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[m#wm])] SEREERA
— TR AT SRS R - RIS AR A (Structured Notes) » BT AR 3 4
ATz —:

(—) B eE 447 (BNP Paribas Bank)
1. E P A R BTSN 4T
2. ¥bnk 0 &I RA REBABDH2552- 64
3. &% 02-2716-1167

(=) jt324247 (Citibank N.A. )
1. B kg 2B IEHEEBAT & 04T
2,34k D SAbTF R A RKRIEIIDE24E 21, 115582422, 117-1%%, 1173824
3. &3 1 02-2715-5931

(=) 4 #h47 #4247 (ING Bank NV)
1. B 5 A& AT RRBAT 6 L0 AT
2. 463k C SIETAR R HB1K25E64E
3. &3 02-2734-7600

(w) xR #E %447 (Societe Generale)
1. AN 4 EREERITE AT
2. 33k ¢ 36T R A RBI&K1095ETH#
3. &% 02-2715-5050

(&) B KiE4FT (JP Morgan Chase Bank N.A.)
1. B o XA EBERRBETELSTAT
2. 4buhk ¢ SIbHAE A RDK1085884%
3. &3 1 02-2725-9800

(%) BARLAAF A (Morgan Stanley Dean Witter & Co. )
1.EAS X HE AHEREFHFEEAARAG S0 AG)
2. a3 AL S B2 20758224
3. & 02-2730-2888

() 4747 44T (ABN AMRO Bank)
1. AN 5 XA TR AT MR IT 64T
2.4uk S TAM=RTHE12, 16-184 (¥ 4ak) BRI —4E (HEHE L)
3. &3 02-8722-5000

() E#EH 8 (Merrill Lynch & Co., Inc.)
1. AR XA A EREFRODA RS EHE 53]
2. Huhk T ST HALH B2 20758184
3. &3 1 02-2376-3666

() 12 & L5447 (Deutsche Bank)
1. BA g X g EHEEERITENAT
2. dbak ¢ St A= F BRA48%296586, 10, 12, 134
3. &3 1 02-2192-4666

(+) =B R HFEFEHE4T (CALYON)
1.EA S X #4E  ZR R EEETEIESAT
2. ¥uhk ¢ &b FHALILR16T5R164
3. & 1 02-2717-5252

(+-—) 447 (UBS AG)
1. B XA st L RTE 04T
2. ¥uut ¢ S ab A =38 TERD, 13, 22, 234
3. &3 1 02-8722-7888

(+=) E %447 (HSBC)
1.BARy X HE B85 LEREYSRITEINF
2. ¥uhk ¢ &b R ER 183335813, 144 -
3. & 1 02-8722-6999

(+=) 28R/ (Credit Suisse International )
1.BAS XS IR EERARLA RS S5 3)
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2. 34k T A6 R A R BIK1095804
3. &%  02-2715-6388

(+wm) B4 447 (Australia and New Zealand Banking Group Limited)

1. B 3 A L RN B R4RAT S b 04T
2.4k ¢ S3bH AR 3335512421208 %
3. &3 1 02-2757-7299
(+3&) Aot 44247 (KBC Bank N.V.)
1. B o X MAE o bbF]od 3 e A 05 B 648 4T 6 b 04T
2. ¥k ¢ 3L AR LR 993k 154
3.F% 1 02-2712-9133
(+x) teAed™ 5i@4847 (Fortis Bank; Fortis Banque SA)
1. B % &4 e Ao 5 @ 4R4T 6 b0 4T
2. ¥k ¢ SO R A REB3E13135R54
3.F% 1 02-2719-6331
(++) 1244847 (Dresdner Bank)
1B Ao X Hih - AR EARITEILREABER
2. ¥k ¢ ST R A RE83E 1385564
3. &% 1 02-2719-0022
(+ ) B # k447 (Barclays Bank PLC)
1. B o XA 0 R ESLREITEISAT
2. ¥tk ¢ IR RRHE1085RO4E
3. E3%  02-8722-1809

CRERNINB - ARAZORBZEHARE > TREZRORAL T » A2 BN ERFHAT  FaNEUE

B2 RAEAE:

[~ T2 IEHAZY T

(—) S&P 500 Index (AZ# % & 500 45 #)
lH&EEEEAREMNYS00 IRE > K@aTAmH-FHHE MR -
24K 1941~1943 £ B 18 & A8 (A# A 10) -

(=) DJ Eurostoxx 50 Index (i& 3§ & % 50 45 %)
Ler B 50 K B % Bk 48 i oY 1A Aot T35 45 3 -
23735800 1991 4= 12 A 31 B8 & 48 (KA 1000) -

( =) Nikkei 225 Index ( B £& 225 5% )
LR RIEZ RGP P A58 225 E MR ZHERNETHHE DR -
24% 1949 £ 5 A 16 B = AX{E & & 4 -

(m ) KOSPI (## R KOSPI 45 # )
I A A RE B ZE RS AR 2 & 38 B 3 7 18 Ao b T35 4] M AR o
2451980 1 A 4 B 2B/ B8 (A# 4 100) -

(&) Kospi 200 Index (%% B KOSPI200 #5 %)
LSRR AR AT PAEE 200 X R 2T EmME-FHHBE TR -
2481990 1 A 3 B8 2 B8 A& (KA 100) -

(75) Nasdaq 100 Index ( #F#7iE %, 100 35 %)

l.dy f2 £ B NASDAQ #h# 2 KA Ik & @k AR A 35 7 hw P 39 4 | i A, -

2001985 2 A 1 B2 RME A KM - (AMAA 125) -
(4« ) Dow Jones Industrial Average (3§ T %458 )
B 30 F AR B F AR AL Aot T3 4 B m R e
() Nasdaq Composite Index ( BF#7 3£ 7 45545 3)
1.4 &£ £ B Nasdaq #Mh& 2 i Z 4% 118 Ao 4 2 @ R, -
201971 2 A5 B2 da# AR - (A#AA 100) -
(A) Hang Seng Index (15 4 #5 %)
LAEFBEARGHALETHEZRA NG T AT E MR -
2.0.1964 =7 A 31 B K H - (H#EA 100) -
(+) CAC-40 Index ( BLALZET A€ 40 $530)
1.t 40 F 4% R Paris Bourse L 77 &) 2> ) 4% T & v T3 4 A%, -
2,04 1987 12 B 31 B &g - (A#A 1,000) -
(+—) FTSE 100 Index ( 3t B 4 &k853R 100 35 )
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| HBHRBEAT HFEARZEAN 100 K2 LW aa T aimF3asE mmg -
2001984 1 B3 8B 448 - (A4 1,000) -
(+ =) Topix Index ( £ FAXIEF &/ B KRR FE— 458
L.y ROR3EH X 5 A First Section #Hhg 2 A7 A 4> 5] 32 118 P34 46 m Ak
2.001968 =1 B 4 B &38R - (A#A100) -
(-+ =) Philadelphia Semiconductor Index (& % ¥ 3§ 5% 15 #0)
L F3%st ~ @i~ o EF TR N5 RMEHE AT AR -
2201993 £ 12 A 1 B A ABEH A 100) -
(+mw ) NASDAQ Biotech Index (Ff #7 3 5, 4 + 45 %)
LA ARG H G AR AN ERABIE AR EENG) > R A X BE MR -
2201993 £ 11 A 1 8 BEAGE A 200) -
(4 %) DJ Global Titan Index (i& 3§ 23k % 39 45 #)
B TEAT 50 KA ZAF4a R -
(4 75) Straits Times Index (7% 0F 3R 35 30
BB RAT R A T AT ERRE AN ER AR EZRRER B -
(++) S&P/ASX 200 Index (& # & & ASX200 35 #)
2L R ASX200 53 & & 200 TR KA B AR Z X 5 AT BE oh & E AR T8 Aot 0k AR 4R, o
(+/\) Thailand Set 50 Index (% B 2 % SET50 #5 #)
1.2 2 SET50 45 $ A 1R 4545 3 P9 748 BOR B MR % 2 AT 50 A% 8k 2 2 77 {8 An T34 % b @ A, -
24% 1995 48 A 16 B 2 /8 A X # (K# % 100) -
(+ ) London Inter-Bank Offering Rate (Libor # 3 FE) £ # %)
1. FM T 11:00 3B A1 2 AL E -
2L Bl —BHARATH S LA M A R MR T MAF 0 BB ITZ AT R A RLITEW E (British
Bankers Association) A715 & 694847 ¥+ HIFRIRAR 5 % Z AT 25% B AR T AR Z AT 25% 1% Z FIARERAT ©
3bA 2T EHE (Bloomberg) ~ £8i4k (Telerate) &M 4N 53 -
(=+) CBOE +# 4 #5 % (CBOE Gold Index )
LS FUNELBEMRAEEA LR ERZ N R ZRE LB Mm% E MR -
2.24 1994/12/16 A4k #n (K#a 4 1,00) -
(=—+—) S&P 500 F & & 45 # (S&P 500 Real Estate Index )
BERERAEGE NN Z R EH T AT HHE R -
(=+=) Jui&A &4 R b5 # (Brent Crude Index )
B—HERBEAZIEH -
(=+=) &R E£HAY S (Goldnan Sachs US Commodity Index)
BARAGMEZIRAZHL (PRRES - 2RAS  BAR) » HAHEWETFHLHE MK -
(=+m) EMBERE42E445% (Phila Gold & Silver Index)
BERMRFHEDRMK T L ORI RGN 2R R T AT %HE MR -
(=+=x) 58 AIG B 358 (DJ-AIG Commodity Index)
HAGMEZSBATHL (SHEREL - 2BARL - EAR) ZHELHER  HAMEMETY
(=+») #BH LB AEH A (DJ US Real Estate Index)
BERNERNEIAMMER G A EHXETREHAS (REIT) T EmETHHE mR -
(=F+t) BEELTHITB LA TFETHE (London Gold Market Fixing Ltd PM Fix Price/USD)
B HZ 4T HTE 3 (London Gold Market Fixing Ltd.) AiiRft 2 & &5 & 5) £ TG - A5
HEBGHETEBXITF 3% -
(=+AN\) dEEMNPREHREAGIAES41EH® (WTT Crude 0il nearest month future contract price)
HaH SR 5P (NYMEX/New York Merchantile Exchange) /M2 #8 M & BB kL A &4
Y2 BB BIEA -
(=+a) Bk % (Constant Maturity Swap - 45 CMS)
LIEX—BRFMZTHTBMNE  ZAZFIREH 1 F > REAHIFE; AT HRZERZHFE S
F AR -
2 B 5EREERNZAE S RERAMAELRMEAF (USD swap rate or USD CMS ) REBR TR %A % (
Furo swap rate or Euro CMS) * &R R R4 TF :
(D& #A % (USD swap rate or USD CMS)
# British Banker Association (BBIRATREW G ) A5/ A 1% B RAT AT EHRITAIMZ A TRMBF FF
1& (mid swap market rates) AviA-F¥miE ; B BBTHZRE L ER QM L4 11:00 -
PHRAZEHGREREEZR RELNOMG%KR $£23 B £ 105 B



(2)&ux#A % (Euro swap rate or Euro CMS)
i British Banker Association (£ B4E/TEW &) $iE T-8 FRERTAHERTHARIK
AR A E FIE (nid swap market rates) miA-F¥miF  H B BTHZ AL L ERBH K
B AR L 11:00 RSB E A BTHREmERME) -
3.bA Z 75 (Bloomberg) ~ £t (Telerate) £ BMA 4N B -

(=+) £#HREIT #5 % (Tokyo Stock Exchange REIT Index s TSEREIT Index)
HHEN R REBERMZA ARG EHREE (REIT) RREZHRT AWM FHHE MR -
(=Z=4+—) Zr5exN A8 & 453 (FTSE European Public Real Estate Index * EPRA Europe Index)
HERNHER R ERFEZIAGAENNREZHTEMERHLEE DR -
(=+=) A K Z3 (DAX Index)
| hEBRAR AR G T HES IR FHETEAETHHE MR -
241987 12 A 31 B =ik f8 &% (A# % 1,000) -
(=+=) FrafiEt R 53 (Ansterdam Exchange Index)
L.y 4 R % 48 8 B Rk R o A Aol 3945 3 -
224N 1999 £ 1 B 4 BERABE R AR ILAFF KL A 538. 36 2 -
(=+w) w3 F IBEX 35 (IBEX 35 Index)
lLBBEEF 35 XAHERARZIRZ ARG T AR -
242 1989/12/29 = pxf& A% (K# A 3,000) -
(=+3) s+ H 35 (Swiss Market Index)
Lzt & %48 8 B Rk R ol A Ao 3545 3 -
2.4% 1988/6/30 2 px 18 A% (KA # A 1,500) -
+55) /&8 %48 TECDAX #5# (TECDAX Performance Index)
| HEBRRER G TES I TERRBAH R RS S R T A TH%E ™R -
2,84 1997/12/30 % 3 # (Xk# % 1,000) -
(=-+-+) MSCI #5453 (MSCI World Index)
I.MSCIWorld ## 2 &2 $EBE R A 23 T A mMH T34 % E @ -
2.MSCI World Index @4 % B CHERF X8 © #lao BN ~ BHA] ~ leAIEF -~ e R~ FH5 -~ 55
CEB R A FA R RAA - BACHE 2Bl MR BET > Fimdk &
MF s - EEBER -
(=Z=+A) B% 2000 5% (Russell 2000 Index)
1.5 Russell 3000 $5 2 F T &2 2000 A3 Ik 23 h @ miE FH B E mmR -
2,04 1986/12/31 z 45 # AR (A% 135) -
(=4 ) MSCI #74udk 352 (MSCI Singapore Index)
W ek R Z AT A% E R
(m+) EHk 46 mE+H 3 (KLCT Index)
LB EBEBERATES I RABRE T EHEFHHBE MR -
201977 & 1 A2 A x4 ks (A#% 100) 1o
(m+—) Z£LF/NIFTY 452 (India Nifty 50 Index)
BN ERRERAAZ S0 TR NG R Z T EmHEFH5%E @R e
2,80 1995/11/3 B 388 (KA# A 1,000) -
(w+=) kR ETEP#AELE (EUR/USD Spot)
IRESE—EMeR AT RIeZ £ 0B -
2AREZNER HHZBIESR - E b FI%HH M -
(m+=) £ aEeEPHAEE (USD/JPY Spot)
IREE—BEMEATRIRZ BREAHKE -
2AREZIER I ZBPEIER > E o i FIHmE M -
(w+w) £ARERBPHAEE (USD/KRW Spot)
I RESE—EMEATRIGZEEIE -
2ARKEZNBER HHZEEER > E Lo FIHmE MR -
(w+3) £ %ep4AEE (USD/HKD Spot)
IREE—BEMEATRIGZAEHE -
2AREZIER B ZBPEIER > HE O i FIHE M -
(w+x) 2AR¥ Aok er ARG (USD/SGD Spot)
I REF—EMEATRIGZ H sk HBE -
2ARKEZNER HHZEBEER > E Lo FIHmE M -
EHAZEANGBRERER RERLOMGEK $24 B &£ 105 B
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(m++) e X R ETBPEAE/E (CAD/USD Spot)
IREE—ERmmEXRETRIZ EHE -
2EHERNERHHZIBMESR - HE LB - FHHE MR -
(m+A) BERLETEPHAEE (AUD/USD Spot)
ILREAFB-FRABTRIZ A AHE -
QA ERNERHHZBMESR - HE LB - FHHE MR -
(mt+A)a% R ECEPEAEE (NZD/USD Spot)
IREE—Emaf TRtz EHE -
QA ERNERHHZBMESR - HE LB - FHHE MR -
(R+) #&R £ B HER (GBP/USD Spot)
IREAFB-FRRG TR L AHE -
QA ERNERHHZIBMESR - HE LB - FHHE MR -
(BE+-—) mEs R £ B AE/E (CHF/USD Spot)
LAk &G — B kBT k2 2B -
QA ERNERHHZBMER - HE LB - FHHE MR -
(Z+=) & B BEEHMESE (EUR/JPY Spot)
IREAB—SMRATRMEZAEHKE -
2EHERNERHHZIBMER - HE LB - FHRE MR -
(Z+=) 2R Z AMEEIAMIEI (FTSE Global Cyclical Index)
WL IMELTHD  S&R - —REEH KM - R RFEEHE - ERHA IRZIAESMATHRS
EOFE 8
(A+w) §oEaaRIELIE (FTSE Global Energy Index)
B X EHBERRABELANREZEESMRTHRI SR -
(B+75) SR F ¥4 3 (FTSE Global Utilities Index)
HEEXENRAEFERANIRZIAGMATHR et -
(Z+>) ep 5 8 SENSEX 30 353 (BSE Sensex 30 Index)
1L.A— T EmETNEH o RO BEAERECASASRI HREBAERZAERKREARE EREAM -
2.24 1978-1979 £ & 3 #7 (FK#3 A 100) -
(A++t) e®mELBERAIHEHE (Brazil Bovespa Stock Index)
REFBEIAREBESHREMASHE I -
(FZ+\) # B RTS £7ui5% (Russian RTS Index $)
1# B4 RTS £ AI5 B ARIEE TG TEA M - TIEHEE S AR B R S % %42 (Russian
Trading System)&) %X 5 & Z -
2019959 A 1 B A%E (A4 100) -
(Z+h) BELRSER BHH(SEP GSCI Index)
HHBAEFARELRALRGENHLIER RV EASRER - BEEAL T¥RA4E - FHAL-FE
& -
(X+) BELRZHEY LALZEMHM IS (S&P GSCI Excess Return Index)
UHBAEFARELRALRSENH LB AR - BAEAL T¥A4R - EHAL - FES
B -
(X+—) BRELA D BARARIEMRENFE 2 (S&P GSCI Energy Excess Return Index)
BARRLE R G AT LI B (S&P GSCL Index) T2 -F45 8 - I HE SR > A #%H > AEBR
o BRI ARRAR -
(XN+=) BELFZHHRESLBIEH(SEP GSCI Precious Metal Index)
AHRRELERSHED BIHEBS&P GSClIndex) T X FIa# - A HELL 4L 4F -
(K+=) BELAZBREZE BIE#(SEP GSCI Agricul ture Index)
BT LR B AT Y B (S&P GSCI Index) 3 T2 FH58 - s e b 4> Tk %3 Wit B>
shoedp B 7] AT o
(x+w) Wilderhill #se/R3Eski5 2 (WilderHill New Energy Global Innovation Index)
1.d&5 WilderHill New Energy Finance, LLC & T k4 M E 2 M RIEH > R B SR AMBTZIHR
AE JRAB B FA L -
2.242002 4 12 A 30 B8 A AHR (A#9 4 100) -
(<42 ) MSCI #7835 45 8 (MSCI Emerging Markets Index)
W MSCI 4% > (& E T £ EMHE T > ERE GDP ~ T3FAEHM ~ BUFHER - HE AR ~ SFH AR
BFef] ~ AR — RT3 4ok T B R A o
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(7x+75) MSCI 37ho3k 38,4453 (MSCI Singapore Cash Index)
L.h MSCI &%) » SAM A3l BB A6 8 - %I B Ry IR AM ik B e X 5 R AL E -
2001988 £ 1 A1 B4 akin (LA 100) -
(X++) BELRASHREZE LABERIS 2 (S&P GSCI Agriculture Excess Return Index)
PR L W5 R AR SR B 45 3 (S&P GSCI Excess Return Index ) #F X 73 # - % a4/ 4
P EK 0 KD MG A kAT T -
(x+ ) RICT % =47 &H1E4#35% (RICI Enhanced Index ER)
L T4 (JimRogers) SATB AT MMAT R GBENHLER  BFXFeERMELNE -
QT ARRRES  BERS 2BBMAAETEFHH 2R LE ST LHME  aERB - XA
RN SN 2 SR SN SN NG S
3.1998/07/31 BA%HHER 5 °
(x+A) RICT % =—RBHxadk 4% (RICI Enhanced Index)
l.FE B4y (JimRogers) MM HATERGEYBLER BXFeERMEIE -
QT o ARRRES BERS 2RBMAAETEFHH 2R LE ST LME  aERB - XA
IR SN 2 ST S SN NG S
3.1998/07/31 FA4HIIER 5 -
(£+) RICT % =—X4/& & B4 453 (RICT Enhanced Metals Excess Return Index)
1.% RICI # =7 1% #445 # (RICI Enhanced Index ER) 3 FeyF 44 2 L&H LI K 01548 ~ 47 -
IR WK K A S = R
2.1998/07/31 BA4s#HME R 5 -
(£+—)RICI =48 HLz2l#353% (RICI Enhanced Metals Index)
1.5 RICI # =¥ dxad#45# (RICIEnhanced Index) M T8 FRA 4 - 2 &ML KT @548 ~ 47
NEUINE L B AR A R =
2.1998/07/31 F4s#HHME R 5 -
(£4+=) RICI # =—#/RH L4458 (RICI Enhanced Energy Excess Return Index)
1.4 RICI % =X 7 s2{% 4445 # (RICI Enhanced Index ER) # F &y F A 4 > 24 H L5 45 BB H
%~ A 454 (Brent) ~RBOB ik ~ RAK ~ #Mib (heatingoil) ~ # 4 (gasoil) -
2.1998/07/31 F4s#HME R 5 -
(£+=) RICT % =fRAERH &7 2 %458 (RICT Enhanced Energy Index)
1.% RICI % — /X7 &% 44k %45 % (RICI Enhanced Index) # Ty F A4 > 2 &7 L ¥ 045 Bkl
% A 4R (Brent) ~ RBOB i ~ RAA ~ #Mkid (heatingoil) ~ # 5 (gasoil) -
2.1998/07/31 BA4#ME R 5 -
(£+w) RICI % =R E ¥ HH{E4#453% (RICI Enhanced Agriculture Excess Return Index)
1.4 RICI % = u{g 445 # (RICI Enhanced Index ER) # FeyFA & » & H DY E a4/ 4 (
Wheat) ~ 387/ 4 (Kansas City Wheat ) ~ 83 & 2% 2 #7/)v4~ (Minneapolis Wheat) ~ £k ~ X
G M ok~ T s Kk Eod o BA ok (Coffee Robusta) ~ K @4 (Soymeal) -~ #5it (
Orange Juice) ~ #%7E ~ %48 ~ K ~ &4 ~ M AE - F4 (Live Catle) ~ R4 (Lumber) ~ X4 (
Barley) ~ #8 -
2.1998/07/31 BA4s#HME R 5 -
(£+Z)RICI FoREEH LRI %53 (RICT Enhanced Agriculture Index)
1.4 RICI % = X7 su{& #4545 # (RICI Enhanced Index) & F oy FA 4 & H LR K a1z 4 (
Wheat) ~ 387/ 4 (Kansas City Wheat ) ~ 83 & 2% 2 #7/)v4~ (Minneapolis Wheat) ~ £k ~ X
o~ obE ook~ T~ F Gk~ BA TS eek (Coffee Robusta) ~ K &#r (Soymeal) ~ #it (
Orange Juice) ~ #%7E ~ %48 ~ K ~ &4 - MAE - 4 (Live Catle) ~ R4 (Lumber) ~ X4 (
Barley) ~ #8 -
2.1998/07/31 BA4&HER 5 -
(447 ) Hong Kong Interbank Offered Rate (Hibor & # R £ %4 %)
1. F#44TE 3 8 X4 “HIBOR” - &4 % “Hong Kong Interbank Offer Rate” - Z4R4TAR ¥
TG E 2N EE -
2. KB F E 11:00 # Telerate Page 9898 #R{E#] % & & & «
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12 | BERIAEEE 1 BBRH FHEH ERA AN EEZHEETENS
13 FEAS TR S MR A 23 £ TS ’—%@

