(7% +100% x Portfolio, )xD—’,1%],1o%
h

2. %522 g2 mELRSE > Th = 2,3,4,5,6,7pF

MEF-B2H25- BEDIE > AFEFEZHIH K2 § 9 Horde i £ 1.00

d
R, = Min{Max[(7% +100% x Portfolio, ) x D—/’,1%],1o%}

h

@Fr-BEHI - BRIYRF > AFXFEEFHH A FR2ZEF F 7 MOMhe G 1.00

A hPfci s s Ry

R, =12mLibor,""

(7 A%=7% > PR\%=100% > Floor,%=1% > Capn%=10% > @ BP¢=1.00 > %% sl & pre iz » 23t

£

A M)

By

FE -l RF AL HREDY AL £ A 10 EH 2 1F ([10]CMS,) & 2 &9 2 #4]% ([2ICMS,) 2 £ &

(7 X=10> Y= 2)

1. Bk - LY 2 [10]CMS;, ~ [2ICMSy ~ 1 5 £ 2% [ Barrier, 22 & ff L2 ¥ % 7= 2 § 4 BPr 2 Fildo™ 4 >
Jiﬁp#,ﬁ“i* SIS T
. *E X R
# h gL % BT R T
hﬂit B4 h p ﬂﬂBarriG;i %gﬂlg ; %t | [10]CMSy, [2]ICMS, é"ortfohoh
h
1 1998/8/3 1998/7/27 0%~0.50% 0.98 6.03% 5.85% 0.18%
2 1999/8/2 1999/7/26 0%~0.75% 0.99 6.84% 6.16% 0.68%
3 2000/8/1 2000/7/25 0%~1.00% 1.01 7.23% 7.07% 0.16%
4 2001/8/1 2001/7/25 0%~1.50% 1.01 5.99% 4.51% 1.48%
5 2002/8/1 2002/7/25 0%~2.00% 0.99 5.01% 2.68% 2.33%
6 2003/8/1 2003/7/25 0%~2.00% 1.01 4.60% 1.71% 2.89%
7 2004/8/2 2004/7/26 0%~2.00% 1.02 4.98% 3.16% 1.82%
PEEm
¥ — ¥ 2 3 F 4 > Portfolio; = [10]CMS; — [2]CMS; = 6.03% - 5.85% = 0.18%
% = ) 2 B F 5 >z Portfolio, = [10]CMS; — [2]CMS; = 6.84% - 6.16% = 0.68%
¥ = ¥ 2 3 F 4 >z Portfoliog = [10]CMS; — [2]CMS; = 7.23% - 7.07% = 0.16%

T g -
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2. Pls G E =10000 £ & 0 & F P2 fcFE A feitH 4o
(1). * % - HHF (1997/8/1~1998/8/3)  h = 1
Bt ¥ - BRI (1997/8/1~1998/7/27) 2 [10JCMS « [2]CMS 2 5 % 5 % Spread & p & i 4o 4
2