14 Fahe—T1¥A20BR) BER 2HRAY A7 RS L]

15 FEAL—KFEES BER &R A7 RS

Ju—
>

FEAS - AANEHLELES 28 | ¥-A%F B SERT —%@

—
-

FEAS AR NS EASBR)

—
oo

&
=
Y | ¥-B% i LT ’%@]
%

R . ¥ 2% | ¥-B% B % RS

J—
=}

FEI TR ES 210D 2Y | B-B% £ 7T ”i%ﬁ‘"

Do
=}

FEAL - hEBEAS 2 ERA mih | FRER —%@

DO
—_

Do
3%}

&
™

FEAL ¥ RES 2H 2RA E sERT —%@
L

i3
i3
3
3
i3
i3
Fahe—PpREAS BEA E-B% A7 RS
3
i3
i3
3
3
i+

=2}
Do

23 Fahe—FALS 23 | ¥-B% BT ”i%%y”("

24 FEAe caBHLAS 2H 2% £ TS ’%[?r]
25 FEAS —dEBEAS 2H ERA ESS FEREER
26 FEAL—ERRES A EBA A7 Eéﬁ‘é"%ﬁ]
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28 FEAe—EakBie #FY | E-RZ (7 TS ’%@
29 FEAe—EankBELBRARS) #FY | E-RZ (7 TS %@
30 gRhke—EafifAe HEA 2HRAY A7 RS L]
3l Fihke—2ASES BEH | E-AF £ 7T Eéﬁ‘é"%ﬁ]
32 FEAe AAAKES kEY | E-RZ (7 FEREEN
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L. E3 .3 2133 L. E3 .3 213 L. E3 Bk LR
1 3COM CORP 2 31 GROUP PLC 3 3i Infrastructure Ltd
4 3M CO 5 77 BANK LTD/THE 6 A P Moller - Maersk A/S
7 A2A SPA 8 AAR CORP 9 Aare-Tessin AG Elektrizitat
10 ABB GRAIN LIMITED 11 ABB Ltd/India 12 ABB LTD-REG
13 ABB LTD-SPON ADR 14 ABBOTT LABORATORIES 15 ABC LEARNING CENTRES LTD
16 ABC-MART INC 17 ABENGOA SA 18 ABERCROMBIE & FITCH CO-CL A
19 ABERTIS INFRAESTRUCTURAS SA 20 ABITIBIBOWATER INC 21 ABN AMRO Holding NV
22 Abou Kir Fertilizers & Chemical Industri 23 ABRAXIS BIOSCIENCE INC 24 ABSA Group Ltd
25 Abu Dhabi Commercial Bank 26 Abu Dhabi National Hotels 27 ACC Ltd
28 ACCENTURE LTD-CL A 29 Access Co Ltd 30 ACCIONA SA
31 ACCOR SA 32 ACE AVIATION HOLDINGS INC-B 33 ACE LTD
34 ACERGY SA 35 ACERINOX SA 36 ACOM CO LTD
37 ACS ACTIVIDADES CONS Y SERV 38 ACTELION LTD-REG 39 ACTIVISION INC
40 ACTUANT CORP-CL A 41 ACUITY BRANDS INC 42 ADAMS RESPIRATORY THERA INC
43 Adani Enterprises Ltd 44 ADC TELECOMMUNICATIONS INC 45 ADDAX PETROLEUM CORP
46 ADECCO SA-REG 47 ADELAIDE BRIGHTON LIMITED 48 ADIDAS AG
49 ADMIRAL GROUP PLC 50 ADOBE SYSTEMS INC 51 ADP
52 ADTRAN INC 53 ADVANCE AUTO PARTS INC 54 ADVANCED INFO SERVICE PCL
55 ADVANCED MEDICAL OPTICS 56 Advanced Metallurgical Group NV 57 ADVANCED MICRO DEVICES
58 ADVANTAGE ENERGY INCOME FUND 59 ADVANTEST CORP 60 ADVENT SOFTWARE INC
61 ADVISORY BOARD CO/THE 62 AECOM TECHNOLOGY CORP 63 AEGEAN MARINE PETROLEUM NETW
64 AEGIS GROUP PLC 65 AEON CO LTD 66 AEON CREDIT SERVICE CO LTD
67 AEON MALL CO LTD 68 AERCAP HOLDINGS NV 69 AEROPLAN INCOME FUND
70 Aeroports de Paris 71 AEROPOSTALE INC 72 AES CORP
73 AETNA INC 74 AFFILIATED COMPUTER SVCS-A 75 AFFILIATED MANAGERS GROUP
76 AFFIN HOLDINGS BERHAD 1 AFFYMETRIX INC 78 AFLAC INC
79 Africa Isracl Investments Ltd 80 African Rainbow Minerals Ltd 81 AGCO CORP
82 AGF MANAGEMENT LTD-CL B 83 AGGREKO PLC 84 AGILENT TECHNOLOGIES INC
85 AGL ENERGY LTD 86 AGL RESOURCES INC 87 AGNICO-EAGLE MINES
88 AGRIUM INC 89 Aguas Andinas SA 90 AGUAS DE BARCELONA-CLASS A
91 Ahli United Bank 92 AIFUL CORP 93 AIOI INSURANCE CO LTD
94 AIR FRANCE-KLM 95 AIR LIQUIDE 96 Air New Zealand Ltd
97 AIR PRODUCTS & CHEMICALS INC 98 AIR WATER INC 99 AIRASIA BHD
100 AIRCASTLE LTD 101 AIRGAS INC 102 AIRPORTS OF THAILAND PCL
103 AISIN SEIKI CO LTD 104 AIXTRON AG-SPONSORED ADR 105 AJINOMOTO CO INC
106 AK STEEL HOLDING CORP 107 AKAMAT TECHNOLOGIES 108 Akbank TAS
109 AKER KVAERNER 110 Akruti City Ltd 111 AKZO NOBEL
112 Al Abdullatif Industrial Investment Co 113 Al Rajhi Bank 114 ALABAMA NATIONAL BANCORP/DEL
115 ALBANY INTL CORP-CL A 116 ALBEMARLE CORP 117 ALBERTO-CULVER CO
118 ALCATEL-LUCENT 119 Alchevskiy Metalurgiyniy Kombinat 120 ALCOA INC
121 ALCON INC 122 Aldar Properties PJSC 123 ALEXANDER & BALDWIN INC
124 ALEXANDER’ S INC 125 ALEXANDRIA REAL ESTATE EQUIT 126 ALEXTON PHARMACEUTICALS INC
127 ALFA CORPORATION 128 ALFA LAVAL AB 129 Alfred McAlpine PLC
130 ALFRESA HOLDINGS CORP 131 ALIMENTATION COUCHE-TARD -B 132 ALKERMES INC
133 All America Latina Logistica SA 134 ALL NIPPON AIRWAYS CO LTD 135 ALLCO FINANCE GROUP LTD
136 ALLEANZA ASSICURAZIONT 137 ALLEGHANY CORP 138 ALLEGHENY ENERGY INC
139 ALLEGHENY TECHNOLOGIES INC 140 ALLERGAN INC 141 ALLETE INC
142 Allgreen Properties Ltd 143 ALLIANCE & LEICESTER PLC 144 ALLIANCE DATA SYSTEMS CORP
145 ALLTANCE FINANCIAL GROUP BHD 146 Alliance Global Group Inc 147 ALLIANCE HOLDINGS GP LP
148 ALLTANCE RESOURCE PARTNERS 149 ALLTANT ENERGY CORP 150 ALLIANT TECHSYSTEMS INC
151 Allianz Lebensversicherungs-AG 152 ALLIANZ SE-REG 153 Allied Capital Corp
154 ALLIED IRISH BANKS PLC 155 ALLIED IRISH BANKS-SPONS ADR 156 ALLIED WASTE INDUSTRIES INC
157 ALLIED WORLD ASSURANCE CO 158 Allreal Holding AG 159 ALLSTATE CORP
160 Almacenes Exito SA 161 Almarai Co Ltd 162 ALNYLAM PHARMACEUTICALS INC
163 ALPHA BANK A.E. 164 ALPHA NATURAL RESOURCES INC 165 ALPS ELECTRIC CO LTD
166 Al-Qurain Petrochemicals Co 167 Alro SA 168 ALSTOM
169 ALTADIS SA 170 ALTAGAS INCOME TRUST 171 Altana AG
172 Altarea 173 ALTERA CORPORATION 174 ALTRIA GROUP INC
175 Aluar Aluminio Argentino SAIC 176 ALUMINA LTD 177 AMADA CO LTD
178 AMAZON. COM INC 179 AMB Generali Holding AG 180 AMB PROPERTY CORP
181 AMBAC FINANCIAL GROUP INC 182 Ambuja Cements Ltd 183 AMCOR LTD
184 AMDOCS LTD 185 AMEC PLC 186 AMEDISYS INC
187 Amer Sports 0YJ 188 AMERCO 189 AMEREN CORPORATION
190 America Movil SAB de CV 191 AMERICA MOVIL-ADR SERIES A 192 American Axle & Manufacturing Holdings I
193 AMERICAN CAPITAL STRATEGIES 194 AMERICAN EAGLE OUTFITTERS 195 AMERICAN ELECTRIC POWER
196 AMERICAN EXPRESS CO 197 AMERICAN FINANCIAL GROUP INC 198 AMERICAN FINANCIAL REALTY TR
199 AMERICAN GREETINGS CORP-CL A 200 AMERICAN INTERNATIONAL GROUP 201 AMERICAN NATIONAL INSURANCE
202 AMERICAN TOWER CORP-CL A 203 AMERICREDIT CORP 204 AMERIGROUP CORP
205 AMERIPRISE FINANCIAL INC 206 AMERISOURCEBERGEN CORP 207 AMERISTAR CASINOS INC
208 AMETEK INC 209 AMGEN INC 210 AMKOR TECHNOLOGY INC
211 AMLIN PLC 212 AMMB HOLDINGS BHD 213 AMOREPACIFIC CORP
214 AMP LTD 215 AMPHENOL CORP-CL A 216 AMR CORP
217 Amtek Auto Ltd 218 AMYLIN PHARMACEUTICALS INC 219 ANADARKO PETROLEUM CORP
220 Anadolu Efes Biracilik Ve Malt Sanayii A 221 ANALOG DEVICES 222 Anant Raj Industries Ltd
223 ANDRITZ AG 224 Ancka Tambang Tbk PT 225 ANGLO AMERICAN PLC
226 ANGLO AMERICAN PLC-UNSP ADR 227 ANGLO IRISH BANK CORP PLC 228 Anglo Platinum Ltd
229 AngloGold Ashanti Ltd 230 ANGLOGOLD ASHANTI-SPON ADR 231 ANHEUSER-BUSCH COS INC.
232 ANIXTER INTERNATIONAL INC 233 ANNALY CAPITAL MANAGEMENT IN 234 ANNTAYLOR STORES CORP
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235 ANSELL LTD 236 ANSYS INC 237 Antarchile SA
238 ANTENA 3 TELEVISION 239 ANTOFAGASTA PLC 240 AON CORP
241 AOYAMA TRADING CO LTD 242 AOZORA BANK LTD 243 APA GROUP
244 APACHE CORP 245 APARTMENT INVT & MGMT CO -A 246 APN NEWS & MEDIA LIMITED
247 APOLLO GROUP INC-CL A 248 APOLLO INVESTMENT CORP 249 APP PHARMACEUTICALS INC
250 APPLE INC 251 APPLERA CORP - CELERA GROUP 252 APPLIED BIOSYSTEMS GROUP
253 APPLIED INDUSTRIAL TECH INC 254 APPLIED MATERIALS INC 255 APTARGROUP INC
256 AQUA AMERICA INC 257 AQUARIUS PLATINUM LIMITED 258 AQUILA INC
259 Arab Bank 260 Arab National Bank 261 Arab Potash Co
262 Arabian Cement 263 Aracruz Celulose SA 264 ARACRUZ CELULOSE SA-SPON ADR
265 ARBITRON INC 266 ARC ENERGY TRUST-UNITS 267 Arcadis NV
268 ARCANDOR AG 269 Arcelik 270 ARCELORMITTAL
271 ArcelorMittal Inox Brasil SA 272 ARCELORMITTAL-NY REGISTERED 2173 ARCH CAPITAL GROUP LTD
274 ARCH COAL INC 2175 ARCHER-DANIELS-MIDLAND CO 2176 ARENA RESOURCES INC
217 Areva SA 278 Areva T&D India Ltd 279 ARGO GROUP INTERNATIONAL
280 ARISTOCRAT LEISURE LTD 281 ARKEMA 282 ARM HOLDINGS PLC
283 Armstrong World Industries Inc 284 ARRIS GROUP INC 285 ARRIVA PLC
286 ARROW ELECTRONICS INC 287 ARROW ENERGY LTD 288 ARTHROCARE CORP
289 ARTHUR J GALLAGHER & CO 290 Aruze Corp 291 ASAHT BREWERIES LTD
292 ASAHI GLASS CO LTD 293 ASAHT KASEI CORP 294 ASAHT SOFT DRINKS CO LTD
295 ASATSU-DK INC 296 ASCIANO GROUP 297 Ascott Group Ltd/The
298 ASE TEST LIMITED 299 Ascer 300 ASHLAND INC
301 ASHMORE GROUP PLC. 302 Asian Paints Ltd 303 ASICS CORP
304 ASM INTERNATIONAL N.V. 305 ASML HOLDING NV 306 ASPEN INSURANCE HOLDINGS LTD
307 ASPEN TECHNOLOGY INC 308 ASSA ABLOY AB-B 309 ASSICURAZIONI GENERALI
310 ASSOCIATED BANC-CORP 311 ASSOCIATED BRITISH FOODS PLC 312 ASSURANT INC
313 ASSURED GUARANTY LTD 314 ASTELLAS PHARMA INC 315 ASTORIA FINANCIAL CORP
316 Astra Agro Lestari Tbk PT 317 ASTRAL MEDIA INC 318 ASTRAZENECA PLC-SPONS ADR
319 ASTRO ALL ASTA NETWORKS PLC 320 ASX LTD 321 AT&T INC
322 ATCO LTD -CL " I’ 323 Atel Holding AG 324 ATHENAHEALTH INC
325 ATLANTIA SPA 326 ATLAS AIR WORLDWIDE HOLDINGS 327 ATLAS AMERICA INC
328 ATLAS COPCO AB-A SHS 329 ATMEL CORP 330 ATMOS ENERGY CORP
331 ATOS ORIGIN SA 332 ATP OIL & GAS CORPORATION 333 Atrium Ljungberg AB
334 Attijariwafa Bank 335 ATWOOD OCEANICS INC 336 Auckland International Airport Ltd
337 Audi AG 338 AUST AND NZ BANKING GROUP 339 AUSTAR UNITED COMMUNICATIONS
340 Austevoll Seafood ASA 341 AUSTRALAND PROPERTY GROUP 342 Australia & New Zealand Banking Group Lt
343 AUSTRALTAN WORLDWIDE EXPLORA 344 AUTODESK INC 345 Autogrill SpA
346 AUTOLIV INC 347 AUTOMATIC DATA PROCESSING 348 AUTONATION INC
349 AUTONOMY CORP PLC 350 Autostrada Torino-Milano SpA 351 AUTOZONE INC
352 AUXILIUM PHARMACEUTICALS INC 353 AVALONBAY COMMUNITIES INC 354 AVERY DENNISON CORP
355 AVIS BUDGET GROUP INC 356 AVISTA CORP 357 AVIVA PLC
358 AVNET INC 359 AVON PRODUCTS INC 360 AVX CORP
361 AWA BANK LTD/THE 362 AXA 363 AXA ASTA PACIFIC HOLDINGS
364 AXA SA 365 AXCAN PHARMA INC 366 Axel Springer AG
367 Axfood AB 368 AXIS CAPITAL HOLDINGS LTD 369 Axis Communications AB
370 Ayala Land Inc 37 Azovstal 372 B2W Cia Global Do Varejo
313 BABCOCK & BROWN INFRASTRUCTU 374 BABCOCK & BROWN LTD 375 BABCOCK & BROWN POWER
376 BABCOCK & BROWN WIND PARTNER 377 BABCOCK INTL GROUP PLC 378 Bachem Holding AG
379 BAE SYSTEMS PLC 380 Bajaj Auto Ltd 381 BAKER HUGHES INC
382 Bakkavor hf 383 Bakrieland Development Tbk PT 384 BALDOR ELECTRIC
385 BALFOUR BEATTY PLC 386 BALL CORP 387 BALLY TECHNOLOGIES INC
388 BALOISE HOLDING-REG 389 Baltika Brewery 390 BANCA CARIGE SPA
391 Banca CR Firenze 392 BANCA MONTE DEI PASCHI SIENA 393 BANCA POPOLARE DI MILANO
394 BANCO BILBAO VIZCAYA ARGENTA 395 BANCO BPI SA.- REG SHS 396 Banco Bradesco SA
397 BANCO COMERCIAL PORTUGUES-R 398 BANCO DE ANDALUCIA S.A. 399 BANCO DE CHILE-ADR
400 BANCO DE SABADELL SA 401 BANCO DE VALENCIA SA 402 Banco do Brasil SA
403 BANCO ESP CREDITO (BANESTO) 404 BANCO ESPIRITO SANTO-REG 405 BANCO GUIPUZCOANO -REGD
406 Banco Itau Holding Financeira SA 407 BANCO MACRO SA-ADR 408 BANCO PASTOR
409 BANCO POPOLARE SCARL 410 BANCO POPULAR ESPANOL 411 Banco Santander Chile SA
412 BANCO SANTANDER SA 413 Banco Santander SA/Brazil 414 BANCO SANTANDER SA-SPON ADR
415 BANCO SANTANDER-CHILE-ADR 416 BANCORPSOUTH INC 417 BANGKOK BANK PUBLIC CO LTD
418 BANGKOK DUSIT MED SERVICE 419 Bank Austria Creditanstalt AG 420 Bank BPH SA
421 Bank Central Asia Tbk PT 422 Bank Mandiri Persero Thk PT 423 BANK OF AMERICA CORP
424 BANK OF AYUDHYA PCL 425 Bank of Cyprus Public Co Ltd 426 BANK OF EAST ASIA
427 BANK OF GREECE 428 BANK OF HAWAIT CORP 429 BANK OF IRELAND
430 BANK OF IWATE LTD/THE 431 BANK OF KYOTO LTD/THE 432 BANK OF MONTREAL
433 Bank of Moscow 434 BANK OF NAGOYA LTD/THE 435 BANK OF NEW YORK MELLON CORP
436 BANK OF NOVA SCOTIA 437 BANK OF QUEENSLAND LTD 438 BANK OF YOKOHAMA LTD/THE
439 Bank Pekao SA 440 Bank Rakyat Indonesia 441 Bank Zachodni WBK SA
442 BANKINTER SA 443 BANPU PUBLIC CO LTD 444 Banque Saudi Fransi
445 BARCLAYS PLC 446 BARCLAYS PLC-SPONS ADR 447 BARD (C.R.) INC
448 BARE ESCENTUALS INC 449 Barito Pacific Tbk PT 450 BARNES & NOBLE INC
451 BARNES GROUP INC 452 BARR PHARMACEUTICALS INC 453 BARRATT DEVELOPMENTS PLC
454 BARRICK GOLD CORP 455 Barry Callecbaut AG 456 Barwa Real Estate Co
457 BASF SE 458 Basilea Pharmaceutica 459 Bauer AG
460 BAXTER INTERNATIONAL INC 461 BAYER AG 462 Bayer Schering Pharma AG
463 Bayerische Hypo- und Vereinsbank AG 464 BAYERISCHE MOTOREN WERKE AG 465 BAYTEX ENERGY TRUST-UNITS
466 BayWa AG 467 BB&T CORP 468 BBA AVIATION PLC
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469 BBVA BANCO FRANCES SA-ADR 470 BCE INC 471 BE AEROSPACE INC
472 BEA SYSTEMS INC 473 BEACH PETROLEUM LTD 474 BEAR STEARNS COMPANIES INC
475 BEBE STORES INC 476 BEC WORLD PUBLIC CO LTD 477 BECKMAN COULTER INC
478 BECTON DICKINSON & CO 479 BED BATH & BEYOND INC 480 Befimmo SCA Sicafi
481 BEIERSDORF AG 482 Bekaert SA 483 BELDEN INC
484 BELGACOM SA 485 Belk Inc 486 BELL ALIANT REGIONAL COMMUNI
487 BELLWAY PLC 488 BELO CORPORATION-A 489 BEMIS COMPANY
490 BEML Ltd 491 BENCHMARK ELECTRONICS INC 492 BENDIGO BANK LIMITED
493 BENESSE CORP 494 Beneteau SA 495 Benetton Group SpA
496 Beni Stabili SpA 497 Benue Cement Co Plc 498 BERJAYA SPORTS TOTO BHD
499 BERKELEY GROUP HOLDINGS-UNIT 500 BERKSHIRE HATHAWAY INC-CL B 501 BERRY PETROLEUM CO-CLASS A
502 Beru AG 503 BEST BUY CO INC 504 BFT CANADA INCOME FUND
505 BG GROUP PLC 506 Bharat Electronics Ltd 507 Bharat Forge Ltd
508 Bharat Heavy Electricals Ltd 509 Bharti Airtel Ltd 510 BHP BILLITON LTD
511 BHP BILLITON PLC 512 Biffa PLC 513 BIG C SUPERCENTER PCL