%%p  |[10]CMS|[2]ICMS|Spread | % %7  |[10]CMS|[2]CMS |Spread | % %7 [10]CMS[[2]CMS|Spread| % % p [10]cnv|5[2]cw|sS”(;‘ea
1997/8/1 | 6.59% | 6.17% | 0.42% || 1997/11/3 | 6.42% | 6.07% | 0.35% | 1998/2/3 | 6.02% |5.67% |0.35% | 1998/5/6 | 6.16% |5.93% |0.23%
1997/8/4 | 6.62% | 6.20% | 0.42% | 1997/11/4 | 6.46% | 6.08% | 0.38% | 1998/2/4 | 6.01% |5.66% |0.35% | 1998/5/7 | 6.18% |5.95% |0.23%
1997/8/5 | 6.64% | 6.21% | 0.43% | 1997/11/5 | 6.41% | 6.05% | 0.36% | 1998/2/5 | 6.10% |5.70% |0.40% | 1998/5/8 | 6.20% |5.98% 0.22%
1997/8/6 | 6.62% | 6.20% | 0.42% | 1997/11/6 | 6.38% | 6.07% | 0.31% | 1998/2/6 | 6.08% |5.70% |0.38% | 1998/5/11 | 6.25% |6.02% |0.23%
1997/8/7 | 6.66% | 6.24% | 0.42% | 1997/11/7 | 6.42% | 6.09% | 0.33% | 1998/2/9 | 6.11% |5.72% |0.39% [ 1998/5/12| 6.20% |5.98% 0.22%
1997/8/8 | 6.79% | 6.31% | 0.48% | 1997/11/10 | 6.41% | 6.10% | 0.31% | 1998/2/10 | 6.08% |5.74% |0.34% [ 1998/5/13| 6.15% |5.98% 0.17%
1997/8/11 | 6.78% | 6.30% | 0.48% | 1997/11/11| 6.41% | 6.10% | 0.31% | 1998/2/11 | 6.03% |5.71%|0.32% | 1998/5/14 | 6.20% |6.00% [0.20%
1997/8/12 | 6.83% | 6.34% | 0.49% | 1997/11/12| 6.36% | 6.09% | 0.27% | 1998/2/12 | 6.01% |5.70% |0.31%] 1998/5/15| 6.21% |6.00% |0.21%
1997/8/13 | 6.77% | 6.24% | 0.53% | 1997/11/13| 6.36% | 6.09% | 0.27% | 1998/2/13 | 5.99% |5.68% |0.31%| 1998/5/18 | 6.18% |5.97% |0.21%
W 1997/8/14 | 6.69% | 6.20% | 0.49% | 1997/11/14 | 6.37% | 6.10% | 0.27% | 1998/2/16 | 5.99% |5.68% [0.31% | 1998/5/19| 6.18% |5.96% [0.22%
Pl 1997/8/15 | 6.67% |6.15% | 0.52% [ 1997/11/17 | 6.32% | 6.09% | 0.23% | 1998/2/17 | 5.95% |5.67% |0.28% | 1998/5/20| 6.13% |5.94% [0.19%
PR 1097/5/18 | 6.66% | 6.14% | 0.52% | 1997/11/18 | 6.34% | 6.08% | 0.26% | 1998/2/18 | 5.98% |5.69% [0.29% | 1998/5/21| 6.17% |5.99% [0.18%
kR 1997/8/119 | 6.65% |6.15% | 0.50% | 1997/11/19 | 6.30% | 6.07% | 0.23% | 1998/2/19 | 6.00% |5.71% [0.29% | 1998/5/22| 6.17% |5.99% [0.18%
PR 1997/8/20 | 6.68% |6.19% | 0.49% | 1997/11/20 | 6.33% | 6.10% | 0.23% | 1998/2/20 | 6.03% |5.71% |0.32% | 1998/5/25| 6.17% |5.99% [0.18%
Tl 1097/8/21 | 6.76% | 6.24% | 0.52% | 1997/11/21| 6.29% | 6.04% | 0.25% | 1998/2/23 | 6.06% |5.74% |0.32% | 1998/5/26 | 6.10% |5.93% [0.17%
Tl 1097/8/22 | 6.79% | 6.25% | 0.54% | 1997/11/24 | 6.32% | 6.06% | 0.26% | 1998/2/24 | 6.13% |5.86% |0.27% | 1998/5/27 | 6.12% |5.93% [0.19%
@l 1997/8/25 | 6.82% | 6.27% | 0.55% | 1997/11/25| 6.30% | 6.07% | 0.23% | 1998/2/25 | 6.09% |5.82% |0.27% | 1998/5/28 | 6.11% |5.94% [0.17%
Tl 1997/8/26 | 6.77% | 6.25% | 0.52% | 1997/11/26 | 6.31% | 6.09% | 0.22% | 1998/2/26 | 6.13% |5.88% |0.25% | 1998/5/29| 6.09% |5.92% [0.17%
W 1097/8/27 | 6.79% | 6.27% | 0.52% | 1997/11/27 | 6.31% | 6.09% | 0.22% | 1998/2/27 | 6.11% |5.86% |0.25% | 1998/6/1 | 6.07% |5.87% [0.20%
PNl 1097/8/28 | 6.73% | 6.22% | 0.51% [ 1997/11/28 | 6.33% | 6.11% | 0.22% | 1998/3/2 | 6.18% |5.88% |0.30% | 1998/6/2 | 6.08% |5.89% 0.19%
PXM 1097/8/29 | 6.77% | 6.26% | 0.51% | 1997/12/1 | 6.31% | 6.14% | 0.17% | 1998/3/3 | 6.26% |5.94% |0.32%| 1998/6/3 | 6.08% |5.90% 0.18%
PPl 1997/9/1 | 6.77% | 6.26% | 0.51% | 1997/12/2 | 6.31% | 6.11% | 0.20% | 1998/3/4 | 6.21% |5.90% |0.31% 1998/6/4 | 6.13% |5.93% |0.20%
PXN 1997/9/2 | 6.71% | 6.21% | 0.50% | 1997/12/3 | 6.28% | 6.06% | 0.22% | 1998/3/5 | 6.26% |5.93% |0.33%| 1998/6/5 | 6.11% |5.94% |0.17%
YW 1997/9/3 | 6.75% | 6.26% | 0.49% | 1997/12/4 | 6.29% | 6.05% | 0.24% | 1998/3/6 | 6.19% |5.88% |0.31%] 1998/6/8 | 6.10% |5.94% |0.16%
Pl 1997/9/4 | 6.76% | 6.26% | 0.50% | 1997/12/5 | 6.36% | 6.16% | 0.20% | 1998/3/9 | 6.14% |5.87% |0.27%| 1998/6/9 | 6.12% |5.95% |0.17%
Yl 1997/9/5 | 6.77% | 6.26% | 0.51% | 1997/12/8 | 6.41% | 6.20% | 0.21% | 1998/3/10 | 6.14% |5.86% |0.28%| 1998/6/10| 6.05% |5.91% |0.14%
DY@l 1997/9/8 | 6.74% | 6.26% | 0.48% | 1997/12/9 | 6.38% | 6.16% | 0.22% | 1998/3/11 | 6.13% |5.87% |0.26%| 1998/6/11 | 5.99% |5.82% |0.17%
PYM 1997/9/9 | 6.75% | 6.26% | 0.49% | 1997/12/10| 6.34% | 6.11% | 0.23% | 1998/3/12 | 6.07% |5.82% |0.25%| 1998/6/12| 5.98% |5.82% |0.16%
DY 1997/9/10 | 6.78% | 6.29% | 0.49% | 1997/12/11| 6.27% | 6.05% | 0.22% | 1998/3/13 | 6.09% |5.84% |0.25%| 1998/6/15| 5.93% |5.77% |0.16%
Ol 1997/9/11 | 6.81% | 6.31% | 0.50% [ 1997/12/12| 6.20% | 5.99% | 0.21% | 1998/3/16 | 6.05% |5.82% |0.23%| 1998/6/16 | 6.00% |5.86% |0.14%
EYW 1997/9/12 | 6.70% | 6.22% | 0.48% [1997/12/15| 6.26% | 6.04% | 0.22% | 1998/3/17 | 6.08% |5.86% |0.22% | 1998/6/17 | 6.08% |5.90% 0.18%
&YB 1997/9/15 | 6.71% | 6.22% | 0.49% [1997/12/16 | 6.24% | 6.04% | 0.20% | 1998/3/18 | 6.07% |5.84% |0.23% | 1998/6/18| 6.06% |5.88% |0.18%