514 BIG LOTS INC 515 Bijou Brigitte AG 516 BILFINGER BERGER AG
517 BILL BARRETT CORP 518 BILLABONG INTERNATIONAL LTD 519 BIM Birlesik Magazalar AS
520 Bindura Nickel Corp Ltd 521 Biocon Ltd 522 BIOGEN IDEC INC
523 BIOMARIN PHARMACEUTICAL INC 524 BIOMED REALTY TRUST INC 525 BIO-RAD LABORATORIES-CL A
526 Bioton SA 527 BIOVAIL CORPORATION 528 BJ SERVICES CO
529 BJ'S WHOLESALE CLUB INC 530 BKW FMB Energie AG 531 BLACK & DECKER CORP
532 BLACK HILLS CORP 533 BLACKBAUD INC 534 BLACKROCK INC
535 BLUE COAT SYSTEMS INC 536 BLUESCOPE STEEL LTD 537 BMC SOFTWARE INC
538 BNP PARIBAS 539 BOARDWALK REAL ESTATE INVEST 540 BOART LONGYEAR GROUP
541 Bobst Group AG 542 Boehler-Uddeholm AG 543 BOEING CO
544 BOIS D" ARC ENERGY INC 545 BOK FINANCIAL CORPORATION 546 BOLIDEN AB
547 BOLSAS Y MERCADOS ESPANOLES 548 Bombardier Inc 549 BONAVISTA ENERGY TRUST
550 Bongrain SA 551 Bonheur A/S 552 BORAL LIMITED
553 BORGWARNER INC 554 BOSCH CORP 555 Bosch Ltd
556 BOSKALIS WESTMINSTER-CVA 557 BOSTON PROPERTIES INC 558 BOSTON SCIENTIFIC CORP
559 Boubyan Petrochemicals Co 560 BOURBON SA 561 BOUSTEAD HOLDINGS BHD
562 BOUYGUES 563 Bovis Homes Group PLC 564 BOYD GAMING CORP
565 BP PLC 566 BPO Properties Ltd 567 BR Malls Participacoes SA
568 Bradespar SA 569 BRADFORD & BINGLEY PLC 570 BRADY CORPORATION - CL A
571 BRAMBLES LTD 572 BRANDYWINE REALTY TRUST 573 Braskem SA
574 Brasmotor SA 575 BRD-Groupe Societe Generale 576 BRE PROPERTIES INC
577 Brederode (SA Financiere) 578 BREITBURN ENERGY PARTNERS LP 579 Brickworks Ltd
580 BRIDGESTONE CORP 581 BRIGHT HORIZONS FAMILY SOLUT 582 BRINKER INTERNATIONAL INC
583 BRINK' S CO/THE 584 BRISA 585 BRISTOL-MYERS SQUIBB CO
586 BRISTOW GROUP INC 587 BRIT INSURANCE HOLDINGS PLC 588 BRITISH AIRWAYS PLC
589 BRITISH AMERICAN TOBACCO BHD 590 BRITISH AMERICAN TOBACCO PLC 591 BRITISH ENERGY GROUP PLC
592 BRITISH LAND CO PLC 593 BRITISH SKY BROADCASTING GRO 594 BROADCOM CORP-CL A
595 BROADRIDGE FINANCIAL SOLUTIO 596 BROCADE COMMUNICATIONS SYS 597 BROOKDALE SENIOR LIVING INC
598 BROOKFIELD ASSET MANAGE-CL A 599 BROOKFIELD PROPERTIES CORP 600 BROTHER INDUSTRIES LTD
601 BROWN & BROWN INC 602 BROWN-FORMAN CORP-CLASS A 603 BROWN-FORMAN CORP-CLASS B
604 BRUKER BIOSCIENCES CORP 605 BRUNSWICK CORP 606 BT GROUP PLC
607 Bucher Industries AG 608 BUCYRUS INTERNATIONAL INC-A 609 BULGARI SPA
610 Bumi Resources Tbk PT 611 BUMIPUTRA-COMMERCE HLDGS BHD 612 BUNGE LTD
613 BUNZL PLC 614 Burberry Group PLC 615 BURGER KING HOLDINGS INC
616 BURLINGTON NORTHERN SANTA FE 617 BURREN ENERGY PLC 618 BURSA MALAYSIA BHD
619 BUSINESS OBJECTS 620 BUSINESS OBJECTS SA-SP ADR 621 Buzzi Unicem SpA
622 BW Gas ASA 623 C&C GROUP PLC 624 C.H. ROBINSON WORLDWIDE INC
625 CA Immobilien Anlagen AG 626 CA INC 627 CABCHARGE AUSTRALIA LTD
628 CABLE & WIRELESS PLC 629 CABLEVISION SYSTEMS-NY GRP-A 630 CABOT CORP
631 CABOT OIL & GAS CORP 632 CACI INTERNATIONAL INC -CL A 633 CADBURY SCHWEPPES PLC
634 CADENCE DESIGN SYS INC 635 CAE INC 636 CAIRN ENERGY PLC
637 CALAMOS ASSET MANAGEMENT-A 638 CALLAWAY GOLF COMPANY 639 CALLOWAY REAL ESTATE INVESTM
640 CALSONIC KANSEI CORP 641 CALTEX AUSTRALIA LIMITED 642 CALUMET SPECIALTY PRODUCTS
643 Camaicu 644 CAMDEN PROPERTY TRUST 645 CAMECO CORP
646 CAMERON INTERNATIONAL CORP 647 CAMPBELL SOUP CO 648 CAN IMPERIAL BK OF COMMERCE
649 CAN REAL ESTATE INVEST TRUST 650 Canadian Imperial Bank of Commerce/Canad 651 CANADIAN NATL RAILWAY CO
652 CANADIAN NATURAL RESOURCES 653 CANADIAN OIL SANDS TRUST 654 CANADIAN PACIFIC RAILWAY LTD
655 CANADIAN TIRE CORP -CL A 656 CANADIAN UTILITIES LTD A 657 CANADIAN WESTERN BANK
658 CANFOR CORPORATION 659 CANON INC 660 CANON MARKETING JAPAN INC
661 CAP GEMINI SA 662 CAP SA 663 CAPCOM CO LTD
664 CAPELLA EDUCATION CO 665 CAPITA GROUP PLC 666 CAPITAL ONE FINANCIAL CORP
667 CAPITALAND LTD 668 CAPITALSOURCE INC 669 CAPITAMALL TRUST
670 CAPITOL FEDERAL FINANCIAL 671 CARDINAL HEALTH INC 672 CAREER EDUCATION CORP
673 CARGOTEC CORP-B SHARE 674 Carillion PLC 675 CARLISLE COS INC
676 CARLSBERG AS-B 677 CARMAX INC 678 CARNIVAL CORP
679 CARNIVAL PLC 680 CARPENTER TECHNOLOGY 681 CARPHONE WAREHOUSE GROUP
682 CARREFOUR SA 683 CarrefourSA Carrefour Sabanci Ticaret Me 684 CARRIZO OIL & GAS INC
685 Carso Global Telecom SAB de CV 686 Carso Infraestructura y Construccion SAB 687 CARTER’ S INC
688 CASEY' S GENERAL STORES INC 689 CASINO GUICHARD PERRACHON 690 CASIO COMPUTER CO LTD
691 CASTELLUM AB 692 CATERPILLAR INC 693 CATHAY GENERAL BANCORP
694 CATHAY PACIFIC AIRWAYS 695 CATTLES PLC 696 CATTOLICA ASSICURAZIONI SCRL
697 CB RICHARD ELLIS GROUP INC-A 698 CBL & ASSOCIATES PROPERTIES 699 CBS CORP-CLASS A
700 CCL INDUSTRIES INC - CL B 701 CELANESE CORP-SERIES A 702 CELESIO AG
703 CELESTICA INC 704 CELGENE CORP 705 CELLCOM ISRAEL LTD
706 Cementir Holding SpA 707 Cementos Argos SA 708 Cementos Molins SA
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709 CEMENTOS PORTLANDVALDERRIVAS 710 CEMEX SAB-SPONS ADR PART CER 711 CENTERPOINT ENERGY INC
712 CENTERRA GOLD INC 713 CENTEX CORP 714 Centrais Eletricas Brasileiras SA
715 CENTRAL EURO DISTRIBUTION CP 716 CENTRAL EUROPEAN MEDIA ENT-A 7 CENTRAL JAPAN RAILWAY CO
718 CENTRAL PATTANA PUB CO LTD 719 CENTRICA PLC 720 Centros Comerciales Sudamericanos SA
721 CENTURY ALUMINUM COMPANY 722 CENTURYTEL INC 723 CEPHALON INC
724 CEPHEID INC 725 CERADYNE INC 726 CERNER CORP
727 Cersanit Krasnystaw SA 728 CEZ 729 CF INDUSTRIES HOLDINGS INC
730 CFS RETAIL PROPERTY TRUST 731 CGI GROUP INC - CL A 732 CH Robinson Worldwide Inc
733 CHALLENGER FINANCIAL SERVICE 734 CHARLES RIVER LABORATORIES 735 Charles Schwab Corp/The
736 CHARTER PLC 737 CHARTERED SEMICONDUCTOR-ADR 738 CHATTEM INC
739 CHC HELICOPTER CORP-CL A 740 CHECK POINT SOFTWARE TECH 741 CHEESECAKE FACTORY (THE)
742 CHEIL COMMUNICATIONS INC 43 CHEIL INDUSTRIES INC 44 Chelyabinsk Pipe Works
745 CHEMED CORP 746 Chemring Group Plc 47 CHEMTURA CORP
748 CHESAPEAKE ENERGY CORP 749 CHEUNG KONG HOLDINGS LTD 750 CHEUNG KONG INFRASTRUCTURE
751 CHEVRON CORP 752 CHIBA BANK LTD/THE 753 CHICAGO BRIDGE & IRON-NY SHR
754 CHICO" S FAS INC 755 CHIPOTLE MEXICAN GRILL-CL A 756 CHIYODA CORP
757 CHOICE HOTELS INTL INC 758 CHOICEPOINT INC 759 CHRISTIAN DIOR
760 CHUBB CORP 761 CHUBU ELECTRIC POWER CO INC 762 CHUGAI PHARMACEUTICAL CO LTD
763 CHUGOKU BANK LTD/THE 764 CHUGOKU ELECTRIC POWER CO 765 CHUO MITSUI TRUST HOLDINGS
766 CHURCH & DWIGHT CO INC 67 CI FINANCIAL INCOME FUND 768 CIA CERVECERIAS UNIDAS-ADR
769 Cia de Bebidas das Americas 770 Cia de Concessoes Rodoviarias 77 Cia de Distribucion Integral Logista SA
772 Cia de Gas de Sao Paulo 713 Cia de Minas Buenaventura SA 714 CIA DE MINAS BUENAVENTUR-ADR
775 Cia de Saneamento Basico do Estado de Sa 776 CIA DISTRIB INTEGRAL LOGISTA 777 Cia Energetica de Minas Gerais
178 Cia Energetica de Sao Paulo 779 CIA ESPANOLA DE PETROLEOS SA 780 Cia Minera Milpo SAA
781 Cia Paranaense de Energia 782 CIA PARANAENSE ENER-SP ADR P 783 CIA SANEAMENTO BASICO DE-ADR
T84 Cia Siderurgica Nacional SA 785 CIA SIDERURGICA NACL-SP ADR 786 Cia Sudamericana de Vapores SA
787 CIA TELECOM CHILE-SPONS ADR 788 Cia Vale do Rio Doce 789 CIA VALE DO RIO DOCE-ADR
790 CIBA SPECIALTY CHEMICALS-REG 791 Cic de Saint-Gobain 792 CIE FINANCIERE RICHEMON-BR A
793 CIE GEN GEOPHYSIQUE-SP ADR 794 CIE GENERALE DE GEOPHYSIQUE 795 Ciech SA
796 CIENA CORP 797 CIGNA CORP 798 CIMAREX ENERGY CO
799 Ciments du Maroc 800 Ciments Francais SA 801 CIMPOR-CIMENTOS DE PORTUGAL
802 CINCINNATI FINANCIAL CORP 803 CINEMARK HOLDINGS INC 804 CINTAS CORP
805 CINTRA CONCESIONES DE INFRAE 806 CIRCLE K SUNKUS €O LTD 807 CISCO SYSTEMS INC
808 CIT GROUP INC 809 CITIC PACIFIC LIMITED 810 CITIGROUP INC
811 Citizen Holdings Co Ltd 812 CITIZENS COMMUNICATIONS CO 813 CITRIX SYSTEMS INC
814 CITY DEVELOPMENTS LTD 815 CITY NATIONAL CORP 816 Citycon Oyj
817 CJ CHEILJEDANG CORP 818 CJ CORP 819 CLARCOR INC
820 CLARIANT AG-REG 821 Clas Ohlson AB 822 CLEAN HARBORS INC
823 CLEAR CHANNEL COMMUNICATIONS 824 CLEAR CHANNEL OUTDOOR-CL A 825 CLEARWIRE CORP-CLASS A
826 CLECO CORPORATION 827 CLEVELAND-CLIFFS INC 828 Clipper Windpower PLC
829 CLOROX COMPANY 830 CLOSE BROTHERS GROUP PLC 831 CLP HOLDINGS LTD
832 CME GROUP INC 833 CML HEALTHCARE INCOME FUND 834 CMS ENERGY CORP
835 CNA FINANCIAL CORP 836 CNET NETWORKS INC 837 CNH GLOBAL N.V.
838 CNP ASSURANCES 839 CNP -CIE NATL A PORTEFEUILLE 840 CNX GAS CORP
841 COACH INC 842 Coal & Allied Industries Ltd 843 Coal mine Chervonoarmiyska Zahidna 1
844 COBHAM PLC 845 Coca Cola Hellenic Bottling Co SA 846 COCA COLA HELLENIC BTLNG-ADR
847 COCA-COLA AMATIL LIMITED 848 COCA-COLA CO/THE 849 COCA-COLA ENTERPRISES
850 Coca—Cola Femsa SAB de CV 851 COCA-COLA FEMSA SAB-SP ADR 852 COCA-COLA HELLENIC BOTTLING
853 COCA-COLA WEST HOLDINGS CO L 854 COCHLEAR LIMITED 855 CODERE SA
856 COEUR D' ALENE MINES - CDI 857 Cofinimmo 858 COGECO CABLE INC
859 COGNIZANT TECH SOLUTIONS-A 860 COGNOS INC 861 COHEN & STEERS INC
862 Colas SA 863 COLGATE-PALMOLIVE CO 864 COLLECTIVE BRANDS INC
865 COLONIAL BANCGROUP INC 866 COLONIAL PROPERTIES TRUST 867 COLOPLAST-B
868 COLRUYT SA 869 COLUMBIA SPORTSWEAR CO 870 COMCAST CORP-CL A
871 Comdirect Bank AG 872 COMERICA INC 873 ComfortDelgro Corp Ltd
874 COMMERCE BANCORP INC/NJ 875 COMMERCE BANCSHARES INC 876 COMMERCE GROUP INC
817 COMMERCIAL METALS CO 878 Commercial Real Estate Co 879 COMMERZBANK AG
880 COMMONWEALTH BANK OF AUSTRAL 881 COMMONWEALTH PROPERTY OFFICE 882 COMMSCOPE  INC
883 COMMUNITY HEALTH SYSTEMS INC 884 COMPAGNIE DE SAINT-GOBAIN 885 Compagnic d’Entreprises CFE
886 Compagnie du Cambodge 887 Compagnie Maritime Belge SA 888 COMPANHIA DE BEBIDAS-ADR
889 COMPASS GROUP PLC 890 COMPASS MINERALS INTERNATION 891 COMPLETE PRODUCTION SERVICES
892 COMPTON PETROLEUM CORP 893 COMPUTER SCIENCES CORP 894 COMPUTERSHARE LIMITED
895 COMPUWARE CORP 896 COMSTOCK RESOURCES INC 897 COMSYS HOLDINGS CORP
898 COMTECH TELECOMMUNICATIONS 899 CONAGRA FOODS INC 900 CONCHO RESOURCES INC
901 CONCUR TECHNOLOGIES INC 902 CONNECTEAST GROUP 903 CONOCOPHILLIPS
904 CONSECO INC 905 CONSOL ENERGY INC 906 CONSOLIDATED EDISON INC
907 CONSOLIDATED MEDIA HOLDINGS 908 Consorcio ARA SAB de CV 909 Constantia Packaging AG
910 CONSTELLATION BRANDS INC-A 911 CONSTELLATION ENERGY GROUP 912 CONSTRUCC Y AUX DE FERROCARR
913 CONTINENTAL AG 914 CONTINENTAL AIRLINES-CLASS B 915 CONTINENTAL RESOURCES INC/OK
916 CONVERGYS CORP 917 CON-WAY INC 918 Conwert Immobilien Invest SE
919 COOKSON GROUP PLC 920 Cooper Cos Inc/The 921 COOPER INDUSTRIES LTD-CL A
922 COOPER TIRE & RUBBER 923 COPA HOLDINGS SA-CLASS A 924 COPANO ENERGY LLC-UNITS
925 COPART INC 926 CORE LABORATORIES N.V. 927 CORIO NV
928 CORN PRODUCTS INTL INC 929 CORNING INC 930 Corp Financiera Alba
931 Corp GEO SAB de CV 932 Corp Moctezuma SAB de CV 933 CORPBANCA SA-ADR
934 CORPORACION FINANCIERA ALBA 935 CORPORATE EXECUTIVE BOARD CO 936 CORPORATE EXPRESS
937 CORPORATE OFFICE PROPERTIES 938 CORRECTIONS CORP OF AMERICA 939 CORUS ENTERTAINMENT INC-B SH
940 COSAN LTD-CLASS A SHARES 941 Cosan SA Industria e Comercio 942 C0SCO CORP SINGAPORE LTD
943 COSMO OIL COMPANY LTD 944 Cosmote Mobile Telecommunications SA 945 COSTCO WHOLESALE CORP
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946 COUNTRYWIDE FINANCIAL CORP 947 COUSINS PROPERTIES INC 948 COVANCE INC
949 COVANTA HOLDING CORP 950 COVENTRY HEALTH CARE INC 951 COVIDIEN LTD
952 COX RADIO INC-CL A 953 CP ALL PCL 954 CPFL Energia SA
955 CPFL ENERGIA SA-ADR 956 CR Bard Inc 957 CRANE CO
958 CREDICORP LTD 959 CREDIT AGRICOLE SA 960 Credit Industriel et Commercial
961 CREDIT SAISON CO LTD 962 CREDIT SUISSE GROUP-REG 963 CREDIT SUISSE GROUP-SPON ADR
964 CREE INC 965 CRESCENT POINT ENERGY TRUST 966 CRH PLC
967 CRH PLC-SPONSORED ADR 968 CRITERIA CAIXACORP SA 969 CROCS INC
970 Croda International 971 Crompton Greaves Ltd 972 CROSSTEX ENERGY INC
973 CROSSTEX ENERGY LP 974 CROWN CASTLE INTL CORP 975 CROWN HOLDINGS INC
976 CROWN LTD 977 CSK HOLDINGS CORP 978 CSL LIMITED
979 CSM 980 CSR LIMITED 981 CSR PLC
982 CSX CORP 983 CTC MEDIA INC 984 CULLEN/FROST BANKERS INC
985 CUMMINS INC 986 Cummins India Ltd 987 CURTISS-WRIGHT CORP
988 CVR ENERGY INC 989 CVS CAREMARK CORP 990 CYPRESS SEMICONDUCTOR CORP
991 Cyrela Brazil Realty SA 992 CYTEC INDUSTRIES INC 993 D/S Norden
994 D/S Torm A/S 995 DAEGU BANK 996 Dac jan Holdings
997 DAELIM INDUSTRIAL CO LTD 998 DAEWOO ENGINEERING & CONSTR 999 DAEWOO INTERNATIONAL CORP
1000 DAEWOO SECURITIES CO LTD 1001 DAEWOO SHIPBUILDING & MARINE 1002 DAT NIPPON PRINTING CO LTD
1003 DAIBIRU CORP 1004 DAICEL CHEMICAL INDUSTRIES 1005 DAIDO STEEL CO LTD
1006 DAIFUKU CO LTD 1007 DATHATSU MOTOR CO LTD 1008 DATICHI CHUO KISEN KAISHA
1009 DATICHI SANKYO CO LTD 1010 DAIKIN INDUSTRIES LTD 1011 DAILY MAIL&GENERAL TST-A NV
1012 DAIMLER AG 1013 DAINIPPON INK AND CHEMICALS 1014 DAINIPPON SCREEN MFG CO LTD
1015 DAINIPPON SUMITOMO PHARMA CO 1016 Dairy Crest Group PLC 1017 Dairy Farm International Holdings Ltd
1018 DAISEKT CO LTD 1019 DAISHI BANK LTD/THE 1020 DAISHIN SECURITIES CO LTD
1021 DAITO TRUST CONSTRUCT CO LTD 1022 DAIWA HOUSE INDUSTRY CO LTD 1023 DAIWA SECURITIES GROUP INC
1024 DAMPSKIBSSELSKABET TORM-ADR 1025 DANAHER CORP 1026 DANAOS CORP