GEW 1997/9/16 | 6.52% | 6.11% | 0.41% [1997/12/17 | 6.27% | 6.08% | 0.19% | 1998/3/19 | 6.08% |5.85% |0.23% | 1998/6/19| 6.02% |5.86% |0.16%
&YW 1997/9/17 | 6.53% | 6.10% | 0.43% [1997/12/18| 6.21% | 6.04% | 0.17% | 1998/3/20 | 6.06% |5.86% |0.20% | 1998/6/22| 6.02% |5.88% 0.14%
Rl 1997/9/18 | 6.56% | 6.14% | 0.42% [1997/12/19| 6.20% | 6.02% | 0.18% | 1998/3/23 | 6.07% |5.87% |0.20% | 1998/6/23| 6.01% |5.87% |0.14%
Rl 1997/9/19 | 6.53% | 6.12% | 0.41% [1997/12/22| 6.19% | 6.03% | 0.16% | 1998/3/24 | 6.08% |5.87% |0.21% | 1998/6/24 | 6.02% |5.87% |0.15%
RYAl 1997/9/22 | 6.50% | 6.11% | 0.39% [1997/12/23| 6.19% | 6.01% | 0.18% | 1998/3/25 | 6.15% |5.93% |0.22% | 1998/6/25| 6.02% |5.88% 0.14%
REW 1997/9/23 | 6.52% | 6.14% | 0.38% [ 1997/12/24| 6.23% | 6.05% | 0.18% | 1998/3/26 | 6.19% |5.98% |0.21%| 1998/6/26 | 6.01% |5.87% |0.14%
REl 1997/9/24 | 6.48% | 6.10% | 0.38% [ 1997/12/25| 6.23% | 6.04% | 0.19% | 1998/3/27 | 6.20% |6.00% |0.20% 1998/6/29| 6.02% |5.88% |0.14%
N 1997/9/25 | 6.56% | 6.18% | 0.38% | 1997/12/26| 6.23% | 6.04% | 0.19% | 1998/3/30 | 6.22% |5.99% |0.23%] 1998/6/30| 6.00% |5.84% |0.16%
Rl 1997/9/26 | 6.54% | 6.15% | 0.39% | 1997/12/29| 6.25% | 6.05% | 0.20% | 1998/3/31 | 6.17% |5.95% |0.22%| 1998/7/1 | 5.99% |5.85% |0.14%
PR 1997/9/29 | 6.54% | 6.15% | 0.39% | 1997/12/30| 6.27% | 6.04% | 0.23% | 1998/4/1 | 6.10% |5.94% |0.16%| 1998/7/2 | 5.97% |5.82% |0.15%
YRR 1997/9/30 | 6.55% | 6.15% | 0.40% | 1997/12/31| 6.22% | 6.01% | 0.21% | 1998/4/2 | 6.08% |5.90% |0.18%| 1998/7/3 | 5.97% |5.82% |0.15%
VB 1997/10/1 | 6.49% | 6.12% | 0.37% | 1998/1/1 | 6.22% | 6.00% | 0.22% | 1998/4/3 | 6.01% |5.82% |0.19%| 1998/7/6 | 5.96% |5.81% |0.15%
YIB 1997/10/2 | 6.46% | 6.09% | 0.37% | 1998/1/2 | 6.12% | 5.93% | 0.19% | 1998/4/6 | 6.04% |5.83% |0.21%| 1998/7/7 | 5.99% |5.82% |0.17%
TR 1997/10/3 | 6.44% | 6.04% | 0.40% | 1998/1/5 | 6.01% | 5.92% | 0.09% | 1998/4/7 | 6.06% |5.84% [0.22%| 1998/7/8 | 5.99% |5.83% |0.16%
Y@ 1997/10/6 | 6.42% | 6.01% | 0.41% | 1998/1/6 | 5.96% | 5.75% | 0.21% | 1998/4/8 | 6.11% |5.86% [0.25%| 1998/7/9 | 5.96% |5.80% |0.16%
PER 1997/10/7 | 6.38% | 5.98% | 0.40% | 1998/1/7 | 6.01% | 5.79% | 0.22% | 1998/4/9 | 6.10% |5.87% |0.23%| 1998/7/10| 5.97% |5.79% |0.18%
M 1997/10/8 | 6.55% | 6.10% | 0.45% | 1998/1/8 | 5.98% | 5.68% | 0.30% | 1998/4/10 | 6.10% |5.87% |0.23%| 1998/7/13 | 6.04% |5.84% |0.20%
O 1997/10/9 | 6.54% | 6.10% | 0.44% | 1998/1/9 | 5.94% | 5.57% | 0.37% | 1998/4/13 | 6.17% |5.94% |0.23% | 1998/7/14| 6.05% |5.84% |0.21%
1997/10/10 | 6.60% | 6.18% | 0.42% | 1998/1/12 | 5.90% | 5.56% | 0.34% | 1998/4/14 | 6.12% |5.93% |0.19% [ 1998/7/15| 6.05% |5.83% |0.22%
1997/10/13 | 6.61% | 6.18% | 0.43% | 1998/1/13 | 5.95% | 5.65% | 0.30% | 1998/4/15 | 6.10% |5.92% |0.18% | 1998/7/16| 6.06% |5.84% |0.22%
XM 1997/10/14 | 6.54% | 6.14% | 0.40% | 1998/1/14 | 5.96% | 5.65% | 0.31% | 1998/4/16 | 6.09% |5.89% |0.20% [ 1998/7/17 | 6.07% |5.84% |0.23%
Yl 1997/10/15 | 6.58% | 6.16% | 0.42% | 1998/1/15 | 5.97% | 5.63% | 0.34% | 1998/4/17 | 6.10% |5.90% |0.20% | 1998/7/20| 6.03% |5.84% 0.19%
Sl 1997/10/16 | 6.57% | 6.18% | 0.39% | 1998/1/16 | 6.03% | 5.72% | 0.31% | 1998/4/20 | 6.16% |5.95% |0.21% [ 1998/7/21| 6.00% |5.83% |0.17%
Sl 1997/10/17 | 6.64% | 6.26% | 0.38% | 1998/1/19 | 6.03% | 5.71% | 0.32% | 1998/4/21 | 6.17% |5.97% |0.20% | 1998/7/22| 6.02% |5.84% |0.18%
Y@l 1997/10/20 | 6.62% | 6.24% | 0.38% | 1998/1/20 | 6.07% | 5.73% | 0.34% | 1998/4/22 | 6.17% |5.97% |0.20%| 1998/7/23 | 6.00% |5.84% |0.16%
W 1997/10/21 | 6.61% | 6.24% | 0.37% | 1998/1/21 | 6.03% | 5.69% | 0.34% | 1998/4/23 | 6.19% |5.99% |0.20%| 1998/7/24 | 6.02% |5.86% |0.16%
Sl 1997/10/22 | 6.60% | 6.25% | 0.35% | 1998/1/22 | 6.06% | 5.68% | 0.38% | 1998/4/24 | 6.15% |5.98% |0.17%] 1998/7/27 | 6.03% |5.85% |0.18%
Wl 1997/10/23 | 6.49% | 6.15% | 0.34% | 1998/1/23 | 6.18% | 5.75% | 0.43% | 1998/4/27 | 6.26% |6.06% |0.20%
XM 1997/10/24 | 6.47% | 6.10% | 0.37% | 1998/1/26 | 6.11% | 5.72% | 0.39% | 1998/4/28 | 6.30% |6.09% |0.21%
7 1997/10/27 | 6.50% | 6.16% | 0.34% | 1998/1/27 | 6.16% | 5.79% | 0.37% | 1998/4/29 | 6.30% |6.10% |0.20%
Rl 1997/10/28 | 6.50% | 6.10% | 0.40% | 1998/1/28 | 6.16% | 5.79% | 0.37% | 1998/4/30 | 6.17% |5.97% |0.20%
Yl 1997/10/29 | 6.40% | 6.00% | 0.40% | 1998/1/29 | 6.04% | 5.70% | 0.34% | 1998/5/1 | 6.16% |5.97% |0.19%
Il 1997/10/30 | 6.35% | 6.00% | 0.35% | 1998/1/30 | 5.99% | 5.66% | 0.33% | 1998/5/4 | 6.16% |5.97% |0.19%
R 1997/10/31| 6.37% | 6.02% | 0.35% | 1998/2/2 | 6.05% | 5.71% | 0.34% | 1998/5/5 | 6.21% |6.01% |0.20%