1027 Dangote Sugar Refinery PLC 1028 DANISCO A/S 1029 DANSKE BANK A/S
1030 DARDEN RESTAURANTS INC 1031 DASSAULT AVIATION SA 1032 DASSAULT SYSTEMES SA
1033 DATA DOMAIN INC 1034 DAVID JONES LIMITED 1035 Davis Service Group PLC
1036 DAVITA INC 1037 DB RREEF TRUST 1038 DBS GROUP HOLDINGS LTD
1039 DC CHEMICAL CO LTD 1040 DCC PLC 1041 DCT INDUSTRIAL TRUST INC
1042 De La Rue PLC 1043 DEAN FOODS CO 1044 DEBENHAMS PLC
1045 DECKERS OUTDOOR CORP 1046 DEERE & CO 1047 DEL MONTE FOODS CO
1048 Delek Group Ltd 1049 DELHAIZE GROUP 1050 DELL INC
1051 DELPHI FINANCIAL GROUP-CL A 1052 DELTA AIR LINES INC 1053 DELTA PETROLEUM CORP
1054 DELUXE CORP 1055 DENA CO LTD 1056 DENBURY RESOURCES INC
1057 DENISON MINES CORP 1058 DENKI KAGAKU KOGYO K K 1059 DENSO CORP
1060 DENTSPLY INTERNATIONAL INC 1061 DENTSU INC 1062 DERWENT LONDON PLC
1063 Desarrolladora Homex SAB de CV 1064 DESARROLLADORA HOMEX-ADR 1065 DEUTSCHE BANK AG-REGISTERED
1066 DEUTSCHE BOERSE AG 1067 Deutsche Euroshop AG 1068 DEUTSCHE LUFTHANSA-REG
1069 DEUTSCHE POST AG-REG 1070 DEUTSCHE POSTBANK AG 1071 DEUTSCHE TELEKOM AG-REG
1072 DEUTSCHE TELEKOM AG-SPON ADR 1073 Deutz AG 1074 DEVELOPERS DIVERSIFIED RLTY
1075 DEVON ENERGY CORPORATION 1076 DEVRY INC 1077 DEXIA SA
1078 DIAGEO PLC 1079 DIAGEO PLC-SPONSORED ADR 1080 DIAMOND OFFSHORE DRILLING
1081 DIAMONDROCK HOSPITALITY CO 1082 DIANA SHIPPING INC 1083 DICK"S SPORTING GOODS INC
1084 DIEBOLD INC 1085 D' ieteren SA 1086 DIGI. COM BHD
1087 DIGITAL REALTY TRUST INC 1088 DIGITAL RIVER INC 1089 DILLARDS INC-CL A
1090 Dimension Data Holdings PLC 1091 DIONEX CORP 1092 DIRECTV GROUP INC/THE
1093 DIS Deutscher Industrie Service AG 1094 DISCO CORP 1095 Discount Investment Corp
1096 DISCOVER FINANCIAL SERVICES 1097 DISCOVERY HOLDING CO-A 1098 DISH NETWORK CORP-A
1099 Distribucion y Servicio D& SA 1100 DISTRIBUCION Y SERVICIO-ADR 1101 Distrigaz
1102 DLF Ltd 1103 DNB NOR ASA 1104 DOCTOR REDDY' S LAB-ADR
1105 DOLBY LABORATORIES INC-CL A 1106 DOLLAR TREE STORES INC 1107 Dolphin Capital Investors Ltd
1108 DOMINION RESOURCES INC/VA 1109 DOMTAR CORP 1110 DON QUIJOTE CO LTD
1111 DONALDSON CO INC 1112 DONG-A PHARMACEUTICAL CO LTD 1113 DONGBU INSURANCE CO LTD
1114 DONGKUK STEEL MILL CO LTD 1115 DOOSAN CONSTRUCTION & ENGINE 1116 DOOSAN CORP
1117 DOOSAN HEAVY INDUSTRIES 1118 DOOSAN INFRACORE CO LTD 1119 DORAL FINANCIAL CORP
1120 DOUGLAS EMMETT INC 1121 Douglas Holding AG 1122 Douja Promotion Groupe Addoha SA
1123 DOVER CORP 1124 DOW CHEMICAL 1125 DOWA HOLDINGS CO LTD
1126 DOWNER EDI LIMITED 1127 DPL INC 1128 DR HORTON INC
1129 Draka Holding 1130 DRAX GROUP PLC 1131 DREAMWORKS ANIMATION SKG-A
1132 DRESSER-RAND GROUP INC 1133 DRIL-QUIP INC 1134 DRS TECHNOLOGIES INC
1135 DRYSHIPS INC 1136 DSG INTERNATIONAL PLC 1137 DST SYSTEMS INC
1138 DSV A/S 1139 DTE ENERGY COMPANY 1140 DU PONT (E.I.) DE NEMOURS
1141 Dubai Financial Market 1142 Dubai Investments 1143 Dubai Islamic Bank
1144 DUET GROUP 1145 Dufry Group 1146 Dufry South America Ltd
1147 DUKE ENERGY CORP 1148 DUKE REALTY CORP 1149 DUN & BRADSTREET CORP
1150 DUNDEE CORP -CL A 1151 DUNDEEWEALTH INC 1152 Duratex SA
1153 DURO FELGUERA SA 1154 DUSKIN CO LTD 1155 DUVERNAY OIL CORP
1156 Dyckerhoff AG 1157 DYNEGY INC-CL A 1158 DYNO NOBEL LTD
1159 EXTRADE FINANCIAL CORP 1160 E.ON AG 1161 EADS
1162 EAGLE BULK SHIPPING INC 1163 EAGLE MATERIALS INC 1164 EAGLE ROCK ENERGY PARTNERS
1165 EAST JAPAN RAILWAY CO 1166 EAST WEST BANCORP INC 1167 Eastern Cement
1168 EASTERN PLATINUM LTD 1169 EASTGROUP PROPERTIES INC 1170 EASTMAN CHEMICAL COMPANY
1171 EASTMAN KODAK CO 1172 casyJet PLC 1173 EATON CORP
1174 EATON VANCE CORP 1175 EBARA CORP 1176 EBAY INC
1177 EBRO PULEVA SA 1178 Echo Investment SA 1179 ECHOSTAR CORP-A
1180 ECLIPSYS CORP 1181 ECOLAB INC 1182 Econet Wireless Holdings
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1183 EDF Energies Nouvelles SA 1184 EDION CORP 1185 EDISON INTERNATIONAL
1186 Edison SpA 1187 EDWARDS LIFESCIENCES CORP 1188 EFG EUROBANK ERGASIAS
1189 Egypt Kuwait Holding Co 1190 Egyptian Financial Group-Hermes Holding 1191 EI Du Pont de Nemours & Co
1192 Eiendomsspar AS 1193 EIFFAGE 1194 EISAT CO LTD
1195 EL PASO CORP 1196 El Puerto de Liverpool SAB de CV 1197 El Sewedy Cables Holding Co
1198 ELAN CORP PLC 1199 ELAN CORP PLC -SPONS ADR 1200 ELBIT IMAGING LTD
1201 ELBIT SYSTEMS LTD 1202 ELDORADO GOLD CORPORATION 1203 ELECTRIC POWER DEVELOPMENT C
1204 ELECTRICITE DE FRANCE 1205 ELECTRICITY GENERATING PCL 1206 ELECTRIFICACIONES DEL NORTE
1207 ELECTROCOMPONENTS PLC 1208 ELECTROLUX AB-SER B 1209 ELECTRONIC ARTS INC
1210 ELECTRONIC DATA SYSTEMS CORP 1211 Elcktro Eletricidade e Servicos SA 1212 ELT LILLY & CO
1213 ELISA OYJ 1214 ELPIDA MEMORY INC 1215 ElringKlinger AG
1216 Emaar Economic City 1217 Emaar Properties PJSC 1218 EMAP PLC
1219 EMBARQ CORP 1220 EMBOTELLADORA ANDINA-ADR A 1221 EMC CORP/MASS
1222 EMCOR GROUP INC 1223 EMERA INC 1224 EMERGENCY MEDICAL SERVICES-A
1225 EMERSON ELECTRIC CO 1226 Emirates Telecom Corp 1227 EMPIRE CO LTD " A
1228 Empresa Brasileira de Aeronautica SA 1229 EMPRESA NAC ELEC-CHIL-SP ADR 1230 Empresa Nacional de Electricidad SA/Chil
1231 Empresas CMPC SA 1232 EMPRESAS ICA S.A. -SPONS ADR 1233 Empresas ICA SAB de CV
1234 EMS-Chemie Holding AG 1235 EMULEX CORP 1236 ENAGAS
1237 ENBRIDGE INC 1238 EnBW Energie Baden-Wuerttemberg AG 1239 ENCANA CORP
1240 ENCORE ACQUISITION CO 1241 ENDESA SA 1242 ENDO PHARMACEUT HLDGS INC
1243 ENDURANCE SPECTALTY HOLDINGS 1244 ENEL SPA 1245 ENERGEN CORP
1246 ENERGIAS DE PORTUGAL SA 1247 ENERGIZER HOLDINGS INC 1248 ENERGY EAST CORPORATION
1249 ENERGY RESOURCES OF AUST 1250 ENERGY SAVINGS INCOME FUND 1251 ENERGYSOLUTIONS INC
1252 ENERPLUS RESOURCES FUND 1253 ENERSIS S.A. -SPONS ADR 1254 Enersis SA
1255 ENERSYS 1256 ENT SPA 1257 ENT SPA-SPONSORED ADR
1258 ENIRO AB 1259 Enka Insaat ve Sanayi AS 1260 ENSCO INTERNATIONAL INC
1261 ENSIGN ENERGY SERVICES INC 1262 ENSTAR GROUP LTD 1263 ENTERGY CORP
1264 ENTERPRISE INNS PLC 1265 ENTERTAINMENT PROPERTIES TR 1266 EOG RESOURCES INC
1267 EON CAPITAL BHD 1268 EPCOR POWER LP 1269 EQUIFAX INC
1270 EQUINIX INC 1271 EQUINOX MINERALS LTD 1272 EQUITABLE RESOURCES INC
1273 EQUITY LIFESTYLE PROPERTIES 1274 EQUITY ONE INC 1275 EQUITY RESIDENTIAL
1276 ERAMET 1277 Eregli Demir ve Celik Fabrikalari TAS 1278 Ergo Versicherungsgruppe AG
1279 ERICSSON (LM) TEL-SP ADR 1280 ERICSSON LM-B SHS 1281 ERIE INDEMNITY COMPANY-CL A
1282 ERSTE BANK DER OESTER SPARK 1283 ESPRIT HOLDINGS LTD 1284 ESSEX PROPERTY TRUST INC
1285 ESSILOR INTERNATIONAL 1286 ESTEE LAUDER COMPANIES-CL A 1287 ESTERLINE TECHNOLOGIES CORP
1288 Etihad Etisalat Co 1289 Euler Hermes SA 1290 EURAZEO
1291 Eurocastle Investment Ltd 1292 Eurofins Scientific 1293 Eurohypo AG
1294 Euro-Kai KGaA 1295 Euronav NV 1296 EURONET WORLDWIDE INC
1297 EUROPEAN AERONAUTIC DEFENCE 1298 EVEREST RE GROUP LTD 1299 EVERGREEN SOLAR INC
1300 Evertz Technologies Ltd 1301 EVN AG 1302 EVS Broadcast Equipment SA
1303 EW SCRIPPS CO-CL A 1304 EXCO RESOURCES INC 1305 EXEDY CORP
1306 EXELON CORP 1307 Exide Industries Ltd 1308 EXISTA HF
1309 EXPEDIA INC 1310 EXPEDITORS INTL WASH INC 1311 EXPERIAN GROUP LTD
1312 EXPRESS SCRIPTS INC 1313 EXPRO INTERNATIONAL GRP PLC 1314 EXTERRAN HOLDINGS INC
1315 Exxaro Resources Ltd 1316 EXXON MOBIL CORP 1317 EZAKT GLICO CO LTD
1318 F5 NETWORKS INC 1319 Fabege AB 1320 FACTSET RESEARCH SYSTEMS INC
1321 FAES FARMA SA 1322 FAIR ISAAC CORP 1323 FATRCHILD SEMICON INTERNATIO
1324 FAIRFAX FINANCIAL HLDGS LTD 1325 FAIRFAX MEDIA LTD 1326 FAMILY DOLLAR STORES
1327 FAMILYMART CO LTD 1328 FANNIE MAE 1329 FANUC LTD
1330 FAST RETAILING CO LTD 1331 FASTENAL CO 1332 Faurecia
1333 FCSTONE GROUP INC 1334 Federal National Mortgage Association 1335 FEDERAL REALTY INVS TRUST
1336 FEDERATED INVESTORS INC-CL B 1337 FEDEX CORP 1338 FEEC
1339 FIAT SPA 1340 FIDELITY NATIONAL FINL-A 1341 FIDELITY NATIONAL INFORMATIO
1342 Fielmann AG 1343 Fifth Power Generation Co 1344 FIFTH THIRD BANCORP
1345 Financial Technologies India Ltd 1346 FINMECCANICA SPA 1347 FINNING INTERNATIONAL INC
1348 FIRST AMERICAN CORPORATION 1349 First Capital Realty Inc 1350 FIRST CITIZENS BCSHS -CL A
1351 FIRST HORIZON NATIONAL CORP 1352 FIRST INDUSTRIAL REALTY TR 1353 First Inland Bank
1354 FIRST MARBLEHEAD CORP/THE 1355 FIRST MIDWEST BANCORP INC/IL 1356 FIRST NIAGARA FINANCIAL GRP
1357 FIRST QUANTUM MINERALS LTD 1358 FIRST SOLAR INC 1359 FIRSTENERGY CORP
1360 FIRSTGROUP PLC 1361 FIRSTMERIT CORP 1362 FirstRand Ltd
1363 FISCHER (GEORG)-REG 1364 FISERV INC 1365 FKP PROPERTY GROUP
1366 FL Group HF 1367 FLAGSTONE REINSURANCE HOLDIN 1368 Fletcher Building Ltd
1369 Flextronics International Ltd 1370 FLIGHT CENTRE LIMITED 1371 FLIR SYSTEMS INC
1372 FLOWERS FOODS INC 1373 FLOWSERVE CORP 1374 FLSMIDTH & CO A/S
1375 Flughafen Wien AG 1376 Flughafen Zuerich AG 1377 FLUOR CORP
1378 FMC CORP 1379 FMC TECHNOLOGIES INC 1380 FNX MINING CO INC
1381 FOCUS ENERGY TRUST-UTS 1382 FOMENTO DE CONSTRUC Y CONTRA 1383 Fonciere des Murs
1384 FONCIERE DES REGIONS 1385 Fonciere Developpement Logements 1386 FONDIARTA-SAT SPA
1387 FOOT LOCKER INC 1388 Forbo Holding AG 1389 FORD MOTOR CO
1390 FORDING CANADIAN COAL TRUST 1391 FOREST CITY ENTERPRISES-CL A 1392 FOREST LABORATORIES INC
1393 FOREST OIL CORP 1394 Formuepleje Penta A/S 1395 FORT CHICAGO ENERGY-CLASS A
1396 FORTESCUE METALS GROUP LTD 1397 Forth Ports Plc 1398 FORTIS
1399 FORTIS INC 1400 Fortress Investment Group LLC 1401 FORTUM OYJ
1402 FORTUNE BRANDS INC 1403 FOSSIL INC 1404 FOSTER WHEELER LTD
1405 FOSTER' S GROUP LTD 1406 FOUNDATION COAL HOLDINGS INC 1407 FOUNDRY NETWORKS INC
1408 FOXCONN INTERNATIONAL HLDGS 1409 FPL GROUP INC 1410 FRANCE TELECOM SA
1411 FRANKLIN RESOURCES INC 1412 FRAPORT AG 1413 FRASER AND NEAVE LTD
1414 Fred Olsen Energy ASA 1415 FREDDIE MAC 1416 FREEPORT-MCMORAN COPPER
1417 FRESENIUS MEDICAL CARE AG & 1418 FRESENIUS MEDICAL CARE-ADR 1419 Fresenius SE
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1420 FRESH DEL MONTE PRODUCE INC 1421 FRIENDS PROVIDENT PLC 1422 Frigoglass SA
1423 Fromageries Bel SA 1424 FRONTIER OIL CORP 1425 FRONTLINE LTD
1426 FTI CONSULTING INC 1427 FUGRO NV-CVA 1428 FUJT ELECTRIC HOLDINGS CO LT
1429 FUJI FIRE & MARINE INSURANCE 1430 FUJT HEAVY INDUSTRIES LTD 1431 FUJI TELEVISION NETWORK INC
1432 FUJIFILM HOLDINGS CORP 1433 FUJIFILM HOLDINGS CORP-ADR 1434 FUJIKURA LTD
1435 FUJITSU LTD 1436 FUKUOKA FINANCIAL GROUP INC 1437 FUKUYAMA TRANSPORTING CO LTD
1438 FULTON FINANCIAL CORP 1439 FURUKAWA ELECTRIC CO LTD/THE 1440 FUTABA INDUSTRIAL CO LTD
1441 FUTURIS CORPORATION LIMITED 1442 G4S PLC 1443 GAFISA SA-ADR
1444 GAGFAH SA 1445 GAIL India Ltd 1446 Gallant Venture Ltd
1447 GALP ENERGIA SGPS SA-B SHRS 1448 GAMCO INVESTORS INC-A 1449 Game Group Plc
1450 GAMESA CORP TECNOLOGICA SA 1451 GAMESTOP CORP-CLASS A 1452 Gammon India Ltd
1453 GAMUDA BHD 1454 GANNETT CO 1455 GAP INC/THE
1456 GARDNER DENVER INC 1457 GARMIN LTD 1458 GARTNER INC
1459 GAS NATURAL SDG SA 1460 GATX CORP 1461 GAYLORD ENTERTAINMENT CO
1462 GAZ DE FRANCE 1463 Gazit Globe Ltd 1464 Gazprom 0AO
1465 Gazpromneft 0AO 1466 GEA GROUP AG 1467 Geberit AG
1468 GECINA SA 1469 Gelsenwasser AG 1470 Gemalto NV
1471 Gemina SpA 1472 GEMSTAR-TV GUIDE INTL INC 1473 GENCO SHIPPING & TRADING LTD
1474 GENENTECH INC 1475 GENERAL CABLE CORP 1476 GENERAL DYNAMICS CORP
1477 GENERAL ELECTRIC CO 1478 GENERAL GROWTH PROPERTIES 1479 GENERAL MILLS INC
1480 GENERAL MOTORS CORP 1481 Generale de Sante 1482 Genmab A/S
1483 GENPACT LTD 1484 GEN-PROBE INC 1485 GENTEX CORP
1486 GENTING BHD 1487 GENTING INTERNATIONAL PLC 1488 GENUINE PARTS CO
1489 GENWORTH FINANCIAL INC-CL A 1490 GENZYME CORP 1491 GEO GROUP INC/THE
1492 Georg Fischer AG 1493 George Weston Ltd 1494 Geox SpA
1495 GERDAU AMERISTEEL CORP 1496 Gerdau SA 1497 Gerresheimer AG
1498 GESTEVISION TELECINCO SA 1499 GETINGE AB-B SHS 1500 GETTY IMAGES INC
1501 GF1 GROUP INC 1502 GFK AG 1503 GILDAN ACTIVEWEAR INC
1504 GILEAD SCIENCES INC 1505 Gimv NV 1506 GIVAUDAN-REG
1507 GKN PLC 1508 Glanbia Plc 1509 GLAXOSMITHKLINE PLC
1510 GLG PARTNERS INC 1511 GLITNIR BANKI HF 1512 GLOBAL CROSSING LTD
1513 GLOBAL INDUSTRIES LTD 1514 GLOBAL PAYMENTS INC 1515 Globe Trade Centre SA
1516 Globex Utilidades SA 1517 GLORY LTD 1518 GLOVIS CO LTD
1519 GLOW ENERGY PCL 1520 GMARKET INC-ADR 1521 GMP CAPITAL TRUST
1522 GMR Infrastructure Ltd 1523 GN STORE NORD A/S 1524 Go-Ahead Group Plc
1525 Godrej Industries Ltd 1526 GOL LINHAS AEREAS INTEL-ADR 1527 GOLAR LNG LTD
1528 Gold Fields Ltd 1529 GOLD FIELDS LTD-SPONS ADR 1530 GOLDCORP INC
1531 Golden Agri-Resources Ltd 1532 GOLDEN TELECOM INC 1533 GOLDMAN SACHS GROUP INC
1534 GOODMAN FIELDER LTD 1535 GOODMAN GLOBAL INC 1536 GOODMAN GROUP
1537 GOODRICH CORP 1538 GOODYEAR TIRE & RUBBER CO 1539 GOOGLE INC-CL A
1540 GPT GROUP 1541 GRACO INC 1542 GRAFTECH INTERNATIONAL LTD
1543 GRAFTON GRP PLC-UTS 1544 GRANITE CONSTRUCTION INC 1545 GRANT PRIDECO INC
1546 Grasim Industries Ltd 1547 GREAT ATLANTIC & PAC TEA CO 1548 GREAT CANADIAN GAMING CORP
1549 GREAT PLAINS ENERGY INC 1550 GREAT-WEST LIFECO INC 1551 GREENE KING PLC
1552 GREENHILL & CO INC 1553 Greif Inc 1554 Grendene SA
1555 GREY WOLF INC 1556 GRIFOLS SA 1557 GROUPE BRUXELLES LAMBERT SA
1558 GROUPE DANONE 1559 GRUMA S. A. B. -SPONSORED ADR 1560 Gruma SAB de CV
1561 Grupo Aeroportuario del Centro Norte Sab 1562 Grupo Aeroportuario del Pacifico SA de C 1563 Grupo Aeroportuario del Sureste SAB de C
1564 GRUPO AEROPORTUARIO DEL-ADR 1565 GRUPO AEROPORTUARIO SUR-ADR 1566 Grupo Aval Acciones y Valores
1567 Grupo Bimbo SAB de CV 1568 GRUPO CATALANA OCCIDENTE SA 1569 Grupo Cementos de Chihuahua SAB de CV
1570 Grupo Elektra SA de CV 1571 GRUPO EMPRESARIAL ENCE SA 1572 Grupo Famsa SAB de CV
1573 GRUPO FERROVIAL 1574 Grupo Financiero Banorte SAB de CV 1575 Grupo Financiero Inbursa SA
1576 Grupo Mexico SAB de CV 1577 Grupo Modelo SAB de CV 1578 Grupo Nacional de Chocolates SA
1579 Grupo Televisa SA 1580 GRUPO TELEVISA SA-SPONS ADR 1581 GS ENGINEERING & CONSTRUCT
1582 GS HOLDINGS CORP 1583 GTC Real Estate NV 1584 Guararapes Confeccoes SA
1585 GUESS? INC 1586 Gulf Bank KSC 1587 Gulf Cable & Electrical IND
1588 Gulf Cement Co 1589 Gulf General Investment Co 1590 GUNMA BANK LTD/THE
1591 GUNNS LIMITED 1592 Guocoland Ltd 1593 GYMBOREE CORP
1594 H Lundbeck A/S 1595 H&R BLOCK INC 1596 H&R REAL ESTATE INVSTMNT-UTS
1597 I.B. FULLER CO. 1598 120 RETAILING CORP 1599 HACHIJUNT BANK LTD/THE
1600 HAEMONETICS CORP/MASS 1601 Hafslund ASA 1602 HAGEMEYER NV
1603 HAIN CELESTIAL GROUP INC 1604 flakon Invest AB 1605 HAKUHODO DY HOLDINGS INC
1606 Halfords Group PLC 1607 HALLIBURTON CO 1608 Halma PLC
1609 HAMAMATSU PHOTONICS KK 1610 HAMMERSON PLC 1611 HANA FINANCIAL GROUP
1612 Hanarotelecom Inc 1613 HANCOCK HOLDING CO 1614 HANESBRANDS INC
1615 HANG LUNG PROPERTIES LTD 1616 HANG SENG BANK LTD 1617 HANJIN HEAVY INDUS & CONST
1618 HANJIN SHIPPING 1619 HANKOOK TIRE CO LTD 1620 HANKYU HANSHIN HOLDINGS INC
1621 HANMI PHARM CO LTD 1622 HANNOVER RUECKVERSICHERU-REG 1623 HANOVER INSURANCE GROUP INC/
1624 HANSEN NATURAL CORPORATION 1625 HANWHA CHEMICAL CORP 1626 HANWHA CORPORATION
1627 HARLEY-DAVIDSON INC 1628 HARLEYSVILLE GROUP INC 1629 HARMAN INTERNATIONAL
1630 HARMONY GOLD MNG-SPON ADR 1631 HARRAH S ENTERTAINMENT INC 1632 HARRIS CORP
1633 HARRY WINSTON DIAMOND CORP 1634 HARSCO CORP 1635 HARTE-HANKS INC
1636 HARTFORD FINANCIAL SVCS GRP 1637 HARVEST ENERGY TRUST-UNITS 1638 HARVEY NORMAN HOLDINGS LTD
1639 HASBRO INC 1640 HASEKO CORP 1641 lavas SA
1642 HAWATTAN ELECTRIC INDS 1643 HAYS PLC 1644 B Fuller Co
1645 HBOS PLC 1646 [ICC INSURANCE HOLDINGS INC 1647 IICL Technologies Ltd
1648 HCP INC 1649 HDFC Bank Ltd 1650 HDFC BANK LTD-ADR
1651 HEALTH CARE REIT INC 1652 HEALTH MGMT ASSOCIATES INC-A 1653 HEALTH NET INC
1654 HEALTHCARE REALTY TRUST INC 1655 HEALTHCARE SERVICES GROUP 1656 HEALTHEXTRAS INC
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1657 HEALTHSCOPE LTD 1658 HEALTHSOUTH CORP 1659 HEALTHSPRING INC
1660 HEALTHWAYS INC 1661 HEARST-ARGYLE TELEVISION INC 1662 HEARTLAND EXPRESS INC
1663 HECLA MINING CO 1664 HEIDELBERGCEMENT AG 1665 HEIDELBERGER DRUCKMASCHINEN
1666 HEINEKEN HOLDING NV 1667 HEINEKEN NV 1668 HEIWA CORP
1669 Heliopolis Housing 1670 HELIX ENERGY SOLUTIONS GROUP 1671 Hellenic Technodomiki Tev SA
1672 HELLENIC TELECOM ORG-SP ADR 1673 HELLENIC TELECOMMUN ORGANIZA 1674 HELMERICH & PAYNE
1675 HENDERSON GROUP PLC-CDI 1676 HENDERSON LAND DEVELOPMENT 1677 HENKEL KGAA-VORZUG
1678 HENNES & MAURITZ AB-B SHS 1679 HENRY SCHEIN INC 1680 HERBALIFE LTD
1681 HERCULES INC 1682 HERCULES OFFSHORE INC 1683 HERMAN MILLER INC
1684 HERMES INTERNATIONAL 1685 Hlero Honda Motors Ltd 1686 HERSHEY CO/THE
1687 HERTZ GLOBAL HOLDINGS INC 1688 HESS CORP 1689 HEWITT ASSOCIATES INC-CL A
1690 HEWLETT-PACKARD CO 1691 HEXAGON AB-B SHS 1692 HEXCEL CORP
1693 HIGHVELD STEEL AND VANAD-ADR 1694 HIGHWOODS PROPERTIES INC 1695 HIGO BANK LTD/THE
1696 HIKARI TSUSHIN INC 1697 HILB ROGAL & HOBBS CO 1698 HILLENBRAND INDUSTRIES
1699 Hindalco Industries Ltd 1700 Hindustan Copper Ltd 1701 Hindustan Unilever LTD
1702 Hindustan Zinc Ltd 1703 HINO MOTORS LTD 1704 HIROSE ELECTRIC CO LTD
1705 HIROSHIMA BANK LTD/THE 1706 HISAMITSU PHARMACEUTICAL CO 1707 HITACHI CABLE LTD
1708 HITACHI CAPITAL CORP 1709 HITACHI CHEMICAL CO LTD 1710 HITACHI CONSTRUCTION MACHINE
1711 HITACHI HIGH-TECHNOLOGIES CO 1712 HITACHI KOKI CO LTD 1713 HITACHI KOKUSAT ELECTRIC INC
1714 HITACHI LTD 1715 HITACHI LTD -SPONS ADR 1716 HITACHI MAXELL LTD
1717 HITACHI METALS LTD 1718 HITACHI SOFTWARE ENGINEERING 1719 HITACHI TRANSPORT SYSTEM LTD
1720 HITE BREWERY CO LTD 1721 HITTITE MICROWAVE CORP 1722 1J HEINZ CO
1723 HLTH CORP 1724 M Sampoerna Thk PT 1725 INI CORP
1726 Hochschild Mining PLC 1727 HOCHTIEF AG 1728 HOKKAIDO ELECTRIC POWER CO
1729 HOKKOKU BANK LTD/THE 1730 HOKUHOKU FINANCIAL GROUP INC 1731 HOKURIKU ELECTRIC POWER CO
1732 HOLCIM LTD-REG 1733 olcim Philippines Inc 1734 HOLLY CORP
1735 HOLMEN AB-B SHARES 1736 HOLOGIC INC 1737 HOME CAPITAL GROUP INC
1738 HOME DEPOT INC 1739 HOME PROPERTIES INC 1740 HOME RETAIL GROUP
1741 Homeserve PLC 1742 HONAM PETROCHEMICAL CORP 1743 HONDA MOTOR CO LTD
1744 HONDA MOTOR CO LTD-SPONS ADR 1745 HONEYWELL INTERNATIONAL INC 1746 HIONG KONG & CHINA GAS
1747 HONG KONG EXCHANGES & CLEAR 1748 HONG LEONG BANK BERHAD 1749 HONGKONG ELECTRIC HOLDINGS
1750 HONGKONG LAND HOLDINGS LTD 1751 HORIBA LTD 1752 HORMEL FOODS CORP
1753 HORNBECK OFFSHORE SERVICES 1754 HOSIDEN CORP 1755 Hosken Consolidated Investments Ltd
1756 HOSPIRA INC 1757 HOSPITALITY PROPERTIES TRUST 1758 HOST HOTELS & RESORTS INC
1759 Hotel Properties Ltd 1760 HOTEL SHILLA CO LTD 1761 HOUSE FOODS CORPORATION
1762 Housing Development & Infrastructure Ltd 1763 Housing Development Finance Corp 1764 HOYA CORP
1765 HRPT PROPERTIES TRUST 1766 HSBC HOLDINGS PLC 1767 HSBC HOLDINGS PLC-SPONS ADR
1768 HUB GROUP INC-CL A 1769 HUBBELL INC -CL A 1770 Huber & Suhner AG
1771 HUDBAY MINERALS INC 1772 HUDSON CITY BANCORP INC 1773 Hufvudstaden AB
1774 Hugo Boss AG 1775 Huhtamaki Oy j 1776 HUMANA INC
1777 HUNT (JB) TRANSPRT SVCS INC 1778 Hunter Douglas NV 1779 HUNTINGTON BANCSHARES INC
1780 HUNTSMAN CORP 1781 HURON CONSULTING GROUP INC 1782 HUSKY ENERGY INC
1783 HUSQVARNA AB-B SHS 1784 HUTCHISON TELECOMMUNICAT-ADR 1785 HUTCHISON WHAMPOA LTD
1786 Hwange Colliery Co Ltd 1787 HYAKUGO BANK LTD/THE 1788 HYAKUJUSHI BANK LTD/THE
1789 Hyflux Ltd 1790 HYNIX SEMICONDUCTOR INC 1791 HYOSUNG CORPORATION
1792 HYPO REAL ESTATE HOLDING 1793 HYUNDAT AUTONET CO LTD 1794 HYUNDAT DEPT STORE CO
1795 HYUNDAT DEVELOPMENT COMPANY 1796 HYUNDAT ENGINEERING & CONST 1797 HYUNDAT HEAVY INDUSTRIES
1798 HYUNDAT MARINE & FIRE INS CO 1799 HYUNDAT MERCHANT MARINE 1800 HYUNDAT MIPO DOCKYARD
1801 HYUNDAT MOBIS 1802 HYUNDAT MOTOR CO 1803 HYUNDAT SECURITIES CO
1804 HYUNDAT STEEL CO 1805 TAC/ INTERACTIVECORP 1806 TAMGOLD CORP
1807 IAWS GROUP PLC 1808 IBERDROLA RENOVABLES 1809 IBERDROLA SA
1810 IBERIA LINEAS AER DE ESPANA 1811 IBIDEN CO LTD 1812 ICADE
1813 ICAP PLC 1814 ICICT Bank Ltd 1815 ICICT BANK LTD-SPON ADR
1816 Icon Plc 1817 ICON PLC — SPONSORED ADR 1818 ICONIX BRAND GROUP INC
1819 IDACORP INC 1820 IDB Development Corp Ltd 1821 Idea Cellular Ltd
1822 IDEARC INC 1823 IDEMITSU KOSAN CO LTD 1824 IDEX CORP
1825 IDEXX LABORATORIES INC 1826 IDFC Ltd 1827 IFA Hotels & Resorts
1828 IFIL-INVESTMENTS SPA 1829 I-Flex Solutions Ltd 1830 1G GROUP HOLDINGS PLC
1831 1GB CORPORATION BHD 1832 IGM FINANCIAL INC 1833 IHI CORP
1834 IHS INC-CLASS A 1835 1JM CORP BHD 1836 Iliad SA
1837 ILLINOIS TOOL WORKS 1838 ILLUMINA INC 1839 IMCLONE SYSTEMS
1840 IMERYS SA 1841 IMI PLC 1842 Immeubles de France
1843 IMMOEAST AG 1844 IMMOFINANZ AG 1845 IMMUCOR INC
1846 Impala Platinum Holdings Ltd 1847 Imperial Hotel Ltd 1848 IMPERTAL OIL LTD
1849 IMPERIAL TOBACCO GROUP PLC 1850 IMPERIAL TOBACCO GROUP-ADR 1851 Impregilo SpA
1852 IMS HEALTH INC 1853 INBEV NV 1854 INCHCAPE PLC
1855 INCITEC PIVOT LTD 1856 Indesit Co SpA 1857 India Cements Ltd
1858 Indiabulls Financial Services Ltd 1859 Indiabulls Real Estate Ltd 1860 Indian Hotels Co Ltd
1861 INDITEX 1862 Indocement Tunggal Prakarsa Thk PT 1863 Indofood Sukses Makmur Tbk PT
1864 INDRA SISTEMAS SA 1865 INDUSTRIAL ALLTANCE INSURANC 1866 INDUSTRIAL BANK OF KOREA
1867 Industrias Bachoco SAB de CV 1868 INDUSTRIAS BACHOCO SAB SP AD 1869 Industrias CH SAB de CV
1870 Industrias Penoles SAB de CV 1871 Industries Qatar 1872 INDUSTRIVARDEN AB-A SHS
1873 INERGY LP 1874 INFINEON TECHNOLOGIES AG 1875 INFORMA PLC
1876 INFORMATICA CORP 1877 Infosys Technologies Ltd 1878 INFOSYS TECHNOLOGIES-SP ADR
1879 ING CANADA INC 1880 ING GROEP NV-CVA 1881 ING INDUSTRIAL FUND
1882 ING OFFICE FUND 1883 INGERSOLL-RAND CO LTD-CL A 1884 INGRAM MICRO INC-CL A
1885 INMARSAT PLC 1886 INMET MINING CORPORATION 1887 INMOBILIARIA COLONIAL SA
1888 INPEX HOLDINGS INC 1889 INSURANCE AUSTRALIA GROUP 1890 INTEGRA LIFESCIENCES HOLDING
1891 INTEGRATED DEVICE TECH INC 1892 INTEGRYS ENERGY GROUP INC 1893 INTEL CORP
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1894 INTER PIPELINE FUND LP-A 1895 INTERACTIVE BROKERS GRO-CL A 1896 INTERACTIVE DATA CORP
1897 Intercell AG 1898 INTERCONTINENTAL HOTELS GROU 1899 INTERCONT INENTALEXCHANGE INC
1900 INTERMEC INC 1901 INTERMEDIATE CAPITAL GROUP 1902 INTERNATIONAL BANCSHARES CRP
1903 International Business Machines Corp 1904 International Container Term Services In 1905 International Financial Advisors
1906 International Flavors & Fragrances Inc 1907 International Game Technology 1908 International Nickel Indonesia Tbk PT
1909 INTERNATIONAL PAPER CO 1910 INTERNATIONAL POWER PLC 1911 International Rectifier Corp
1912 International Speedway Corp 1913 Interpipe Nizhnodniprovsky Pipe Rolling 1914 INTERPUBLIC GROUP OF COS INC
1915 Interserve PLC 1916 INTERSIL CORP -CL A 1917 INTERTEK GROUP PLC
1918 INTESA SANPAOLO 1919 INTL BUSINESS MACHINES CORP 1920 INTL FLAVORS & FRAGRANCES
1921 INTL GAME TECHNOLOGY 1922 INTL RECTIFIER CORP 1923 INTL SPEEDWAY CORP-CL A
1924 Intralot SA 1925 INTUIT INC 1926 INTUITIVE SURGICAL INC
1927 INVENSYS PLC 1928 Invercap SA 1929 INVERNESS MEDICAL INNOVATION
1930 Inversiones Argos SA 1931 INVESCO LTD 1932 INVESTEC PLC
1933 Investment Dar Co 1934 INVESTMENT TECHNOLOGY GROUP 1935 INVESTOR AB-B SHS
1936 INVESTORS BANCORP INC 1937 INVITROGEN CORP 1938 101 CORPORATION BHD
1939 101 Properties BHD 1940 10N GEOPHYSICAL CORP 1941 IPC HOLDINGS LTD
1942 Ipsen 1943 IRISH LIFE & PERMANENT PLC 1944 Irkutskenergo 0JSC
1945 IRON MOUNTAIN INC 1946 IRPC PCL 1947 ISETAN CO LTD
1948 1S1S PHARMACEUTICALS INC 1949 Isracl Chemicals Ltd 1950 Isracl Corp Ltd/The
1951 ISTAR FINANCIAL INC 1952 1SUZU MOTORS LTD 1953 Italcementi SpA
1954 Italian-Thai Development PCL 1955 Ttalmobiliare SpA 1956 ITC HOLDINGS CORP
1957 ITC Ltd 1958 ITINERE INFRAESTRUCTURA SA 1959 1T0 EN LTD
1960 ITOCHU CORP 1961 ITOCHU TECHNO-SOLUTIONS CORP 1962 ITOHAM FOODS INC
1963 ITRON INC 1964 ITT CORP 1965 ITT EDUCATIONAL SERVICES INC
1966 1TV PLC 1967 TVANHOE MINES LTD 1968 IVG IMMOBILIEN AG
1969 IVRCL Infrastructures & Projects Ltd 1970 1Y0 BANK LTD/THE 1971 1ZUMI CO LTD
1972 J CREW GROUP INC 1973 J FRONT RETAILING CO LTD 1974 J Sainsbury PLC
1975 J.C. PENNEY CO INC 1976 JABIL CIRCUIT INC 1977 JACK HENRY & ASSOCIATES INC
1978 JACK IN THE BOX INC 1979 JACOBS ENGINEERING GROUP INC 1980 JAFCO CO LTD
1981 Jaiprakash Associates Ltd 1982 JAMES HARDIE INDUSTRIES-CDI 1983 JANUS CAPITAL GROUP INC
1984 JAPAN AIRLINES CORP 1985 JAPAN ATRPORT TERMINAL CO 1986 JAPAN AVIATION ELECTRONICS
1987 JAPAN PETROLEUM EXPLORATION 1988 JAPAN STEEL WORKS LTD 1989 JAPAN TOBACCO INC
1990 JARDEN CORP 1991 JARDINE CYCLE & CARRIAGE LTD 1992 JARDINE STRATEGIC HLDGS LTD
1993 Jaybharat Textiles & Real Estate Ltd 1994 JB HI-FI LTD 1995 JB Hunt Transport Services Inc
1996 JC DECAUX SA 1997 JC Penney Co Inc 1998 JDS UNIPHASE CORP
1999 JEAN COUTU GROUP INC A 2000 JEFFERIES GROUP INC (NEW) 2001 Jelmoli Holding AG
2002 Jeronimo Martins SGPS SA 2003 JFE HOLDINGS INC 2004 JFE SHOJT HOLDINGS INC
2005 JGC CORP 2006 JHSF Participacoes SA 2007 Jindal Steel & Power Ltd
2008 JM AB 2009 JM SMUCKER CO/THE-NEW COMMON 2010 John Wood Group PLC
2011 JOHNSON & JOHNSON 2012 JOINSON CONTROLS INC 2013 JOINSON MATTHEY PLC
2014 JONES APPAREL GROUP INC 2015 JONES LANG LASALLE INC 2016 JOY GLOBAL INC
2017 JOYO BANK LTD/THE 2018 JPMORGAN CHASE & CO 2019 JS GROUP CORP
2020 JSR CORP 2021 JTEKT CORP 2022 JUBILEE MINES NL
2023 JULTUS BAER HOLDING AG-REG 2024 JUMBO SA 2025 JUNIPER NETWORKS INC
2026 Jupiter Telecommunications Co Ltd 2027 JUROKU BANK LTD/THE 2028 JYSKE BANK-REG
2029 K V PHARMACEUTICAL CO-CL B 2030 K+S AG 2031 Kaba Holding AG
2032 KABU. COM SECURITIES CO LTD 2033 KAGOME CO LTD 2034 KAGOSHIMA BANK LTD/THE
2035 KAISER ALUMINUM CORP 2036 KAJIMA CORP 2037 Kali Chemie AG
2038 KAMIGUMI CO LTD 2039 KANDENKO CO LTD 2040 KANEKA CORP
2041 KANGWON LAND INC 2042 KANSAT ELECTRIC POWER CO INC 2043 KANSAT PAINT CO LTD
2044 KANSAT URBAN BANKING CORP 2045 KANSAS CITY SOUTHERN 2046 KAO CORP
2047 KASIKORNBANK PCL 2048 KATOKICHI CO LTD 2049 KAUPTHING BANK
2050 KAWASAKI HEAVY INDUSTRIES 2051 KAWASAKI KISEN KAISHA LTD 2052 KAYDON CORP
2053 KAZAKHMYS PLC 2054 KB HOME 2055 KBC ANCORA