D= % 1;&?@@?&?\ U HHAE SRR L0 K (W 477 p ) =257(p)
di=% 1@%HH TP > Spread % &fl % *;uup B 0%~0.50%} 2 p #ics 3+ (T 25| H B2 p ) = 245(p )

©COONOUDWN-=

a1 o
N =

} d 245
FAHLAE S RF R = Min Max|:(7% +100% x Portfolio, ) x —— ,1%},10% - Min{Max|:(7% +100% x 0.18% )x — ,1%},10%}
D, 257
=Min { Max ( 6.84%, 1% ), 10% } = 6.84%
Je F & fe=10,000 ¥ ~ x 6.84% =684 £ ~
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BNP PARIBAS GROUP

(2). * %= HHF (1998/8/3~1999/8/2)  h = 2
B2k % - R (1998/7/28~1999/7/26) 2. [10]CMS - [2JCMS % & % % & Spread & p % i 4~ 4 :

2
4%p  |[10]CMS|[2]CMS| Spread | ¥ %7  |[10]CMS|[2]CMS| Spread | ¥ £ p [10]CMS|[2]CMS| Spread | % £ p  [10]CMS|[2]CMS|Spread

1998/7/28 | 6.05% | 5.85% | 0.20% | 1998/10/28 | 5.38% | 4.60% | 0.78% | 1999/1/28 | 5.44% |5.11% | 0.33% |[1999/4/30| 6.06% |5.51% | 0.55%
1998/7/29 | 6.08% | 5.90% | 0.18% [ 1998/10/29| 5.32% | 4.59% | 0.73% | 1999/1/29 | 5.40% |5.13% | 0.27% | 1999/5/3 | 6.06% |5.52% | 0.54%
1998/7/30 | 6.06% | 5.89% | 0.17% [ 1998/10/30| 5.37% | 4.70% | 0.67% | 1999/2/1 | 5.46% |5.15%| 0.31% | 1999/5/4 | 6.10% |5.54% | 0.56%
1998/7/31 | 6.05% | 5.88% | 0.17% | 1998/11/2 | 5.57% | 4.84% | 0.73% | 1999/2/2 | 5.53% |5.21%| 0.32% | 1999/5/5 | 6.08% |5.54% | 0.54%
1998/8/3 | 6.01% | 5.85% | 0.16% || 1998/11/3 | 5.52% | 4.80% | 0.72% || 1999/2/3 | 5.59% |5.22% | 0.37% | 1999/5/6 | 6.17% [5.60% | 0.57%
1998/8/4 | 5.98% |5.80% | 0.18% | 1998/11/4 | 5.63% | 4.96% | 0.67% | 1999/2/4 | 5.62% |5.26% | 0.36% | 1999/5/7 | 6.20% |5.59% | 0.61%
1998/8/5 | 6.01% | 5.83% | 0.18% || 1998/11/5 | 5.64% | 5.03% | 0.61% | 1999/2/5 | 5.68% |5.31%| 0.37% [1999/5/10| 6.18% [5.55% | 0.63%
1998/8/6 | 6.03% |[5.82% | 0.21% || 1998/11/6 | 5.68% | 5.12% | 0.56% | 1999/2/8 | 5.68% |5.30% | 0.38% | 1999/5/11| 6.21% |5.58% | 0.63%
1998/8/7 | 6.00% |5.78% | 0.22% | 1998/11/9 | 5.58% | 5.09% | 0.49% || 1999/2/9 | 5.65% |5.26% | 0.39% [ 1999/5/12| 6.21% |5.57% | 0.64%
(Ol 1998/8/10 | 6.00% | 5.78% | 0.22% | 1998/11/10 | 5.54% | 5.03% | 0.51% || 1999/2/10 | 5.69% |5.25% | 0.44% [ 1999/5/13| 6.12% |5.51% | 0.61%
(A 1998/8/11 | 6.01% | 5.76% | 0.25% | 1998/11/11 | 5.54% | 5.03% | 0.51% | 1999/2/11 | 5.70% |5.32% | 0.38% |1999/5/14| 6.34% |5.68% | 0.66%
(Pl 1998/8/12 | 6.00% | 5.75% | 0.25% | 1998/11/12| 5.51% | 5.02% | 0.49% || 1999/2/12 | 5.81% |5.34% | 0.47% | 1999/5/17 | 6.35% |5.69% | 0.66%
[l 1998/8/13 | 6.05% | 5.80% | 0.25% | 1998/11/13 | 5.55% | 5.05% | 0.50% || 1999/2/15 | 5.83% |5.39% | 0.44% [ 1999/5/18| 6.37% |5.75% | 0.62%
(ER 1998/8/14 | 6.01% | 5.74% | 0.27% | 1998/11/16 | 5.63% | 5.10% | 0.53% || 1999/2/16 | 5.78% |5.37% | 0.41% [ 1999/5/19| 6.33% |5.76% | 0.57%
(Bl 1998/8/17 | 6.03% | 5.75% | 0.28% | 1998/11/17 | 5.61% | 5.07% | 0.54% || 1999/2/17 | 5.74% |5.36% | 0.38% | 1999/5/20| 6.36% |5.76% | 0.60%
(Gl 1998/8/18 | 6.05% |5.76% | 0.29% | 1998/11/18 | 5.59% | 5.04% | 0.55% || 1999/2/18 | 5.80% |5.37% | 0.43% [ 1999/5/21| 6.31% |5.72% | 0.59%
(Y@ 1998/8/19 | 6.05% | 5.77% | 0.28% | 1998/11/19| 5.58% | 5.11% | 0.47% || 1999/2/19 | 5.82% |5.41% | 0.41% | 1999/5/24 | 6.29% |5.73% | 0.56%
(Ll 1998/8/20 | 6.05% | 5.76% | 0.29% | 1998/11/20 | 5.55% | 5.12% | 0.43% || 1999/2/22 | 5.77% |5.42% | 0.35% | 1999/5/25| 6.28% |5.72% | 0.56%
(R 1998/8/21 | 6.04% | 5.68% | 0.36% | 1998/11/23 | 5.61% | 5.19% | 0.42% || 1999/2/23 | 5.84% |5.47% | 0.37% | 1999/5/26| 6.35% |5.80% | 0.55%
PIVl 1998/8/24 | 6.09% | 5.69% | 0.40% | 1998/11/24 | 5.58% | 5.20% | 0.38% | 1999/2/24 | 5.91% |5.55% | 0.36% | 1999/5/27 | 6.40% |5.86% | 0.54%
VA 1998/8/25 | 6.06% | 5.66% | 0.40% | 1998/11/25| 5.60% | 5.21% | 0.39% | 1999/2/25 | 6.07% |5.66% | 0.41% [ 1999/5/28| 6.41% |5.86% |0.55%
byl 1998/8/26 | 6.00% |5.62% | 0.38% | 1998/11/26 | 5.59% | 5.20% | 0.39% || 1999/2/26 | 6.03% |5.64% | 0.39% [ 1999/5/31| 6.42% |5.86% | 0.56%
PRE 1998/8/27 | 5.91% | 5.52% | 0.39% | 1998/11/27 | 5.58% | 5.17% | 0.41% | 1999/3/1 | 6.13% |5.68% | 0.45% | 1999/6/1 | 6.55% |5.99% | 0.56%
pZe 1998/8/28 | 5.89% |5.48% | 0.41% | 1998/11/30| 5.53% | 5.07% | 0.46% || 1999/3/2 | 6.09% |5.68% | 0.41% | 1999/6/2 | 6.56% |5.99% |0.57%
Pl 1998/8/31 | 5.81% [ 5.36% | 0.45% || 1998/12/1 | 5.49% | 5.05% | 0.44% || 1999/3/3 | 6.14% |5.66% | 0.48% | 1999/6/3 | 6.60% |5.99% |0.61%
POl 1998/9/1 | 5.89% | 5.46% | 0.43% || 1998/12/2 | 5.46% | 5.00% | 0.46% || 1999/3/4 | 6.18% |5.69% | 0.49% | 1999/6/4 | 6.59% |6.00% | 0.59%
PA@ 1998/9/2 | 5.85% [ 5.47% | 0.38% | 1998/12/3 | 5.40% | 4.91% | 0.49% || 1999/3/5 | 6.07% |5.59% | 0.48% | 1999/6/7 | 6.59% |6.01% |0.58%
Pl 1998/9/3 | 5.80% | 5.45% | 0.35% | 1998/12/4 | 5.48% | 5.04% | 0.44% | 1999/3/8 | 6.05% |5.60% | 0.45% | 1999/6/8 | 6.61% [6.01% | 0.60%
Pl 1998/9/4 | 5.78% | 5.43% | 0.35% | 1998/12/7 | 5.50% | 5.10% | 0.40% | 1999/3/9 | 5.97% |5.49% | 0.48% | 1999/6/9 | 6.67% [6.06% | 0.61%
K[Vl 1998/9/7 | 5.78% |5.43% | 0.35% | 1998/12/8 | 5.43% | 5.03% | 0.40% | 1999/3/10 | 6.00% |5.54% | 0.46% |1999/6/10| 6.71% [6.09% | 0.62%
KXl 1998/9/8 | 5.78% |5.41% | 0.37% | 1998/12/9 | 5.42% | 5.02% | 0.40% | 1999/3/11 | 6.00% |5.53% | 0.47% | 1999/6/11 | 6.84% [6.15% | 0.69%
K78 1998/9/9 | 5.66% |5.26% | 0.40% | 1998/12/10| 5.33% | 4.97% | 0.36% | 1999/3/12 | 5.96% |5.49% | 0.47% |1999/6/14| 6.81% [6.11% | 0.70%
KXW 1998/9/10 | 5.57% | 5.15% | 0.42% | 1998/12/11| 5.46% | 5.03% | 0.43% | 1999/3/15 | 5.95% |5.47% | 0.48% | 1999/6/15| 6.81% [6.12% | 0.69%
KZB 1998/9/11 | 5.65% | 5.19% | 0.46% | 1998/12/14| 5.42% | 4.98% | 0.44% | 1999/3/16 | 5.89% |5.44% | 0.45% |1999/6/16| 6.76% [6.04% | 0.72%
KRl 1998/9/14 | 5.66% | 5.22% | 0.44% | 1998/12/15| 5.46% | 5.02% | 0.44% | 1999/3/17 | 5.91% |5.45% | 0.46% | 1999/6/17 | 6.61% [5.93% | 0.68%
K[l 1998/9/15 | 5.68% |5.24% | 0.44% [ 1998/12/16| 5.40% | 4.92% | 0.48% | 1999/3/18 | 5.90% |5.44% | 0.46% | 1999/6/18| 6.63% |5.98% | 0.65%
KY@ 1998/9/16 | 5.66% |5.24% | 0.42% [ 1998/12/17 | 5.43% | 5.01% | 0.42% | 1999/3/19 | 5.96% |5.49% | 0.47% | 1999/6/21| 6.68% |6.02% | 0.66%
KISl 1998/9/17 | 5.61% | 5.18% | 0.43% [ 1998/12/18| 5.42% | 5.01% | 0.41% | 1999/3/22 | 5.98% |5.51% | 0.47% | 1999/6/22| 6.73% |6.05% | 0.68%
Kl 1998/9/18 | 5.54% | 5.17% | 0.37% [ 1998/12/21| 5.49% | 5.08% | 0.41% | 1999/3/23 | 5.94% |5.45% | 0.49% |1999/6/23| 6.85% [6.14% | 0.71%
I 1998/9/21 | 5.54% [ 5.16% | 0.38% [ 1998/12/22| 5.54% | 5.11% | 0.43% || 1999/3/24 | 5.96% |5.46% | 0.50% | 1999/6/24 | 6.87% |6.14%|0.73%
LY 1998/9/22 | 5.56% | 5.16% | 0.40% [ 1998/12/23 | 5.62% | 5.24% | 0.38% || 1999/3/25 | 6.00% |5.49% | 0.51% [ 1999/6/25| 6.86% |6.16% |0.70%
LYl 1998/9/23 | 5.51% | 5.05% | 0.46% | 1998/12/24| 5.63% | 5.26% | 0.37% || 1999/3/26 | 6.00% |5.47% | 0.53% [ 1999/6/28| 6.79% |6.10% | 0.69%
LXI 1998/9/24 | 5.43% | 4.95% | 0.48% [ 1998/12/25| 5.64% | 5.27% | 0.37% || 1999/3/29 | 6.05% |5.47% | 0.58% [ 1999/6/29| 6.78% |6.14% | 0.64%
LT3 1998/9/25 | 5.39% [4.93% | 0.46% | 1998/12/28 | 5.56% | 5.21% | 0.35% || 1999/3/30 | 5.98% |5.42% | 0.56% | 1999/6/30| 6.62% |5.99% | 0.63%
LRl 1998/9/28 | 5.40% | 4.95% | 0.45% [ 1998/12/29| 5.50% | 5.16% | 0.34% || 1999/3/31 | 6.01% |5.43% | 0.58% | 1999/7/1 | 6.69% |6.04% | 0.65%
LIl 1998/9/29 | 5.37% [ 4.95% | 0.42% [ 1998/12/30| 5.46% | 5.12% | 0.34% || 1999/4/1 | 6.04% |5.46% | 0.58% | 1999/7/2 | 6.67% |6.05% |0.62%
CY@ 1998/9/30 | 5.22% [4.79% | 0.43% [ 1998/12/31| 5.45% | 5.11% | 0.34% || 1999/4/2 | 5.99% |5.43% | 0.56% | 1999/7/5 | 6.66% |6.04% |0.62%
Al 1998/10/1 | 5.17% [4.73% | 0.44% || 1999/1/1 | 5.45% | 5.13% | 0.32% || 1999/4/5 | 5.98% |5.42% | 0.56% | 1999/7/6 | 6.70% |6.07% | 0.63%
Al 1998/10/2 | 5.17% [4.75% | 0.42% || 1999/1/4 | 5.43% | 5.10% | 0.33% || 1999/4/6 | 5.90% |5.37% | 0.53% | 1999/7/7 | 6.74% |6.08% | 0.66%
SVl 1998/10/5 | 5.10% | 4.64% | 0.46% | 1999/1/5 | 5.45% | 5.16% | 0.29% | 1999/4/7 | 5.89% |5.38% | 0.51% | 1999/7/8 | 6.67% [6.04% | 0.63%
Yl 1998/10/6 | 5.13% |4.68% | 0.45% || 1999/1/6 | 5.47% | 5.10% | 0.37% | 1999/4/8 | 5.82% |5.35% | 0.47% | 1999/7/9 | 6.67% |6.07% | 0.60%
YA 1998/10/7 | 5.29% (4.77% | 0.52% || 1999/1/7 | 5.53% | 5.16% | 0.37% | 1999/4/9 | 5.83% |5.35% | 0.48% [ 1999/7/12| 6.60% [6.01% | 0.59%