2056 KBC GROEP NV 2057 KBR INC 2058 KCC CORP
2059 KDDI CORP 2060 KETHAN ELECTRIC RAILWAY CO 2061 KETHIN CORP
2062 KETHIN ELEC EXPRESS RAILWAY 2063 KEIO CORP 2064 KEISEI ELECTRIC RAILWAY CO
2065 KEIYO BANK LTD/THE 2066 KELDA GROUP PLC 2067 KELLOGG CO
2068 Kemira 0YJ 2069 KENNAMETAL INC 2070 KEPPEL CORP LTD
2071 KEPPEL LAND LTD 2072 KERRY GROUP PLC-A 2073 KESA ELECTRICALS PLC
2074 KESKO OYJ-B SHS 2075 KEY ENERGY SERVICES INC 2076 KEYCORP
2077 KEYENCE CORP 2078 KEYERA FACILITIES INCOME FD 2079 KGHM Polska Miedz SA
2080 Khartsyzsky Trubny Z. 2081 KIA MOTORS CORPORATION 2082 KIKKOMAN CORP
2083 KILROY REALTY CORP 2084 KIMBERLY-CLARK CORP 2085 Kimberly-Clark de Mexico SAB de CV
2086 KIMCO REALTY CORP 2087 KINDEN CORP 2088 KINETIC CONCEPTS INC
2089 KING PHARMACEUTICALS INC 2090 Kingdom Holding Co 2091 Kingdom Hotel Investments
2092 KINGFISHER PLC 2093 KINGSPAN GROUP PLC 2094 KINNEVIK INVESTMENT AB-B
2095 KINROSS GOLD CORP 2096 KINTETSU CORP 2097 KIRBY CORP
2098 KIRIN HOLDINGS CO LTD 2099 KISSEI PHARMACEUTICAL CO LTD 2100 KIYO HOLDINGS INC
2101 KK DaVinci Advisors 2102 KKR Financial Holdings LLC 2103 Klabin SA
2104 KLA-TENCOR CORPORATION 2105 KLEPIERRE 2106 KLOECKNER & CO
2107 KNIGHT CAPITAL GROUP INC-A 2108 KNIGHT TRANSPORTATION INC 2109 KNM GROUP BHD
2110 KOBAYASHI PHARMACEUTICAL CO 2111 KOBE STEEL LTD 2112 Kobenhavns Lufthavne
2113 KOET CO LTD 2114 Koetitzer Ledertuch- und Wachstuch-Werke 2115 KOHLS CORP
2116 KOITO MANUFACTURING CO LTD 2117 KOKUYO CO LTD 2118 KOMATSU LTD
2119 Komercni Banka AS 2120 KOMERI CO LTD 2121 KOMORI CORP
2122 KONAMI CORP 2123 KONE 0YJ-B 2124 KONECRANES 0YJ
2125 KONICA MINOLTA HOLDINGS INC 2126 KONINKLIJKE AHOLD NV 2127 KONINKLIJKE BAM GROEP NV
2128 KONINKLIJKE DSM NV 2129 KONINKLIJKE KPN NV 2130 Koninkli jke Philips Electronics NV
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2131 Koninkli jke Vopak NV 2132 Konzum DD 2133 KOOKMIN BANK
2134 KOOKMIN BANK-SPON ADR 2135 KOREA ELECTRIC POWER CORP 2136 KOREA EXCHANGE BANK
2137 KOREA EXPRESS CO LTD 2138 KOREA GAS CORPORATION 2139 KOREA INVESTMENT HOLDINGS CO
2140 KOREA KUMHO PETROCHEMICAL CO 2141 KOREA LINE CORP 2142 KOREA ZINC CO LTD
2143 KOREAN AIR LINES CO LTD 2144 KOREAN REINSURANCE CO 2145 KOSE CORP
2146 KRAFT FOODS INC-CLASS A 2147 Krka dd Novo mesto 2148 KROGER CO
2149 Krones AG 2150 KRUNG THAT BANK PUB CO LTD 2151 KT CORP
2152 KT FREETEL CO LTD 2153 KT&G CORP 2154 KUALA LUMPUR KEPONG BHD
2155 KUBOTA CORP 2156 KUEHNE & NAGEL INTL AG-REG 2157 Kumba Iron Ore Ltd
2158 KUMHO INDUSTRIAL CO LTD 2159 Kungsleden AB 2160 Kuoni Reisen Holding AG
2161 KURARAY CO LTD 2162 KUREHA CORP 2163 KURITA WATER INDUSTRIES LTD
2164 Kuwait Cement Co 2165 Kuwait Finance House 2166 Kuwait Foods (Americana)
2167 Kuwait International Bank 2168 Kuzbassrazrezugol 2169 KV PHARMACEUTICAL CO-CL A
2170 KYOCERA CORP 2171 KYOWA HAKKO KOGYO CO LTD 2172 KYUSHU ELECTRIC POWER CO INC
2173 L-3 COMMUNICATIONS HOLDINGS 2174 LA SEDA DE BARCELONA-B 2175 LABORATORIOS ALMIRALL SA
2176 LABORATORY CRP OF AMER HLDGS 2171 LABRADOR IRON ORE ROYALTY TR 2178 LADBROKES PLC
2179 Lafarge Ciments/Morocco 2180 Lafarge Malayan Cement Berhad 2181 LAFARGE SA
2182 LAGARDERE S. C. A 2183 Laird Group Plc 2184 LAM RESEARCH CORP
2185 LAMAR ADVERTISING CO-CL A 2186 Lan Airlines SA 2187 LAN AIRLINES SA-SPON ADR
2188 LANCASTER COLONY CORP 2189 LAND & HOUSES PUB CO LTD 2190 LAND SECURITIES GROUP PLC
2191 Landesbank Berlin Holding AG 2192 LANDSBANKI ISLANDS HF 2193 LANDSTAR SYSTEM INC
2194 LANXESS 2195 Larsen & Toubro Ltd 2196 LAS VEGAS SANDS CORP
2197 LASALLE HOTEL PROPERTIES 2198 Lassila & Tikanoja Oyj 2199 LAWSON INC
2200 LAWSON SOFTWARE INC 2201 LAZARD LTD-CL A 2202 LEAP WIRELESS INTL INC
2203 LEAR CORP 2204 LEGAL & GENERAL GROUP PLC 2205 LEGG MASON INC
2206 LEGGETT & PLATT INC 2207 LEGRAND SA 2208 LEHMAN BROTHERS HOLDINGS INC
2209 LEIGHTON HOLDINGS LIMITED 2210 LEND LEASE CORP LIMITED 2211 LENNAR CORP-CL A
2212 LENNOX INTERNATIONAL INC 2213 Lenzing AG 2214 Leoni AG
2215 LEOPALACE21 CORP 2216 LEUCADIA NATIONAL CORP 2217 LEVEL 3 COMMUNICATIONS INC
2218 LEXMARK INTERNATIONAL INC-A 2219 LG CHEM LTD 2220 LG CORP
2221 LG DACOM CORP 2222 LG ELECTRONICS INC 2223 LG HOUSEHOLD & HEALTH CARE
2224 LG LIFE SCIENCES LTD 2225 LG. PHILIPS LCD CO LTD 2226 LG. PHILIPS LCD CO LTD-ADR
2227 LI & FUNG LTD 2228 Liberty Global Inc 2229 LIBERTY INTERNATIONAL PLC
2230 LIBERTY MEDIA CORP-CAP SER A 2231 LIBERTY MEDIA-INTERACTIVE A 2232 LIBERTY PROPERTY TRUST
2233 LIFE TIME FITNESS INC 2234 LIFECELL CORPORATION 2235 LIFEPOINT HOSPITALS INC
2236 LIG INSURANCE CO LTD 22317 LIHIR GOLD LTD 2238 LIMITED BRANDS INC
2239 LINAMAR CORP 2240 LINCARE HOLDINGS INC 2241 LINCOLN ELECTRIC HOLDINGS
2242 LINCOLN NATIONAL CORP 2243 Lindab International AB 2244 LINDE AG
2245 LINDT & SPRUENGLI AG-REG 2246 LINEAR TECHNOLOGY CORP 2247 LINN ENERGY LLC-UNITS
2248 LINTEC CORP 2249 LION CORP 2250 LION NATHAN LIMITED
2251 LIONS GATE ENTERTAINMENT COR 2252 Lippo Karawaci Tbk PT 2253 LIZ CLAIBORNE INC
2254 LKQ CORP 2255 LLOYDS TSB GROUP PLC 2256 LLOYDS TSB GROUP PLC -SP ADR
2257 LOBLAW COMPANIES LTD 2258 Localiza Rent A CAR 2259 LOCKHEED MARTIN CORP
2260 LOEWS CORP 2261 LOEWS CORP - CAROLINA GROUP 2262 LOGICACMG PLC
2263 LOGITECH INTERNATIONAL-REG 2264 Lojas Americanas SA 2265 Lojas Renner SA
2266 LONDON STOCK EXCHANGE GROUP 2267 LONGS DRUG STORES CORP 2268 LONMIN PLC
2269 LONZA GROUP AG-REG 2270 L’ OREAL 2271 LOTTE CHILSUNG BEVERAGE CO
2272 LOTTE CONFECTIONERY CO LTD 2273 LOTTE SHOPPING CO 2274 LOTTOMATICA SPA
2275 LOUISTANA-PACIFIC CORP 2276 LOWE"S COS INC 2271 LPP SA
2278 LS CABLE LTD 2279 LS INDUSTRIAL SYSTEMS 2280 LST CORP
2281 Ltd Brands Inc 2282 LUBRIZOL CORP 2283 Luka Koper
2284 LUKOIL 2285 LULULEMON ATHLETICA INC 2286 Lundbergforetagen AB
2287 LUNDIN MINING CORP 2288 LUNDIN PETROLEUM AB 2289 Lupatech SA
2290 LUXOTTICA GROUP SPA 2291 LUXOTTICA GROUP SPA-SPON ADR 2292 LVMH MOET HENNESSY LOUIS VUI
2293 M & T BANK CORP 2294 M Dias Branco SA 2295 M&T Bank Corp
2296 M6-Metropole Television 2297 Mabanee Co SAKC 2298 MABUCHI MOTOR CO LTD
2299 MACARTHUR COAL LTD 2300 MACDONALD DETTWILER & ASSOC 2301 MACERICH CO/THE
2302 MACK-CALT REALTY CORP 2303 MACQUARIE AIRPORTS 2304 MACQUARIE COMMUNICATIONS INF
2305 MACQUARIE COUNTRYWIDE TRUST 2306 MACQUARIE GROUP LTD 2307 Macquarie Infrastructure Co LLC
2308 MACQUARIE INFRASTRUCTURE GRP 2309 MACQUARIE KOREA INFRA FUND 2310 MACQUARIE OFFICE TRUST
2311 MACY' S INC 2312 Madras Cements Ltd 2313 MAGELLAN HEALTH SERVICES INC
2314 MAGNA INTERNATIONAL INC-CL A 2315 Magnesita SA 2316 Magnit 0AO
2317 Magnitogorsk Iron & Steel Works 2318 MAGNUM CORPORATION BHD 2319 MAGUIRE PROPERTIES INC
2320 MAGYAR TELEKOM TELE-SPON ADR 2321 MAHANAGAR TELEPHONE-ADR 2322 Mainova AG
2323 MAJOR DRILLING GROUP INTL 2324 Makhteshim-Agan Industries Ltd 2325 MAKITA CORP
2326 Makkah Construction and Development Co 2321 MALAYAN BANKING BHD 2328 MALAYSTA AIRPORTS HLDGS BHD
2329 MALAYSTAN AIRLINE SYSTEM BHD 2330 MALAYSTAN BULK CARRIERS BHD 2331 MAN AG
2332 MAN GROUP PLC 2333 Mandarin Oriental International Ltd 2334 MANITOBA TELECOM SVCS INC
2335 Manitou BF SA 2336 MANITOWOC COMPANY INC 2337 MANPOWER INC
2338 MANTECH INTERNATIONAL CORP-A 2339 MANULIFE FINANCIAL CORP 2340 MAPFRE SA
2341 MAPLE LEAF FOODS INC 2342 MARATHON OIL CORP 2343 MARFIN INVESTMENT GROUP SA
2344 Marfin Popular Bank Public Co Ltd 2345 Marfrig Frigorificos e Comercio de Alime 2346 MARINE HARVEST
2347 MARINER ENERGY INC 2348 Mariupolsky Metal-Y Z-D 2349 MARKEL CORP
2350 MARKS & SPENCER GROUP PLC 2351 Maroc Telecom 2352 MARRIOTT INTERNATIONAL-CL A
2353 MARSH & MCLENNAN COS 2354 MARSHALL & ILSLEY CORP 2355 MARTIN MARIETTA MATERIALS
2356 MARTINSA-FADESA SA 2357 MARUBENI CORP 2358 MARUI GROUP CO LTD
2359 MARUICHI STEEL TUBE LTD 2360 MARVEL ENTERTAINMENT INC 2361 MARVELL TECHNOLOGY GROUP LTD
2362 MASCO CORP 2363 MASIMO CORPORATION 2364 Masisa SA
2365 MASISA SA-ADR 2366 MASSEY ENERGY CO 2367 Massmart Holdings Ltd
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2368 MASTERCARD INC-CLASS A 2369 MATSUI SECURITIES CO LTD 2370 MATSUMOTOKTYOSHI HOLDINGS CO
2371 MATSUSHITA ELEC IND-SPON ADR 2372 MATSUSHITA ELECTRIC INDUST 2373 MATSUSHITA ELECTRIC WORKS
2374 MATSUYA CO LTD 2375 MATTEL INC 2376 MATTHEWS INTL CORP-CL A
2377 MAX CAPITAL GROUP LTD 2378 Maxim Integrated Products Inc 2379 Mayr Melnhof Karton AG
2380 MAZDA MOTOR CORP 2381 MB FINANCIAL INC 2382 MBIA INC
2383 MCAFEE INC 2384 MCCORMICK & CO-NON VTG SHRS 2385 MCDERMOTT INTL INC
2386 MCDONALD' S CORP 2387 McDonald’ s Holdings Co Japan Ltd 2388 MCGRAW-HILL COMPANIES INC
2389 MCKESSON CORP 2390 MDC HOLDINGS INC 2391 MDS INC
2392 MDU RESOURCES GROUP INC 2393 MEADWESTVACO CORP 2394 Mechel
2395 MECHEL-ADR 2396 MEDA AB-A SHS 2397 MEDAREX INC
2398 MEDCO HEALTH SOLUTIONS INC 2399 MEDIASET SPA 2400 MEDICEO PALTAC HOLDING CO
2401 MEDICIS PHARMACEUTICAL-CL A 2402 MEDIOBANCA SPA 2403 Medion AG
2404 MEDTRONIC INC 2405 MegaStudy Co Ltd 2406 Megaworld Corp
2407 MEGGITT PLC 2408 MEIJT DAIRIES CORP 2409 MEIJT SEIKA KAISHA LTD
2410 MEINL EUROPEAN LAND LTD-CERT 2411 MELCO PBL ENTERTAINMENT-ADR 2412 Melker Schorling AB
2413 MEMC ELECTRONIC MATERIALS 2414 Men' s Wearhouse Inc 2415 MENTOR CORP
2416 MERCADOLIBRE INC 2417 Mercator Poslovni Sistem 2418 Mercialys SA
2419 MERCK & CO. INC. 2420 MERCK KGAA 2421 MERCURY GENERAL CORP
2422 MEREDITH CORP 2423 MERIDIAN BIOSCIENCE INC 2424 MERITZ FIRE & MARINE INSURAN
2425 MERRILL LYNCH & CO INC 2426 METAL MANAGEMENT INC 2421 Mctall Zug AG
2428 Metalurgica Gerdau SA 2429 METAVANTE TECHNOLOGIES INC 2430 METCASH LTD
2431 METHANEX CORP 2432 METLIFE INC 2433 METRO AG
2434 METRO INC -A 2435 METROPCS COMMUNICATIONS INC 2436 METROVACESA SA
2437 METSO OYJ 2438 METTLER-TOLEDO INTERNATIONAL 2439 Mexichem SAB de CV
2440 MF GLOBAL LTD 2441 MFA MORTGAGE INVESTMENTS INC 2442 MGIC INVESTMENT CORP
2443 MGM MIRAGE 2444 MI DEVELOPMENTS INC-CLASS A 2445 MICHAEL PAGE INTERNATIONAL
2446 MICHELIN (CGDE)-B 2447 MICROCHIP TECHNOLOGY INC 2448 MICRON TECHNOLOGY INC
2449 MICROS SYSTEMS INC 2450 MICROSEMI CORP 2451 MICROSOFT CORP
2452 MID-AMERICA APARTMENT COMM 2453 MIDLAND CO 2454 Migros Turk TAS
2455 Mikhaylovskiy GOK 2456 MILLEA HOLDINGS INC 2457 Millennium & Copthorne Hotels PLC
2458 MILLENNIUM PHARMACEUTICALS 2459 MILLICOM INTL CELLULAR S.A. 2460 MILLIPORE CORP
2461 MINARA RESOURCES LTD 2462 MINE SAFETY APPLIANCES CO 2463 MINEBEA CO LTD
2464 MINERALS TECHNOLOGIES INC 2465 MINOR INTERNATIONAL PCL 2466 Minsur SA
2467 MIRACA HOLDINGS INC 2468 MIRAE ASSET SECURITIES CO LT 2469 MIRANT CORP
2470 MIRVAC GROUP 2471 MISC BHD 2472 MISUMI GROUP INC
2473 MISYS PLC 2474 MITCHELLS & BUTLERS PLC 2475 MITSUBISHI CHEMICAL HOLDINGS
2476 MITSUBISHI CORP 2471 MITSUBISHI ELECTRIC CORP 2478 MITSUBISHI ESTATE CO LTD
2479 MITSUBISHI GAS CHEMICAL CO 2480 MITSUBISHI HEAVY INDUSTRIES 2481 MITSUBISHI LOGISTICS CORP
2482 MITSUBISHI MATERIALS CORP 2483 MITSUBISHI MOTORS CORP 2484 MITSUBISHI RAYON CO LTD
2485 MITSUBISHI TANABE PHARMA 2486 MITSUBISHI UFJ FINANCIAL GRO 24817 MITSUBISHI UFJ LEASE & FINAN
2488 MITSUBISHI UFJ NICOS CO LTD 2489 MITSUI & CO LTD 2490 MITSUI & CO LTD-SPONS ADR
2491 MITSUI CHEMICALS INC 2492 MITSUI ENGINEER & SHIPBUILD 2493 MITSUI FUDOSAN CO LTD
2494 MITSUI MINING & SMELTING CO 2495 MITSUI OSK LINES LTD 2496 MITSUI SUMITOMO INSURANCE CO
2497 MITSUKOSHI LTD 2498 MITSUMI ELECTRIC CO LTD 2499 Mittal Steel Kryviy Rih
2500 Mixi Inc 2501 MIZUHO FINANCIAL GROUP INC 2502 MIZUHO FINANCIAL GROUP-ADR
2503 MIZUHO INVESTORS SECS CO LTD 2504 MIZUHO TRUST & BANKING CO 2505 MKS INSTRUMENTS INC
2506 MMC CORP BHD 2507 MMC Norilsk Nickel 2508 MMX Mineracao e Metalicos SA
2509 Mobile Telecommunications Co KSC 2510 Mobile Telesystems 0JSC 2511 MOBILE TELESYSTEMS-SP ADR
2512 MOBISTAR SA 2513 MOCHIDA PHARMACEUTICAL CO 2514 MODERN TIMES GROUP-B SHS
2515 MOHAWK INDUSTRIES INC 2516 MOL Hungarian Oil and Gas NyRt 2517 MOLEX INC -CL A
2518 MOLSON COORS BREWING CO -B 2519 Mondi Ltd 2520 Mondi Packaging Paper Swiecie SA
2521 MONDI PLC 2522 MONEX BEANS HOLDINGS INC 2523 MONSANTO CO
2524 MONSTER WORLDWIDE INC 2525 MONTPELIER RE HOLDINGS LTD 2526 MOODY” S CORP
2527 MOOG INC-CLASS A 2528 MORGAN STANLEY 2529 MORI SEIKI CO LTD
2530 MORNINGSTAR INC 2531 MOSAIC CO/THE 2532 Mosenergo TGK-3 0AO
2533 Mota Engil SGPS SA 2534 MOTOROLA INC 2535 MOUNT GIBSON IRON LTD
2536 Mr Price Group Ltd 2537 M-real 0OYJ 2538 MRV Engenharia e Participacoes SA
2539 MSC INDUSTRIAL DIRECT CO-A 2540 MSCI INC-A 2541 MIN Group Ltd
2542 MTR CORP 2543 MTU AERO ENGINES HOLDING AG 2544 MUELLER INDUSTRIES INC
2545 MUENCHENER RUECKVER AG-REG 2546 MULLEN GROUP INCOME FUND 2547 Multiplan Empreendimentos Imobiliarios S
2548 MURATA MANUFACTURING CO LTD 2549 MURCHISON METALS LTD 2550 MURPHY OIL CORP
2551 MUSASHINO BANK LTD/THE 2552 MYLAN INC 2553 MYRIAD GENETICS INC
2554 Mytilineos Holdings SA 2555 N Brown Group PLC 2556 NABORS INDUSTRIES LTD
2557 NABTESCO CORP 2558 Nagar juna Construction Co 2559 NAGASE & CO LTD
2560 NAGOYA RAILROAD CO LTD 2561 NAL OIL & GAS TRUST-UTS 2562 NALCO HOLDING CO
2563 NAMCO BANDAT HOLDINGS INC 2564 NAMHAE CHEMICAL CORP 2565 Nampak Ltd
2566 NANTO BANK LTD/THE 2567 NASDAQ STOCK MARKET INC 2568 Naspers Ltd
2569 National Aluminium Co Ltd 2570 NATIONAL AUSTRALIA BANK LTD 2571 National Bank of Abu Dhabi
2572 NATIONAL BANK OF CANADA 2573 NATIONAL BANK OF GREECE 2574 NATIONAL BANK OF GREECE -ADR
2575 National Bank of Kuwait 2576 NATIONAL CITY CORP 2571 NATIONAL EXPRESS GROUP PLC
2578 NATIONAL FINANCIAL PARTNERS 2579 NATIONAL FUEL GAS CO 2580 NATIONAL GRID PLC
2581 NATIONAL GRID PLC-SP ADR 2582 National Industries Group Holding 2583 NATIONAL INSTRUMENTS CORP
2584 National Investments Co/Kuwait 2585 NATIONAL OILWELL VARCO INC 2586 National Real Estate Co
2587 NATIONAL RETAIL PROPERTIES 2588 NATIONAL SEMICONDUCTOR CORP 2589 NATIONWIDE FINANCIAL SERV- A
2590 NATIONWIDE HEALTH PPTYS INC 2591 NATIXIS 2592 NAVTEQ CORP
2593 NBTY INC 2594 NCC AB 2595 NCR CORPORATION
2596 NDS GROUP PLC-SPONS ADR 2597 NEC CORP 2598 NEC ELECTRONICS CORP
2599 Nedbank Group Ltd 2600 NEOPOST SA 2601 NEPTUNE ORIENT LINES LTD
2602 NESTE OIL 0YJ 2603 Nestle India Ltd 2604 Nestle Malaysia Bhd
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2605 NESTLE SA-REG 2606 NET 1 UEPS TECHNOLOGIES INC 2607 NET SERVICOS DE COM-PR ADR
2608 NET Servicos de Comunicacao SA 2609 NETFLIX INC 2610 NETSUITE INC
2611 NETWORK APPLIANCE INC 2612 Network Healthcare Holdings Ltd 2613 NEUF CEGETEL
2614 NEUSTAR INC-CLASS A 2615 NEW JERSEY RESOURCES CORP 2616 NEW WORLD DEVELOPMENT
2617 NEW YORK COMMUNITY BANCORP 2618 NEW YORK TIMES CO -CL A 2619 NEWALLIANCE BANCSHARES INC
2620 NEWCREST MINING LIMITED 2621 NEWELL RUBBERMAID INC 2622 NEWFIELD EXPLORATION CO
2623 NEWMONT MINING CORP 2624 Newmont Mining Corp of Canada Ltd 2625 NEWS CORP-CDI CLASS B
2626 NEWS CORP-CL A 26217 NEXANS SA 2628 NEXEN INC
2629 Nexity 2630 NEXT PLC 2631 NGK INSULATORS LTD
2632 NGK SPARK PLUG CO LTD 2633 NH HOTELES SA 2634 NHK SPRING CO LTD
2635 NHN Corp 2636 NICE SYSTEMS LTD-SPONS ADR 2637 NICHIREI CORP
2638 NICOR INC 2639 NIDEC CORP 2640 NIDEC CORPORATION-ADR
2641 NIDEC SANKYO CORP 2642 NIFCO INC/JAPAN 2643 NTHON UNISYS LTD
2644 NIT HOLDINGS INC 2645 Nikanor PLC 2646 NIKE INC -CL B
2647 Nikko Cordial Corp 2648 NIKO RESOURCES LTD 2649 NIKON CORP
2650 NINTENDO CO LTD 2651 NIPPON ELECTRIC GLASS CO LTD 2652 NIPPON EXPRESS CO LTD
2653 NIPPON MEAT PACKERS INC 2654 NIPPON MINING HOLDINGS INC 2655 NIPPON OIL CORP
2656 NIPPON PAPER GROUP INC 2657 NIPPON SHEET GLASS CO LTD 2658 NIPPON SHOKUBAI CO LTD
2659 NIPPON STEEL CORP 2660 NIPPON SUISAN KAISHA LTD 2661 NIPPON TELEGRAPH & TELEPHONE
2662 NIPPON TELEVISION NETWORK 2663 NIPPON YUSEN 2664 NIPPONKOA INSURANCE CO LTD
2665 NIPRO CORP 2666 NISHI-NIPPON CITY BANK LTD 2667 NISHI-NIPPON RAILROAD CO LTD
2668 NISOURCE INC 2669 NISSAN CHEMICAL INDUSTRIES 2670 NISSAN MOTOR CO LTD
2671 NISSAN MOTOR CO LTD-SPON ADR 2672 NISSAN SHATAT CO LTD 2673 NISSAY DOWA GENERAL INS
2674 NISSHA PRINTING CO LTD 2675 NISSHIN SEIFUN GROUP INC 2676 NISSHIN STEEL CO LTD
2677 NISSHINBO INDUSTRIES INC 2678 NISSIN FOOD PRODUCTS CO LTD 2679 NITORI CO LTD
2680 NITTO DENKO CORP 2681 Nizhnekamsknef tekhim 2682 NKT HOLDING A/S
2683 NMDC Ltd 2684 NOBEL BIOCARE HOLDING AG-BR 2685 Nobia AB
2686 NOBLE CORP 2687 NOBLE ENERGY INC 2688 NOBLE GROUP LTD
2689 NOK CORP 2690 NOKIA CORP-SPON ADR 2691 NOKIA OYJ
2692 NOKIAN RENKAAT OYJ 2693 NOMURA HOLDINGS INC 2694 NOMURA REAL ESTATE HOLDINGS
2695 NOMURA RESEARCH INSTITUTE 2696 NONG SHIM CO LTD 2697 Norddeutsche Affinerie AG
2698 NORDEA BANK AB 2699 Nordex AG 2700 NORDSON CORP
2701 NORDSTROM INC 2702 NORFOLK SOUTHERN CORP 2703 NORSK HYDRO ASA
2704 NORTEL NETWORKS CORP 2705 NORTHBRIDGE FINANCIAL CORP 2706 NORTHEAST UTILITIES
2707 NORTHERN TRUST CORP 2708 NORTHROP GRUMMAN CORP 2709 NORTHUMBRIAN WATER GROUP PLC
2710 NORTHWEST AIRLINES CORP 2711 NORTHWEST BANCORP INC 2712 NORTHWEST NATURAL GAS CO
2713 NORTHWESTERN CORP 2714 Norwegian Property ASA 2715 NOVA CHEMICALS CORP
2716 NOVAGOLD RESOURCES INC 2717 NOVARTIS AG-REG 2718 NovaTek 0AO
2719 NOVELL INC 2720 NOVELLUS SYSTEMS INC 2721 NOVO NORDISK A/S-B
2722 Novolipetsk Steel 0JSC 2723 NOVO-NORDISK A/S-SPONS ADR 2724 Novoroscement
2125 Novorossiysk Commercial Sea Port 2726 NOVOZYMES A/S-B SHARES 2721 NRG ENERGY INC
2728 NS SOLUTIONS CORP 2729 NSK LTD 2730 NSTAR
2731 NTN CORP 2732 NTPC Ltd 2733 NTT DATA CORP
2734 NTT DOCOMO INC 2135 NTT DOCOMO INC-SPON ADR 2736 NTT URBAN DEVELOPMENT CORP
2737 NU SKIN ENTERPRISES INC - A 2738 NUANCE COMMUNICATIONS INC 2739 NUCOR CORP
2740 NUFARM LTD 2741 Nuh Cimento 2742 Nutreco Holding NV
2743 NUVASIVE INC 2744 NVIDIA CORP 2745 NVR INC
2746 NYMEX HOLDINGS INC 2747 NYSE EURONEXT 2748 0AO Aeroflot
2749 OBAYASHI CORP 2750 OBIC BUSINESS CONSULTANTS 2751 OBIC CO LTD
2752 OBRASCON HUARTE LAIN S.A. 2753 0C OERLIKON CORP AG-REG 2754 OCCIDENTAL PETROLEUM CORP
2755 OCEANEERING INTL INC 2756 ODAKYU ELECTRIC RAILWAY CO 21757 0df jell SE
2758 ODYSSEY RE HOLDINGS CORP 2759 OEST ELEKTRIZITATSWIRTS-A 21760 Ocsterreichische Post AG
2761 Oesterreichische Volksbanken AG 2762 OFFICE DEPOT INC 2763 OFFICEMAX INC
2764 OGAKT KYORITSU BANK LTD/THE 2765 OGE ENERGY CORP 2766 0GK-2 0AO
2767 0GK-3 0JSC 2768 0GK-4 0JSC 2769 0GK-6 0AO
21770 0il & Natural Gas Corp Ltd 2771 OIL SEARCH LTD 2772 OIL STATES INTERNATIONAL INC
2173 OILEXCO INCORPORATED 2774 0J1 PAPER CO LTD 2775 OKASAN HOLDINGS INC
21776 OKO BANK PLC-A 2771 OKUMA CORP 2778 OLAM INTERNATIONAL LTD
2179 Olav Thon Eindom A/S 2780 OLD MUTUAL PLC 2781 OLD NATL BANCORP/IN
2782 OLD REPUBLIC INTL CORP 2783 OLIN CORP 2784 OLYMPUS CORP
2785 OM GROUP INC 2786 OMEGA HEALTHCARE INVESTORS 2787 OMNICARE INC
2788 OMNICOM GROUP 2789 OMNITURE INC 2790 OMRON CORP
2791 OMV AG 2792 OMX AB 2793 ON SEMICONDUCTOR CORPORATION
2794 ONEBEACON INSURANCE GROUP LT 2795 ONEOK INC 2796 ONESTEEL LIMITED
2797 ONEX CORPORATION 2798 ONO PHARMACEUTICAL CO LTD 2799 ONWARD HOLDINGS CO LTD
2800 ONYX PHARMACEUTICALS INC 2801 OPAP SA 2802 Open Investments
2803 OPEN TEXT CORP 2804 OPTI CANADA INC 2805 OPTIONSXPRESS HOLDINGS INC
2806 ORACLE CORP 2807 ORACLE CORP JAPAN 2808 Orascom Construction Industries
2809 Orascom Hotels & Development 2810 Orascom Telecom Holding SAE 2811 Orbis SA
2812 ORBITAL SCIENCES CORP 2813 0’ REILLY AUTOMOTIVE INC 2814 Oresund Investment AB
2815 Organizacion Soriana SAB de CV 2816 ORICA LTD 2817 ORIENT EXPRESS HOTELS LTD -A
2818 ORIENTAL LAND CO LTD 2819 Orient-Express Hotels Ltd 2820 ORIGIN ENERGY LIMITED
2821 ORION CORP 2822 Orion Oyj 2823 ORIX - SPONSORED ADR
2824 ORIX CORP 2825 ORKLA ASA 2826 ORMAT TECHNOLOGIES INC
2827 Orpea 2828 OSAKA GAS CO LTD 2829 OSAKA TITANIUM TECHNOLOGIES
2830 OSHKOSH TRUCK CORP 2831 0ST PHARMACEUTICALS INC 2832 OTP Bank Nyrt
2833 OTSUKA CORP 2834 OUTOKUMPU OYJ 2835 OUTOTEC OYJ
2836 OVERSEA-CHINESE BANKING CORP 2837 OVERSEAS SHIPHOLDING GROUP 2838 Overseas Union Enterprise Ltd
2839 OWENS & MINOR INC 2840 OWENS CORNING INC 2841 OWENS-ILLINOIS INC
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2842 OXIANA LTD 2843 P G & E CORP 2844 PACCAR INC
2845 PACIFIC BRANDS LTD 2846 PACIFIC CORP 2847 PACIFIC METALS CO LTD
2848 PACKAGING CORP OF AMERICA 2849 PACTIV CORPORATION 2850 Paddy Power PLC
2851 PAGESJAUNES GROUPE 2852 PALADIN ENERGY LIMITED 2853 PALL CORP
2854 PAN AMERICAN SILVER CORP 2855 PAN AUSTRALIAN RESOURCES LTD 2856 PANAHOME CORP
2857 PANALPINA WELTTRANSPORT -REG 2858 PANERA BREAD COMPANY-CL A 2859 Pantaloon Retail India Ltd
2860 PARAMETRIC TECHNOLOGY CORP 2861 PAREXEL INTERNATIONAL CORP 2862 PARGESA HOLDING SA-BR
2863 PARK24 CO LTD 2864 PARKER HANNIFIN CORP 2865 Parkway Holdings Ltd
2866 Parmalat Brasil Industria de Alimentos S 2867 PARMALAT SPA 2868 PARQUESOL INMOBILIARIA SA
2869 Parsvnath Developers Ltd 2870 PARTNER COMMUNICATIONS-ADR 2871 PARTNERRE LTD
2872 Partners Group 2873 PartyGaming PLC 2874 PATRIOT COAL CORP
2875 PATTERSON COS INC 2876 PATTERSON-UTI ENERGY INC 2871 PAYCHEX INC
2878 PBG SA 2879 PCCW LTD 2880 PDG Realty SA Empreendimentos e Particip
2881 PDL BIOPHARMA INC 2882 Pcab AB 2883 PEABODY ENERGY CORP
2884 PEARSON PLC 2885 PEDIATRIX MEDICAL GROUP INC 2886 PEMBINA PIPELINE INC-TR UTS
2887 PENGROWTH ENERGY TRUST 2888 PENN NATIONAL GAMING INC 2889 PENN VIRGINIA CORP
2890 PENN WEST ENERGY TRUST 2891 PENNON GROUP PLC 2892 PENSKE AUTO GROUP INC
2893 PENTAIR INC 2894 PEOPLE" S UNITED FINANCIAL 2895 PEPCO HOLDINGS INC
2896 PEPST BOTTLING GROUP INC 2897 PEPSTAMERICAS INC 2898 PEPSICO INC
2899 Perdigao SA 2900 PERFORMANCE FOOD GROUP CO 2901 PERKINELMER INC
2902 PERNOD-RICARD SA 2903 PEROT SYSTEMS CORP-CL A 2904 PERPETUAL LTD
2905 PERRIGO CO 2906 PERSIMMON PLC 2907 Perusahaan Gas Negara PT
2908 Petkim Petrokimya Holding 2909 PETROBANK ENERGY & RESOURCES 2910 PETROBRAS ENERGIA-SPON ADR
2911 PETRO-CANADA 2912 Petrofac Ltd 2913 PETROHAWK ENERGY CORP
2914 Petrol Ofisi 2915 PETROLEO BRASILEIRO S. A. -ADR 2916 Petroleo Brasileiro SA
2917 PETROLEUM GEO-SERVICES 2918 PETRONAS DAGANGAN BHD 2919 PETRONAS GAS BHD
2920 PETROPLUS HOLDINGS AG 2921 PETSMART INC 2922 PEUGEOT SA
2923 PEYTO ENERGY TRUST 2924 PFIZER INC 2925 Pfleiderer AG
2926 PG&E Corp 2927 PHARMACEUTICAL PRODUCT DEVEL 2928 PHARMION CORP
2929 PHILADELPHIA CONS HLDG CO 2930 PHILIPPINE LONG DIST -SP ADR 2931 PHILIPS ELECTRONICS NV
2932 PHILIPS ELECTRONICS-NY SHR 2933 PHILLIPS-VAN HEUSEN 2934 PHOENIX COMPANIES INC
2935 Phoenix Mills Ltd 2936 Piaggio & C SpA 2937 Pick’'n Pay Stores Ltd
2938 PIEDMONT NATURAL GAS CO 2939 PIK Group 2940 PILGRIM S PRIDE CORP
2941 PINFRA 2942 PINNACLE ENTERTAINMENT INC 2943 PINNACLE WEST CAPITAL
2944 PIONEER CORP 2945 PIONEER NATURAL RESOURCES CO 2946 PIRAEUS BANK S. A
2947 Pirelli & C Real Estate SpA 2948 PIRELLI & C. 2949 PITNEY BOWES INC
2950 Placoplatre SA 2951 PLAINS EXPLORATION & PRODUCT 2952 Platinum Asset Mangement Ltd
2953 PLATINUM UNDERWRITERS HLDGS 2954 Playtech Ltd 2955 Plaza Centers NV
2956 PLEXUS CORP 2957 PLUM CREEK TIMBER CO 2958 PLUS EXPRESSWAYS BHD
2959 PMC - SIERRA INC 2960 PNC FINANCIAL SERVICES GROUP 2961 PNM RESOURCES INC
2962 PNOC Energy Development Corp 2963 POLARIS INDUSTRIES INC 2964 Polimex Mostostal SA
2965 POLO RALPH LAUREN CORP 2966 POLYCOM INC 2967 Polymetal
2968 Polyus Gold Co 2969 POOL CORP 2970 POPULAR INC
2971 PORSCHE AUTOMOBIL HLDG-PFD 2972 PORTLAND GENERAL ELECTRIC CO 2973 Portucel Empresa Produtora de Pasta ¢ Pa
2974 PORTUGAL TELECOM SGPS SA-REG 2975 POSCO 2976 Positivo Informatica SA
2977 POST PROPERTIES INC 2978 POTASH CORP OF SASKATCHEWAN 2979 POTLATCH CORP
2980 POWER CORP OF CANADA 2981 Power Finance Corp Ltd 2982 POWER FINANCIAL CORP
2983 Powszechna Kasa Oszczednosci Bank Polski 2984 Poyry Oyj 2985 PPB GROUP BERHAD
2986 PPG INDUSTRIES INC 29817 PPL CORPORATION 2988 PPR
2989 Praktiker Bau- und Heimwerkermaerkte AG 2990 PRAXAIR INC 2991 PRECISION CASTPARTS CORP
2992 PRECISION DRILLING TRUST 2993 PREMIER FOODS PLC 2994 Pretoria Portland Cement Co Ltd
2995 PRICELINE. COM INC 2996 PRIDE INTERNATIONAL INC 2997 PRINCIPAL FINANCIAL GROUP
2998 Privredna Banka Zagreb d.d. 2999 PROASSURANCE CORP 3000 PROCTER & GAMBLE CO
3001 PROGRESS ENERGY INC 3002 PROGRESS ENERGY TRUST 3003 PROGRESS SOFTWARE CORP
3004 PROGRESSIVE CORP 3005 PROLOGIS 3006 PROMISE CO LTD
3007 PROMOTORA DE INFOM SA -PRISA 3008 PROSAFE SE 3009 PROSEGUR COMP SEGURIDAD-REGD
3010 PROSIEBEN SAT.1 MEDIA AG-PFD 3011 PROSPERITY BANCSHARES INC 3012 PROTECTIVE LIFE CORP
3013 PROVIDENT ENERGY TRUST-UTS 3014 PROVIDENT FINANCIAL PLC 3015 PRUDENTIAL FINANCIAL INC
3016 PRUDENTIAL PLC 3017 Prysmian SpA 3018 PSP SWISS PROPERTY AG-REG
3019 PSS WORLD MEDICAL INC 3020 PSYCHIATRIC SOLUTIONS INC 3021 PT Astra International Tbk
3022 PT INDOSAT-ADR 3023 PT MULTIMEDIA SERVICOS 3024 PTT AROMATICS & REFINING PCL
3025 PTT CHEMICAL PCL 3026 PTT EXPLOR & PROD PUBLIC CO 3027 PTT PCL
3028 PUBLIC BANK BHD 3029 PUBLIC POWER CORP 3030 PUBLIC SERVICE ENTERPRISE GP
3031 PUBLIC STORAGE 3032 Public Warchousing Co KSC/The 3033 PUBLICIS GROUPE
3034 PUGET ENERGY INC 3035 PULTE HOMES INC 3036 PUMA AG
3037 PUNCH TAVERNS PLC 3038 Punj Lloyd Ltd 3039 PUSAN BANK
3040 Q.P. CORP 3041 QANTAS AIRWAYS LTD 3042 Qassim Cement
3043 Qatar Gas Transport Co Nakilat 3044 Qatar National Bank 3045 Qatar National Cement Co
3046 Qatar Shipping Co 3047 QBE INSURANCE GROUP LIMITED 3048 Q-CELLS AG
3049 QIAGEN N.V. 3050 QIMONDA AG-SPONSORED ADR 3051 QinetiQ PLC
3052 QLOGIC CORP 3053 QUALCOMM INC 3054 QUANEX CORP
3055 QUANTA SERVICES INC 3056 QUEBECOR INC -CL B 3057 QUEENSLAND GAS COMPANY LTD
3058 QUEST DIAGNOSTICS 3059 QUEST SOFTWARE INC 3060 QUESTAR CORP
3061 QUICKSILVER RESOURCES INC 3062 QUIKSILVER INC 3063 QUILMES INDUSTRIAL SA-ADR
3064 QUIMICA Y MINERA CHIL-SP ADR 3065 Quintain Estates & Development Plc 3066 QWEST COMMUNICATIONS INTL
3067 R.H. DONNELLEY CORP 3068 RADIOSHACK CORP 3069 Raffles Education Corp Ltd
3070 Raiffeisen Bank Aval 3071 RAIFFEISEN INTL BANK HOLDING 3072 RAK Properties
3073 Rakuten Inc 3074 RALCORP HOLDINGS INC 3075 Rallye SA
3076 RAMBUS INC 3077 Ramirent Oy j 3078 RAMSAY HEALTH CARE LIMITED
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3079 RANDGOLD RESOURCES LTD-ADR 3080 Randon Participacoes SA 3081 RANDSTAD HOLDING NV