XM 1998/10/8 | 5.48% | 4.82% | 0.66% | 1999/1/8 | 5.64% | 5.25% | 0.39% | 1999/4/12 | 5.82% |5.37% | 0.45% |1999/7/13| 6.59% [6.01% | 0.58%

SZM 1998/10/9 | 5.70% | 4.92% | 0.78% | 1999/1/11 | 5.70% | 5.31% | 0.39% | 1999/4/13 | 5.87% |5.38% | 0.49% |1999/7/14| 6.62% [6.05% | 0.57%

Sl 1998/10/12| 5.70% | 4.91% | 0.79% || 1999/1/12 | 5.62% | 5.21% | 0.41% | 1999/4/14 | 5.89% |5.40% | 0.49% (1999/7/15| 6.63% [6.07% | 0.56%

Sl 1998/10/13 | 5.66% | 4.82% | 0.84% || 1999/1/13 | 5.54% | 5.13% | 0.41% | 1999/4/15 | 5.93% |5.42% | 0.51% ([1999/7/16| 6.56% |6.00% | 0.56%

Y@l 1998/10/14 | 5.55% | 4.82% | 0.73% || 1999/1/14 | 5.45% | 5.05% | 0.40% | 1999/4/16 | 5.97% |5.47% | 0.50% | 1999/7/19| 6.56% [5.99% | 0.57%

Gl 1998/10/15| 5.43% |4.71% | 0.72% || 1999/1/15 | 5.52% | 5.10% | 0.42% | 1999/4/19 | 5.90% |5.41% | 0.49% (1999/7/20| 6.53% [5.94% | 0.59%

[l 1998/10/16 | 5.34% | 4.56% | 0.78% | 1999/1/18 | 5.50% | 5.10% | 0.40% | 1999/4/20 | 5.90% |5.42% | 0.48% |1999/7/21| 6.55% [5.93% | 0.62%

SV 1998/10/19| 5.33% | 4.55% | 0.78% | 1999/1/19 | 5.50% | 5.05% | 0.45% | 1999/4/21 | 5.93% |5.44% | 0.49% |1999/7/22| 6.67% |6.04% | 0.63%

Yl 1998/10/20 | 5.41% | 4.61% | 0.80% | 1999/1/20 | 5.52% | 5.16% | 0.36% | 1999/4/22 | 5.99% |5.49% | 0.50% |[1999/7/23| 6.73% [6.12% | 0.61%

(78 1998/10/21| 5.41% | 4.65% | 0.76% | 1999/1/21 | 5.46% | 5.10% | 0.36% | 1999/4/23 | 5.99% |5.48% | 0.51% |[1999/7/26| 6.84% [6.16% | 0.68%

Sl 1998/10/22 | 5.45% | 4.67% | 0.78% | 1999/1/22 | 5.42% | 5.06% | 0.36% | 1999/4/26 | 5.94% |5.46% | 0.48%

SZW 1998/10/23 | 5.55% | 4.70% | 0.85% | 1999/1/25 | 5.42% | 5.09% | 0.33% | 1999/4/27 | 5.95% |5.44% | 0.51%

Sl 1998/10/26 | 5.49% | 4.67% | 0.82% | 1999/1/26 | 5.48% | 5.11% | 0.37% | 1999/4/28 | 5.98% |5.47% | 0.51%

Sl 1998/10/27 | 5.42% | 4.62% | 0.80% | 1999/1/27 | 5.48% | 5.09% | 0.39% [ 1999/4/29 | 5.93% |5.41%| 0.52%

Al D= % 2BZHPHEP > #77 .3;1#1'1 FEEEP 2P o (T AP H) =260(P )
do =% 28 B > Spread 7% &I F R 2% F 0%~0.75% P 2. p #c & (T 2977120 R B2 P #ic) =248(p)
& 1RES Y R AF X BP1=0.98 -] 344 5 1.00

OCONOOOAAPR~WN =

[¢)]
N

d, 248

R, = Min Mux|:(7% +100% x Portfolio, )x — ,1%},10% = Min{Max|:(7% +100% x 0.68% ) x —— ,1%},10%}

D, 260
=Min { Max ( 7.33%, 1% ), 10% } = 7.33%

Jo F & fe=10,000 # ~ x7.33% =733 £ ~
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[10]CMS

[2]CMS

Spread

Ry

¥ FP

HHF (1999/8/2~2000/8/1) > h=3

2
[10]CMS

[2]CMS

Spread

e

B FP

[10]CMS)

[2]CMS

Bk % = R (1999/7/27~2000/7/25) 2-[10]CMS ~ [2]JCMS % & % £ & Spread & p % it 4o

Spread

o

® P

[10]CMS

[2]CMS

Sprea
d

1999/7/27
1999/7/28
1999/7/29
1999/7/30
1999/8/2
1999/8/3
1999/8/4
1999/8/5
1999/8/6
1999/8/9
1999/8/10
1999/8/11
1999/8/12
1999/8/13
1999/8/16
1999/8/17
1999/8/18
1999/8/19
1999/8/20
1999/8/23
1999/8/24
1999/8/25
1999/8/26
1999/8/27
1999/8/30
1999/8/31
1999/9/1
1999/9/2
1999/9/3
1999/9/6
1999/9/7
1999/9/8
1999/9/9
1999/9/10
1999/9/13
1999/9/14
1999/9/15
1999/9/16
1999/9/17
1999/9/20
1999/9/21
1999/9/22
1999/9/23
1999/9/24
1999/9/27
1999/9/28
1999/9/29
1999/9/30
1999/10/1
1999/10/4
1999/10/5
1999/10/6
1999/10/7
1999/10/8
1999/10/11
1999/10/12
1999/10/13
1999/10/14
1999/10/15
1999/10/18
1999/10/19
1999/10/20
1999/10/21
1999/10/22
1999/10/25
1999/10/26

6.80%
6.77%
6.86%
6.90%
6.94%
6.99%
6.98%
6.89%
7.09%
7.20%
7.22%
7.16%
7.15%
7.03%
6.96%
6.85%
6.85%
6.85%
6.92%
6.94%
6.84%
6.74%
6.76%
6.88%
6.97%
6.99%
7.02%
7.09%
6.96%
6.97%
7.03%
6.97%
6.99%
6.89%
6.90%
6.92%
6.81%
6.81%
6.80%
6.85%
6.87%
6.85%
6.73%
6.72%
6.75%
6.84%
6.93%
6.85%
6.92%
6.87%
6.97%
6.95%
6.95%
6.94%
6.94%
6.83%
6.98%
7.04%
6.98%
7.06%
7.07%
7.06%
7.00%
7.07%
7.10%
7.10%

6.13%
6.12%
6.22%
6.27%
6.33%
6.34%
6.27%
6.23%
6.41%
6.49%
6.52%
6.47%
6.43%
6.37%
6.34%
6.27%
6.22%
6.24%
6.23%
6.24%
6.20%
6.13%
6.18%
6.26%
6.33%
6.37%
6.36%
6.38%
6.27%
6.28%
6.34%
6.30%
6.32%
6.26%
6.22%
6.28%
6.13%
6.19%
6.17%
6.23%
6.22%
6.20%
6.13%
6.11%
6.14%
6.19%
6.22%
6.20%
6.31%
6.29%
6.36%
6.43%
6.43%
6.41%
6.41%
6.39%
6.44%
6.54%
6.39%
6.53%
6.47%
6.46%
6.54%
6.51%
6.54%
6.49%

0.67%
0.65%
0.64%
0.63%
0.61%
0.65%
0.71%
0.66%
0.68%
0.71%
0.70%
0.69%
0.72%
0.66%
0.62%
0.58%
0.63%
0.61%
0.69%
0.70%
0.64%
0.61%
0.58%
0.62%
0.64%
0.62%
0.66%
0.71%
0.69%
0.69%
0.69%
0.67%
0.67%
0.63%
0.68%
0.64%
0.68%
0.62%
0.63%
0.62%
0.65%
0.65%
0.60%
0.61%
0.61%
0.65%
0.71%
0.65%
0.61%
0.58%
0.61%
0.52%
0.52%
0.53%
0.53%
0.44%
0.54%
0.50%
0.59%
0.53%
0.60%
0.60%
0.46%
0.56%
0.56%
0.61%

1999/10/27
1999/10/28
1999/10/29
1999/11/1
1999/11/2
1999/11/3
1999/11/4
1999/11/5
1999/11/8
1999/11/9
1999/11/10
1999/11/11
1999/11/12
1999/11/15
1999/11/16
1999/11/17
1999/11/18
1999/11/19
1999/11/22
1999/11/23
1999/11/24
1999/11/25
1999/11/26
1999/11/29
1999/11/30
1999/12/1
1999/12/2
1999/12/3
1999/12/6
1999/12/7
1999/12/8
1999/12/9
1999/12/10
1999/12/13
1999/12/14
1999/12/15
1999/12/16
1999/12/17
1999/12/20
1999/12/21
1999/12/22
1999/12/23
1999/12/24
1999/12/27
1999/12/28
1999/12/29
1999/12/30
1999/12/31
2000/1/3
2000/1/4
2000/1/5
2000/1/6
2000/1/7
2000/1/10
2000/1/11
2000/1/12
2000/1/13
2000/1/14
2000/1/17
2000/1/18
2000/1/19
2000/1/20
2000/1/21
2000/1/24
2000/1/25
2000/1/26

7.08%
6.99%
6.86%
6.92%
6.89%
6.86%
6.81%
6.75%
6.76%
6.78%
6.82%
6.72%
6.71%
6.73%
6.74%
6.81%
6.83%
6.86%
6.81%
6.80%
6.89%
6.89%
6.93%
7.02%
6.99%
6.90%
7.04%
6.87%
6.93%
6.90%
6.94%
6.93%
6.88%
6.93%
7.04%
7.07%
7.14%
7.14%
7.19%
7.21%
7.19%
7.22%
7.22%
7.20%
7.21%
7.18%
717%
717%
7.36%
7.29%
7.37%
7.32%
7.27%
7.31%
7.43%
7.46%
7.40%
7.43%
7.43%
7.50%
7.49%
7.52%
7.48%
7.40%
7.39%
7.37%

6.55%
6.48%
6.36%
6.38%
6.37%
6.34%
6.29%
6.24%
6.23%
6.25%
6.33%
6.32%
6.28%
6.28%
6.34%
6.38%
6.40%
6.39%
6.37%
6.35%
6.48%
6.48%
6.51%
6.50%
6.47%
6.55%
6.60%
6.54%
6.44%
6.51%
6.53%
6.51%
6.48%
6.52%
6.62%
6.64%
6.72%
6.73%
6.78%
6.80%
6.78%
6.80%
6.80%
6.77%
6.79%
6.76%
6.75%
6.77%
6.92%
6.86%
6.91%
6.86%
6.85%
6.89%
6.96%
6.99%
6.93%
6.95%
6.95%
6.99%
6.98%
7.00%
6.95%
6.91%
6.93%
6.94%

0.53%
0.51%
0.50%
0.54%
0.52%
0.52%
0.52%
0.51%
0.53%
0.53%
0.49%
0.40%
0.43%
0.45%
0.40%
0.43%
0.43%
0.47%
0.44%
0.45%
0.41%
0.41%
0.42%
0.52%
0.52%
0.35%
0.44%
0.33%
0.49%
0.39%
0.41%
0.42%
0.40%
0.41%
0.42%
0.43%
0.42%
0.41%
0.41%
0.41%
0.41%
0.42%
0.42%
0.43%
0.42%
0.42%
0.42%
0.40%
0.44%
0.43%
0.46%
0.46%
0.42%
0.42%
0.47%
0.47%
0.47%
0.48%
0.48%
0.51%
0.51%
0.52%
0.53%
0.49%
0.46%
0.43%

2000/1/27
2000/1/28
2000/1/31
2000/2/1
2000/2/2
2000/2/3
2000/2/4
2000/2/7
2000/2/8
2000/2/9
2000/2/10
2000/2/11
2000/2/14
2000/2/15
2000/2/16
2000/2/17
2000/2/18
2000/2/21
2000/2/22
2000/2/23
2000/2/24
2000/2/25
2000/2/28
2000/2/29
2000/3/1
2000/3/2
2000/3/3
2000/3/6
2000/3/7
2000/3/8
2000/3/9
2000/3/10
2000/3/13
2000/3/14
2000/3/15
2000/3/16
2000/3/17
2000/3/20
2000/3/21
2000/3/22
2000/3/23
2000/3/24
2000/3/27
2000/3/28
2000/3/29
2000/3/30
2000/3/31
2000/4/3
2000/4/4
2000/4/5
2000/4/6
2000/4/7
2000/4/10
2000/4/11
2000/4/12
2000/4/13
2000/4/14
2000/4/17
2000/4/18
2000/4/19
2000/4/20
2000/4/21
2000/4/24
2000/4/25
2000/4/26
2000/4/27

7.42%
7.45%
7.51%
7.44%
7.46%
7.38%
7.46%
7.51%
7.45%
7.51%
7.61%
7.53%
7.51%
7.53%
7.55%
7.56%
7.51%
7.51%
7.40%
7.45%
7.40%
7.38%
7.45%
7.42%
7.40%
7.39%
7.37%
7.37%
7.39%
7.40%
7.38%
7.43%
7.44%
7.40%
7.41%
7.35%
7.28%
7.30%
7.27%
7.31%
7.25%
7.35%
7.36%
7.38%
7.41%
7.36%
7.27%
7.23%
7147%
717%
7.20%
7.14%
7.15%
7.21%
7.24%
7.20%
7.19%
7.25%
7.23%
7.19%
7.20%
7.21%
7.24%
7.32%
7.33%
7.42%

7.01%
7.09%
7.15%
7.13%
7.16%
7.16%
7.22%
7.23%
7.21%
7.19%
7.19%
7.14%
7.15%
7.16%
717%
7.23%
7.22%
7.22%
7.13%
7.16%
7.10%
6.97%
7.07%
7.07%
7.06%
7.05%
7.04%
7.06%
7.05%
7.06%
7.06%
711%
7.10%
7.08%
7.10%
7.10%
7.08%
7.09%
7.08%
7.08%
7.10%
7.23%
7.25%
7.23%
7.23%
7.16%
7.16%
711%
6.99%
7.00%
7.06%
7.03%
6.98%
7.02%
7.04%
7.02%
7.04%
7.03%
6.99%
7.03%
7.02%
7.03%
7.06%
7.14%
7.14%
7.26%

0.41%
0.36%
0.36%
0.31%
0.30%
0.22%
0.24%
0.28%
0.24%
0.32%
0.42%
0.39%
0.36%
0.37%
0.38%
0.33%
0.29%
0.29%
0.27%
0.29%
0.30%
0.41%
0.38%
0.35%
0.34%
0.34%
0.33%
0.31%
0.34%
0.34%
0.32%
0.32%
0.34%
0.32%
0.31%
0.25%
0.20%
0.21%
0.19%
0.23%
0.15%
0.12%
0.11%
0.15%
0.18%
0.20%
0.11%
0.12%
0.18%
0.17%
0.14%
0.11%
0.17%
0.19%
0.20%
0.18%
0.15%
0.22%
0.24%
0.16%
0.18%
0.18%
0.18%
0.18%
0.19%
0.16%

2000/4/28
2000/5/1
2000/5/2
2000/5/3
2000/5/4
2000/5/5
2000/5/8
2000/5/9

2000/5/10

2000/5/11

2000/5/12

2000/5/15

2000/5/16

2000/5/17

2000/5/18

2000/5/19

2000/5/22

2000/5/23

2000/5/24

2000/5/25

2000/5/26

2000/5/29

2000/5/30

2000/5/31
2000/6/1
2000/6/2
2000/6/5
2000/6/6
2000/6/7
2000/6/8
2000/6/9

2000/6/12

2000/6/13

2000/6/14

2000/6/15

2000/6/16

2000/6/19

2000/6/20

2000/6/21

2000/6/22

2000/6/23

2000/6/26

2000/6/27

2000/6/28

2000/6/29

2000/6/30
2000/7/3
2000/7/4
2000/7/5
2000/7/6
2000/7/7

2000/7/10

2000/7/11

2000/7/12

2000/7/13

2000/7/14

2000/7/17

2000/7/18

2000/7/19

2000/7/20

2000/7/21

2000/7/24

2000/7/25

7.40%
7.46%
7.50%
7.65%
7.71%
7.81%
7.85%
7.81%
7.76%
7.72%
7.85%
7.82%
7.74%
7.82%
7.87%
7.82%
7.77%
7.77%
7.76%
7.70%
7.64%
7.64%
7.71%
7.63%
7.49%
7.41%
7.31%
7.33%
7.40%
7.41%
7.40%
7.33%
7.34%
7.28%
7.25%
7.17%
7.19%
7.26%
7.35%
7.36%
7.40%
7.33%
7.31%
7.33%
7.27%
7.26%
7.21%
7.21%
7.15%
7.22%
7.17%
7.20%
7.23%
7.25%
7.17%
7.28%
7.35%
7.35%
7.39%
7.20%
7.20%
7.24%
7.23%

7.32%
7.36%
7.34%
7.43%
7.48%
7.58%
7.61%
7.58%
7.52%
7.52%
7.64%
7.61%
7.62%
7.67%
7.66%
7.61%
7.58%
7.60%
7.60%
7.56%
7.52%
7.53%
7.61%
7.54%
7.46%
7.35%
7.28%
7.28%
7.35%
7.37%
7.36%
7.30%
7.27%
7.18%
7.24%
7.14%
7.18%
7.25%
7.29%
7.27%
7.30%
7.27%
7.25%
7.23%
7.19%
7.21%
7.15%
711%
7.09%
7.15%
7.05%
7.10%
7.09%
7.13%
7.07%
7.19%
7.22%
7.20%
7.25%
7.09%
7.07%
7.10%
7.07%

0.08%
0.10%
0.16%
0.22%
0.23%
0.23%
0.24%
0.23%
0.24%
0.20%
0.21%
0.21%
0.12%
0.15%
0.21%
0.21%
0.19%
0.17%
0.16%
0.14%
0.12%
0.11%
0.10%
0.09%
0.03%
0.06%
0.03%
0.05%
0.05%
0.04%
0.04%
0.03%
0.07%
0.10%
0.01%
0.03%
0.01%
0.01%
0.06%
0.09%
0.10%
0.06%
0.06%
0.10%
0.08%
0.05%
0.06%
0.10%
0.06%
0.07%
0.12%
0.10%
0.14%
0.12%
0.10%
0.09%
0.13%
0.15%
0.14%
0.11%
0.13%
0.14%
0.16%

PID3= % 3RBAHHEP > 15 BHAFEFEP 2 p i (T2
dy=% 3@mBYPF N > Spread 5% &I F LT T 0%~1.00 %P 2. p B b2t (P47 LPREB2 P k) =261(p)
FH A 2REPH ARG X Y4 BP1=0.98 ~ BP2=0.99 ¥ | *t 44 42 1.00 -

d
R3 = Miny Max (7% +100% x Portfolios)x - 1% |,10% ¢ = Min
D

3

=Min { Max ( 7.16%, 1% ) , 10% } = 7.16%
o ¥ A e=10,000 % = x 7.16% = 716 % =

F 77| p #) =261(p)
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¥ hip & ¥ 2 12mLibor 7= ¢ Libor
4 2000/7/28 7.04%
5 2001/7/30 3.84%
6 2002/7/30 2.07%
7 2003/7/30 1.28%
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p i HELE 500458 | P 22548 | AElEA 4k
1999/12/31 1469.25 18934.34 16962.10
2000/12/29 1320.28 13785.69 15095.53
2001/12/31 1148.08 10542.62 11397.21
2002/12/31 879.82 8578.95 9321.29
2003/12/31 1111.92 10676.64 12575.94
2004/12/31 1211.92 11488.76 14230.14
2005/12/30 1248.29 16111.43 14876.43
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Py BEE R 500408k | P g 2254a8k | AAED ik Max(@} ERTEOE
it-1

1999/12/31 1469.25 18934.34 16962.10 - -
2000/12/29 1320.28 13785.69 15095.53 -10.14% 0%
2001/12/31 1148.08 10542.62 11397.21 -13.04% 0%
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2003/12/31 1111.92 10676.64 12575.94 34.92% 10%
2004/12/31 1211.92 11488.76 14230.14 13.15% 6.58%
2005/12/30 1248.29 16111.43 14876.43 40.24% 10%

ﬁﬂﬁ%%ﬁ&%ﬁ%xéﬁ?@’
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. Sit - Si 0
0 BEEE 50044 | P 522548 | A2 fE | Max {—*S_O : J
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1999/12/31 1469.25 18934.34 16962.10 -
2000/12/29 1320.28 13785.69 15095.53 -10.14%
2001/12/31 1148.08 10542.62 11397.21 -21.86%
2002/12/31 879.82 8578.95 9321.29 -40.12%
2003/12/31 1111.92 10676.64 12575.94 -24.32%
2004/12/31 1211.92 11488.76 14230.14 -16.11%
2005/12/30 1248.29 16111.43 14876.43 -12.30%
| Hp e L 5 20%
BrHp AR et » 2T E
=1, Max(1320.28 —1469.25 ’ 13785.69 —18934.34 15095.53—16962.10) _ _1014%
1469.25 18934.34 16962.10
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Bk A EHSHAFEF LT (FE L - )
o FPEAF 100%
WA L E Y- =
S S RS s R RN
ﬁfa,-u P AR L - X
L A ENE TR WA A S T
;z 25%

o o o o o o o
f& =
\Tﬂ-

24

| B2 ‘?’ﬁﬁﬂlfﬁai-‘ 1 25%

%5 ?aﬁ““"i”“

YRR R L FE 25%

%ﬁ“.g .

>3 1 10%

Y38t Max{ 0% ,5% +25% X EH @ FnT R E P A IRE L i}
'Jfa?%ifﬁa& 238 tMax{ W P s e 4 ,5%+25%x§%@.3$ﬁvz WL Y ATE L

Ho goeg ks (LW PRE — DPF=H LG ) [ (HHT=HporG) = "ts_ =
it-1
Br B > VR ERL ST A
e ’ =, o e . Si,t _Si,t—l P
p g T %4 B B # =< |Min s EEp
it-1
1999/12/31 38.76 46.56 23.19 51.00 44.54 - -
2000/12/29 | 47.49 52.53 44.00 17.44 36.63 -65.80% 10.00%
2001/12/31 | 46.95 | 59.10 45.85 2718 | 3378 -7.78% 3.05%
2002/12/31 35.19 53.71 40.53 26.74 29.70 -25.05% 3.05%
2003/12/31 | 4854 | 51.66 54.42 3396 | 4157 -3.82% 4.05%
2004/12/31 48.18 63.42 61.10 42.14 49.51 -0.74% 4.81%
2005/12/30 | 48.53 60.10 74.72 29.99 43.82 -28.83% 0.04%
C, =10%

C, = Max]0% , 5% + 25% x Min 46.95-47.49 | 59.10—52.53,__.’ 33.78 -36.63 _3.05%
47.49 52.53 36.63

C. - Max{4.81% 59+ 25%x Min(48.53—48.18 60.10 — 63.42 43.82—49.51]} _481%

4818 ' 63.42 4951
e 5] C1+ Co+ Cz+ Cyu+ C5+4.81%=29.77% >25% > = C¢=0.04% -

$- 2HmLF 10%;
FHTERL=A 4 100 2~ x10% =10 £ = > % ffe L $=10%

E &LL.%,z\Iftﬁxgn p@«,1&4778%,%»4},ﬁ,,gﬂpﬁclg_’p3o5%,
FHF ERL=4A4% 100$m x 3.05% =3.05 £ ~ » Z e L 5$=10%+3.05%=13.05%
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FZEVE O AMELE S TE TE2505% 0 F r 208 FHRLF S 3.05%
FHF EfRL=A4£100 % & x3.05%=3.05 % ~ » % #tfe .l 5=13.05%+3.05%=16.10%
o EL i %m&g;ﬁ A T 382% 0 F » 2Nt g R AT S 4.05% ;
FHFApi=24 100 £~ x4.05%=4.05 %~ > %L 5=16.10%+4.05%=20.15%

53 EW FIRBAH ST T 0.74% 0 A ~ 2500 FHRLFS 481%;
TV ERAL=24£100 % ~ x481% =481 % ~ » % ffpe i 5=20.15%+4.81%=24.96%

BAELE o AMBIE SRR T2883% 4 r 2NE o FHRLIRES 481% - &7
T 4 e L & (24.96%+4. 81%=29. TT%)42 8 7 48 fie & 2 1 1(25%) 0 s ¥ & f WL 5 5
0.04%( 25%-24.96%=0.04%)

BHAGEIY L G R
= #4100 %~ x &A% (100%)+ % #fFe L (100 £ < x 0.04%)
=100.04 % ~

o b =
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o IEEAF I100%
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o FHRVINFZAFIERLFZAHBRL S
2w 1 2 3 4 5 6
e pe L ¥ 2% 4% 6% 8% 10% 12%

LPppe s 4o
E!
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FoER LN 1 10% (Aef i3 )tMax{0 % , 5% +HEH @ 2T L ¥ ARE LD
xx&ﬁmm»ﬁ)
FoEFSERLAS IMax{ B ER LS 5%+ ERGLNT LR ARE L Y
vk a2 X ¥ N s sar v s s v s I3 S|t_S|O
Bo g s (TR PR — I =4 p R )/ (PA=fp %) = 5
i,0
T A G giRanz Rip 4R
. . Sit _Sio
p g ¥ ] %4 B £ T+ i Min | ————
Sio
1999/12/31 38.76 46.56 23.19 51.00 44.54 -
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2000/12/29 47.49 52.53 44.00 17.44 36.63 -65.80%
2001/12/31 46.95 59.10 45.85 27.18 33.78 -46.71%
2002/12/31 35.19 53.71 40.53 26.74 29.70 -47.57%
2003/12/31 48.54 51.66 54.42 33.96 41.57 -33.41%
2004/12/31 48.18 63.42 61.10 42.14 49.51 -17.37%
2005/12/30 48.53 60.10 74.72 29.99 43.82 -41.20%

38.76 46.56 44.54
46.95-38.76 59.10 —46.56 33.78-44.54
=0%

C, —10%+ Max {0% 506 +100% Min[47.49—38.76 52.53—46.56 36.63—44.54)} _10%

) ) 1

C, = Max4 0% , 5% +100% x Min
38.76 46.56 44.54

C, = Max{ 0% , 5% +100% x Min 48.53-38.76 | 60.10 — 46.56 41.57-44.541| _ 0%
38.76 46.56 44.54
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- . . - , - , Si: — Sy
B ek d (RHFHPRG — Bim=hpmf)/ (Hi=fp i) = %
k,0
Bo &3 %2 Epd 25 Max{ 3%, 25% xMin ( Pair}, Pair? ) }
WL HRGF o TR ERLF T A
p g i 4 Pair B #1 R Pair’ | #&pel
1999/12/31 38.76 46.56 - 23.19 44 .54 B -
2000/12/29 47.49 52.53 9.70% 44.00 36.63 27.46% 3.00%
2001/12/31 46.95 59.10 5.80% 45.85 33.78 29.96% 3.00%
2002/12/31 35.19 53.71 24.57% 40.53 29.70 57.89% 6.14%
2003/12/31 48.54 51.66 14.28% 54.42 41.57 20.95% 3.57%
2004/12/31 48.18 63.42 11.91% 61.10 49.51 0.75% 3.00%
2005/12/30 48.53 60.10 3.87% 74.72 43.82 5.49% 3.00%
Pai? - Max(47'49 ~38.76 52.53—46.56) n(47.49 ~38.76 52.53- 46.56) _9.79%
38.76 46.56 38.76 46.56
Pair = Max 4400-2319 3663-4454) . (4400-2319 3663-4454) . o\
23.19 4454 23.19 44.54
C, = Max{3% , 25% x Min(9.7% , 27.46%)} = 3%
Pait? - Max(46 95-38.76 59.10-46. 56] Mm(46.95—38.76 | 59.10—46.56) & 80%
38.76 46.56 38.76 46.56
Pait? = Max 45.85-23.19 3378-4454) | . (4585-23.19 33.78-4454) .0 oo,
23.19 4454 23.19 4454
C, = Max{3% , 25% x Min(5.8% , 29.96%)} = 3%
Pair - Max[48.53-38.76 60.10- 46.56] ~ Min(48.53—38.76 60.10- 46.56) _3.87%
38.76 46.56 38.76 46.56
Pair? = Max 7472-2319 4382-4454) . (74722319 4382-4454) 0.
23.19 44,54 23.19 44.54

C, = Max{3%, 25% x Min(3.87% , 5.46%)} = 3%

% - & Pa irl—9.7% ) Pair21=27.46% A N g R AFE 3%
THFFRL=442100 %~ x3%=3 %~

% - & » Pair’ =5.80% - Pair/ =29.96% > # » 258 > F WL F 5 3%
TH7 FRi=442100 %~ x3%=3 %~

%= & Pa ir3—2457% ) Pair3—5789% s o N F I RAF S 6.14%
TH7F FRL=442100 % ~ x6.14% =6.14 £ ~

v # » Pair)' =14.28% - Pair, =20.95% - # » 234 > $ AL F 5 3.57% ;
T T EfL=44 100 # ~ x3.57% =357 £~
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Max { 0% , 25% x [W, x (Pair!,Pair? )& % + W, x ( Pair},Pair? )= %1}

#He > W, =80% W, =20%
%éﬂ&%%ﬂ’?%*ﬁﬁuéﬁmi:

R L GO

p oy T i Pair; B 1 i§ < Pair” | #&p s
1999/12/31 38.76 46.56 B 23.19 44.54 B -
2000/12/29 47.49 52.53 9.70% 44.00 36.63 27.46% 3.31%
2001/12/31 46.95 59.10 13.64% 45.85 33.78 21.42% 3.80%
2002/12/31 35.19 53.71 15.93% 40.53 29.70 28.01% 4.59%
2003/12/31 48.54 51.66 41.75% 54.42 41.57 1.79% 2.45%
2004/12/31 48.18 63.42 23.51% 61.10 49.51 4.41% 2.06%
2005/12/30 48.53 60.10 5.96% 74.72 43.82 17.45% 2.06%
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Pair - Max[47'49 —38.76 | 52.53— 46.56] ~ Iv”n[47.49 —38.76 | 52.53— 46.56) 9.7%
38.76 46.56 38.76 46.56

Pair” - Max( 44.00-23.19 36.63— 44.54) ~ Iv”n(44.oo —23.19 36.63- 44.54) _27.46%
23.19 44,54 23.19 44.54

C, = Max{ 0%, 25% x [80% x 9.7% + 20% x 27.46%] } = 3.31%

Pair! = Max 46.95-47.49 59.10-5253) . (46.95-47.49 5010-5253) . o\
47.49 52.53 47.49 52.53

Pair?  Max 45.85-44.00 33.78-3663) . (45.85-44.00 3378-36.63) _,, ;0.
44.00 36.63 44.00 36.63

C, = Max{ 0% , 25% x [80% x 13.64% + 20% x 21.42%] } = 3.8%

Pair’ = Max 4853-48.18 60.10-6342) . (4853-48.18 60.10-6342) o0
48.18 63.42 48.18 63.42

Pair?  Max 7472-6110 43.82-4951) . (74.72-61.10 4382-4951) ,  \o0
61.10 49,51 61.10 49,51

C, = Max{ 0%, 25% x [80% x 5.96% + 20% x 17.45%| } = 2.06%

% - & 5 Pairl =9.7% - Pair! =27.46% - # » 2Nt > PR L X 5 3.31%
YT ERL=h4 100 £ 5 x331%=331%< 5 &fEpe s ¥=3.31%

>
»

» Pair’ =13.64% - Pair} =21.42% » # » 2%t » $ L % 5 3.80% ;
HHei=x % 100 # =~ x3.80%=3.80 %~ > % fped $=3.31%+3.8%=7.11%
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f-us
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BHEAIG 5 E NAV
1998/06/30 100
1999/06/30 109.30
2000/06/30 126.52
2001/06/29 131.15
2002/06/29 130.3
2003/06/30 132.8
2004/06/29 135
$- EpeiicE F 5 1 50% x MAX (109.30+100 — 110% » 0) =0
$ - ERLYCE %5 1 50% x MAX (126.52+100 — 110% > 0) =8.26%
$zERLfeE %5 1 50%x MAX (131.15+100 — 110% » 0) =10.58% (10.575%= 441 » % -| #cB11 T
)
$wEf Ly ¥ 5 1 50% x MAX (130.3+100 — 110% » 0) =10.15%
$ 7L 5 1 50% x MAX (132.8+100 — 110% - 0) =11.4%
$ EfLfeE % 5 1 50% x MAX (1355100 — 110% » 0) =12.5%
#_1998/06/30 1 2004/06/29 2 s+ ] ff ¥ HoptiE @ AL df 0 0t 2 2 BARAIGE £ E5F 5 2001/09/25

2.140.2 3 ~oa BRI S p 2004/06/29 A5 135 % £t BHEAIH S0 R & =MAX(100
x (1+10%) > 100 x 135+100 > 100 x 140.2+100 x 80% ) =135 % =~ -

(ztz) $-t=fzrE s

FFEHRDEFTAEA SR T A ( Active Asset) % 2tp % F 2 ( Cash Asset) 2 44 > . CPPI (Constant
Proportion Portfolio Insurance )i & ¥ 4 % & &+ 5 #&i% = $ % & Z &2 TIPP (Time Invariant Portfolio
Protection) (tH:' » 8% A ¥ 2 B EAFFTARE LR T RFT P bl AR 2 i - BY R'e T A
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R 0 1 2 3 4 5
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