3082 RANGE RESOURCES CORP 3083 Raspadskaya 3084 RATCHABURI ELEC GEN HODG PUB
3085 Rational AG 3086 RATOS AB-B SHS 3087 RAUTARUUKKI 0YJ
3088 RAYMOND JAMES FINANCIAL INC 3089 RAYONIER INC 3090 RAYTHEON COMPANY
3091 RBC Information Systems 3092 RCS MediaGroup SpA 3093 Real Estate / Saudi Arabia
3094 REALTA BUSINESS SA 3095 REALTY INCOME CORP 3096 RECKITT BENCKISER GROUP PLC
3097 RED BACK MINING INC 3098 RED ELECTRICA DE ESPANA 3099 RED HAT INC
3100 Redecard SA 3101 REDWOOD TRUST INC 3102 Recce Australia Ltd
3103 REED ELSEVIER NV 3104 REED ELSEVIER PLC 3105 REGAL BELOIT CORP
3106 REGAL ENTERTAINMENT GROUP-A 3107 Regal-Beloit Corp 3108 REGENCY CENTERS CORP
3109 REGENCY ENERGY PARTNERS LP 3110 REGENERON PHARMACEUTICALS 3111 REGIONS FINANCIAL CORP
3112 REGIS CORP 3113 Regus Group PLC 3114 REINSURANCE GROUP OF AMERICA
3115 REITMANS (CANADA) LTD —CL A 3116 Reliance Capital Ltd 3117 Reliance Communications Ltd
3118 Reliance Energy Ltd 3119 Reliance Industries Ltd 3120 RELIANCE STEEL & ALUMINUM
3121 RELTANT ENERGY INC 3122 RENATSSANCERE HOLDINGS LTD 3123 RENAULT SA
3124 RENEWABLE ENERGY CORP AS 3125 RENGO CO LTD 3126 RENTOKIL INITIAL PLC
3127 REpower Systems AG 3128 REPSOL YPF SA 3129 REPUBLIC SERVICES INC
3130 RESEARCH IN MOTION 3131 RESMED INC 3132 RESMED INC-CDI
3133 RESOLUTION PLC 3134 RESONA HOLDINGS INC 3135 Resorts World Bhd
3136 RESPIRONICS INC 3137 Reunert Ltd 3138 REUTERS GROUP PLC
3139 REXAM PLC 3140 Rexel SA 3141 REYAL URBIS SA
3142 REYNOLDS AMERICAN INC 3143 RGI International Ltd 3144 RH Donnelley Corp
3145 RHB CAPITAL BHD 3146 RHEINMETALL AG 3147 RHJ International
3148 RHODIA SA - REGR 3149 RHOEN-KLINIKUM AG 3150 Richter Gedeon Nyrt
3151 RICOH CO LTD 3152 RIETER HOLDING AG-REG 3153 Rightmove PLC
3154 RINNAI CORP 3155 RIO TINTO LTD 3156 RIO TINTO PLC
3157 RIO TINTO PLC-SPON ADR 3158 RIOCAN REAL ESTATE INVST TR 3159 RioZim Ltd
3160 Ripley Corp SA 3161 Risanamento SpA 3162 RISKMETRICS GROUP INC
3163 RITCHIE BROS. AUCTIONEERS 3164 RITE AID CORP 3165 RIVERBED TECHNOLOGY INC
3166 RIVERSDALE MINING LTD 3167 Riyad Bank 3168 RLI CORP
3169 ROBBINS & MYERS INC 3170 ROBERT HALF INTL INC 3171 ROCHE HOLDING AG-GENUSSCHEIN
3172 ROCK-TENN COMPANY —CL A 3173 ROCKWELL AUTOMATION INC 3174 ROCKWELL COLLINS INC.
3175 ROCKWOOD HOLDINGS INC 3176 ROCKWOOL INTL A/S-B SHS 3171 ROFIN-SINAR TECHNOLOGIES INC
3178 ROGERS COMMUNICATIONS -CL B 3179 ROHM AND HAAS CO 3180 ROHM CO LTD
3181 ROHTO PHARMACEUTICAL CO LTD 3182 ROLLINS INC 3183 ROLLS-ROYCE GROUP PLC
3184 RONA INC 3185 ROPER INDUSTRIES INC 3186 Rosneft 0il Co
3187 ROSS STORES INC 3188 Rossi Residencial SA 3189 ROSTELECOM-SPONSORED ADR
3190 ROTHMANS INC 3191 Rotork Plc 3192 ROWAN COMPANIES INC
3193 ROYAL & SUN ALLIANCE INS GRP 3194 ROYAL BANK OF CANADA 3195 ROYAL BANK OF SCOTLAND GROUP
3196 ROYAL CARIBBEAN CRUISES LTD 3197 ROYAL DUTCH SHELL PLC-A SHS 3198 Royal KPN NV
3199 RPC INC 3200 RPM INTERNATIONAL INC 3201 RPS Group Plc
3202 RR DONNELLEY & SONS CO 3203 RSC HOLDINGS INC 3204 RTI INTERNATIONAL METALS INC
3205 RTL Group SA 3206 RUDDICK CORP 3207 RUSSEL METALS INC
3208 Ruukki Group Oyj 3209 RWE AG 3210 RYANAIR HOLDINGS PLC
3211 RYANAIR HOLDINGS PLC-SP ADR 3212 RYDER SYSTEM INC 3213 RYLAND GROUP INC
3214 RYOHIN KEIKAKU CO LTD 3215 S1 CORPORATION 3216 Sa des Ciments Vicat
3217 SABMILLER PLC 3218 SACI Falabella 3219 SACYR VALLEHERMOSO SA
3220 Sadia SA 3221 SAFCO 3222 SAFECO CORP
3223 SAFEWAY INC 3224 SAFRAN SA 3225 SAGAMI RAILWAY CO LTD
3226 SAGE GROUP PLC (THE) 3227 Sahara Petrochemical Co 3228 SAIC INC
3229 SAINSBURY (J) PLC 3230 SATPEM 3231 SAKS INC
3232 SALESFORCE. COM INC 3233 SALLY BEAUTY HOLDINGS INC 3234 SALZGITTER AG
3235 Samba Financial Group 3236 SAMPO OYJ-A SHS 3237 SAMSUNG CARD CO
3238 SAMSUNG CORPORATION 3239 SAMSUNG ELECTRO-MECHANICS CO 3240 SAMSUNG ELECTRONICS CO LTD
3241 SAMSUNG ENGINEERING CO LTD 3242 SAMSUNG FINE CHEMICALS CO 3243 SAMSUNG FIRE & MARINE INS
3244 SAMSUNG HEAVY INDUSTRIES 3245 SAMSUNG SDI CO LTD 3246 SAMSUNG SECURITIES CO LTD
3247 SAMSUNG TECHWIN CO LTD 3248 San Miguel Corp 3249 SANDISK CORP
3250 SANDRIDGE ENERGY INC 3251 SANDVIK AB 3252 SAN-IN GODO BANK LTD/THE
3253 SANKYO CO LTD 3254 SANKYU INC 3255 Sanlam Ltd
3256 SANOF I-AVENTIS 3257 SANOMAWSOY 0YJ 3258 SANTEN PHARMACEUTICAL CO LTD
3259 SANTOS LTD 3260 SANWA HOLDINGS CORP 3261 SANYO ELECTRIC CO LTD
3262 Sao Paulo Alpargatas SA 3263 SAP AG 3264 Sappi Ltd
3265 SAPPI LTD -SPONSORED ADR 3266 SAPPORO HOKUYO HOLDINGS INC 3267 SAPPORO HOLDINGS LTD
3268 SAPUTO INC 3269 SARA LEE CORP 3270 SAS AB
3271 SASKATCHEWAN WHEAT POOL 3272 Sasol Ltd 3273 SASOL LTD-SPONSORED ADR
3274 Satyam Computer Services Ltd 3275 SATYAM COMPUTER SERVICES-ADR 3276 Saudi Basic Industries Corp
3277 Saudi British Bank 3278 Saudi Cement 3279 Saudi Electricity Co
3280 Saudi Industrial Investment Group 3281 Saudi International Petrochemical Co 3282 Saudi Investment Bank
3283 Saudi Kayan Petrochemical Co 3284 Saudi Telecom Co 3285 SAVA
3286 SAVIENT PHARMACEUTICALS INC 3287 SAVOLA 3288 SAVVIS INC
3289 SBA COMMUNICATIONS CORP-CL A 3290 Sberbank 3291 SBI E*trade Securities Co Ltd
3292 SBI HOLDINGS INC 3293 SBM OFFSHORE NV 3294 SCA Hygiene Products AG
3295 SCANTA AB-B SHS 3296 SCHERING-PLOUGH CORP 3297 SCHIBSTED ASA
3298 SCHINDLER HOLDING-PART CERT 3299 SCHLUMBERGER LTD 3300 SCHNEIDER ELECTRIC SA
3301 SCHNITZER STEEL INDS INC-A 3302 SCHOLASTIC CORP 3303 SCHRODERS PLC
3304 Schulthess Group 3305 SCHWAB (CHARLES) CORP 3306 Schwarz Pharma AG
3307 SCIENTIFIC GAMES CORP-A 3308 SCOR SE 3309 SCOTTISH & NEWCASTLE PLC
3310 SCOTTISH & SOUTHERN ENERGY 3311 SCOTTS MIRACLE-GRO CO-CL A 3312 SEABOARD CORP
3313 SEACOR HOLDINGS INC 3314 SEADRILL LTD 3315 SEAGATE TECHNOLOGY
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3316 SEALED AIR CORP 3317 SEARS CANADA INC 3318 SEARS HOLDINGS CORP
3319 SEASPAN CORP 3320 SEAT PAGINE GIALLE 3321 SEB SA
3322 Seche Environnement SA 3323 Sechilienne-Sidec 3324 Seco Tools
3325 SECOM CO LTD 3326 SECURITAS AB-B SHS 3321 Securitas Direct AB
3328 Securities House 3329 SEEK LTD 3330 SEGA SAMMY HOLDINGS INC
3331 SEGRO PLC 3332 SET INVESTMENTS COMPANY 3333 SEIKO EPSON CORP
3334 SEINO HOLDINGS CO LTD 3335 SEKISUT CHEMICAL CO LTD 3336 SEKISUT HOUSE LTD
3337 SELECTIVE INSURANCE GROUP 3338 Semapa-Sociedade de Investimento e Gesta 3339 SEMBCORP INDUSTRIES LTD
3340 SEMBCORP MARINE LTD 3341 Semen Gresik Persero Thk PT 3342 SEMPRA ENERGY
3343 SENIOR HOUSING PROP TRUST 3344 SENSIENT TECHNOLOGIES CORP 3345 SEOUL BROADCASTING SYSTEM
3346 SEPRACOR INC 3347 SERCO GROUP PLC 3348 SERVICE CORP INTERNATIONAL
3349 SES-FDR 3350 SEVEN & I HOLDINGS CO LTD 3351 SEVEN NETWORK LIMITED
3352 Seventh Continent 3353 SEVERN TRENT PLC 3354 Severstal
3355 SFCG CO LTD 3356 SGL CARBON AG 3357 SGS SA-REG
3358 SHARP CORP 3359 SHAW COMMUNICATIONS INC-B 3360 SHAW GROUP INC
3361 SHAWCOR LTD 3362 SHELL REFINING CO (F.0.M.) 3363 SHERRITT INTERNATIONAL CORP
3364 SHERWIN-WILLIAMS CO/THE 3365 SHIGA BANK LTD/THE 3366 SHIKOKU ELECTRIC POWER CO
3367 SHIMA SEIKI MFG LTD 3368 SHIMACHU CO LTD 3369 SHIMADZU CORP
3370 SHIMAMURA CO LTD 3371 SHIMANO INC 3372 SHIMIZU CORP
3373 SHIN CORP PCL 3374 SHIN-ETSU CHEMICAL CO LTD 3375 SHINHAN FINANCIAL GROUP LTD
3376 SHINKO ELECTRIC INDUSTRIES 33717 SHINKO SECURITIES CO LTD 3378 SHINSEGAE CO LTD
3379 SHINSET BANK LTD 3380 SHIONOGI & CO LTD 3381 SHIP FINANCE INTL LTD
3382 SHIRE PLC 3383 SHISEIDO CO LTD 3384 SHIZUOKA BANK LTD/THE
3385 SHOPPERS DRUG MART CORP 3386 SHOWA DENKO K K 3387 SHOWA SHELL SEKIYU KK
3388 SIA ENGINEERING CO LTD 3389 SIAM CEMENT PUBLIC CO LTD 3390 SIAM CITY CEMENT PUB CO LTD
3391 SIAM COMMERCIAL BANK PUB CO 3392 Sibirskiy Cement 3393 Sidi Kerir Petrochemcials Co
3394 SIEMENS AG-REG 3395 Siemens India Ltd 3396 SIERRA HEALTH SERVICES INC
3397 SIERRA PACIFIC RESOURCES 3398 SIG PLC 3399 SIGMA DESIGNS INC
3400 SIGMA PHARMACEUTICALS LTD 3401 SIGMA-ALDRICH 3402 SIGNET GROUP PLC
3403 SIKA AG-BR 3404 SILGAN HOLDINGS INC 3405 Silic
3406 SILICON LABORATORIES INC 3407 Siloviye Mashiny 3408 SILVER STANDARD RESOURCES
3409 SILVER WHEATON CORP 3410 SILVERCORP METALS INC 3411 Silvinit
3412 SIME DARBY BERHAD 3413 SIMON PROPERTY GROUP INC 3414 SIMPSON MANUFACTURING CO INC
3415 SIMS GROUP LTD 3416 SINA CORP 3417 SINGAPORE AIRLINES LTD
3418 Singapore Airport Terminal Services Ltd 3419 SINGAPORE EXCHANGE LTD 3420 Singapore Land Ltd
3421 Singapore Post Ltd 3422 SINGAPORE PRESS HOLDINGS LTD 3423 SINGAPORE TECHNOLOGIES ENG
3424 SINGAPORE TELECOMM-CDI 3425 SINO GOLD MINING LTD 3426 SINO LAND CO
3427 SINO-FOREST CORPORATION 3428 SIRIUS SATELLITE RADIO INC 3429 SIRONA DENTAL SYSTEMS INC
3430 Sistema JSFC 3431 Sistema-Hals 3432 SK CHEMICALS CO LTD
3433 SK ENERGY CO LTD 3434 SK HOLDINGS CO LTD 3435 SK NETWORKS CO LTD
3436 SK SECURITIES CO LTD 3437 SK TELECOM 3438 SKANDINAVISKA ENSKILDA BAN-A
3439 SKANSKA AB-B SHS 3440 SKF AB-B SHARES 3441 Sky City Entertainment Group Ltd
3442 SKY PERFECT JSAT CORP 3443 SKYWEST INC 3444 SKYWORKS SOLUTIONS INC
3445 SL GREEN REALTY CORP 3446 Sligro Food Group NV 3447 SLM CORP
3448 SM Investments Corp 3449 SM Prime Holdings Inc 3450 SMC CORP
3451 SMITH & NEPHEW PLC 3452 SMITH (A.0.) CORP 3453 SMITH INTERNATIONAL INC
3454 SMITHFIELD FOODS INC 3455 SMITHS GROUP PLC 3456 SMRT Corp Ltd
3457 Smurfit Kappa Group PLC 3458 SMURFIT-STONE CONTAINER CORP 3459 SNAM RETE GAS
3460 SNAP-ON INC 3461 SNC-LAVALIN GROUP INC 3462 Sobha Developers Ltd
3463 Sociedad General de Aguas de Barcelona S 3464 Sociedad Minera Cerro Verde SA 3465 Societa Iniziative Autostradali e Serviz
3466 Societe BIC SA 3467 Societe Des Autoroutes Paris-Rhin-Rhone 3468 Societe des Bains de Mer et du Cercle de
3469 Societe Fonciere Financiere et de Partic 3470 Societe Fonciere Lyonnaise SA 3471 SOCIETE GENERALE
3472 Societe Television Francaise 1 3473 SODEXHO ALLIANCE SA 3474 SOFTBANK CORP
3475 Software AG 3476 SOGECABLE 3471 SOHGO SECURITY SERVICES CO
3478 SOHU. COM INC 3479 S-0IL CORPORATION 3480 SOJITZ CORP
3481 SOL MELIA SA 3482 SOLARIA ENERGIA Y MEDIO AMBI 3483 SOLARWORLD AG
3484 SOLERA HOLDINGS INC 3485 Solidere 3486 SOLVAY SA
3487 Somfy SA 3488 SOMPO JAPAN INSURANCE INC 3489 Sonae SGPS SA
3490 Songbird Estates PLC 3491 SONIC AUTOMOTIVE INC-CLASS A 3492 SONIC CORP
3493 SONIC HEALTHCARE LTD 3494 SONOCO PRODUCTS €O 3495 SONOVA HOLDING AG-REG
3496 SONY CORP 3497 SONY FINANCIAL HOLDINGS INC 3498 Sorouh Real Estate Co
3499 SOS CUETARA SA 3500 SOTHEBY' S 3501 SOUTH FINANCIAL GROUP INC
3502 SOUTH JERSEY INDUSTRIES 3503 South Ore Mining & Processing Franchise 3504 SOUTHERN CO
3505 SOUTHERN COPPER CORP 3506 Southern Copper Corp/Peru 3507 Southern Cross Healthcare Ltd
3508 Southern Province Cement Co 3509 SOUTHERN UNION CO 3510 SOUTHWEST AIRLINES CO
3511 SOUTHWEST GAS CORP 3512 SOUTHWESTERN ENERGY CO 3513 Souza Cruz SA
3514 SOVEREIGN BANCORP INC 3515 SP AUSNET 3516 SP SETIA BHD
3517 SPARK INFRASTRUCTURE GROUP 3518 SPECTRA ENERGY CORP 3519 Spectris PLC
3520 SPEEDWAY MOTORSPORTS INC 3521 Spirax-Sarco Engineering Plc 3522 SPIRIT AEROSYSTEMS HOLD-CL A
3523 Sponda OYJ 3524 Sports Direct International PLC 3525 SPRINT NEXTEL CORP
3526 SPX CORP 35217 SQUARE ENIX CO LTD 3528 SRA INTERNATIONAL INC-CL A
3529 Ssab Svenskt Stal AB 3530 SSANGYONG CEMENT IND 3531 ST GEORGE BANK LIMITED
3532 St Joe Co/The 3533 ST JUDE MEDICAL INC 3534 ST MARY LAND & EXPLORATION
3535 ST Modwen Properties PLC 3536 STADA ARZNEIMITTEL AG 3537 STAGECOACH GROUP PLC
3538 STANCORP FINANCIAL GROUP 3539 Standard Bank Group Ltd 3540 STANDARD CHARTERED PLC
3541 STANDARD LIFE PLC 3542 STANLEY ELECTRIC CO LTD 3543 STANLEY WORKS/THE
3544 STANTEC INC 3545 STAPLES INC 3546 STARBUCKS CORP
3547 STARHUB LTD 3548 STARWOOD HOTELS & RESORTS 3549 STATE AUTO FINANCIAL CORP
3550 STATE STREET CORP 3551 STATOILHYDRO ASA 3552 STATS ChipPAC Ltd
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3553 Steel Authority Of India Ltd 3554 STEEL DYNAMICS INC 3555 STEELCASE INC-CL A
3556 Steinhoff International Holdings Ltd 3557 STERICYCLE INC 3558 STERIS CORP
3559 Sterlite Industries India Ltd 3560 STERLITE INDUSTRIES INDI-ADR 3561 STMICROELECTRONICS NV
3562 STOCKLAND 3563 Stockmann Oyj Abp 3564 Stolt-Nielsen SA
3565 STONE ENERGY CORP 3566 STORA ENSO OYJ-R SHS 3567 STOREBRAND ASA
3568 Stork NV 3569 STRABAG AG 3570 STRAITS RESOURCES LIMITED
3571 Straits Trading Co Ltd 3572 STRATEGIC HOTELS & RESORTS 1 3573 Straumann Holding AG
3574 Straumur-Burdaras Fjarfestingabanki hf 3575 STRAYER EDUCATION INC 3576 STRYKER CORP
3577 STUDENT LOAN CORP 3578 STX CORPORATION 3579 STX ENGINE CO LTD
3580 STX PAN OCEAN CO LTD 3581 STX SHIPBUILDING CO LTD 3582 Subsea 7 Inc
3583 Sued-Chemie AG 3584 Suedzucker AG 3585 Suez Cement
3586 SUEZ SA 3587 SUGI PHARMACY CO LTD 3588 SULZER AG-REG
3589 SUMCO CORP 3590 SUMITOMO BAKELITE CO LTD 3591 SUMITOMO CHEMICAL CO LTD
3592 SUMITOMO CORP 3593 SUMITOMO ELECTRIC INDUSTRIES 3594 SUMITOMO FORESTRY CO LTD
3595 SUMITOMO HEAVY INDUSTRIES 3596 SUMITOMO METAL INDUSTRIES 3597 SUMITOMO METAL MINING CO LTD
3598 SUMITOMO MITSUI FINANCIAL GR 3599 SUMITOMO REAL ESTATE SALES 3600 SUMITOMO REALTY & DEVELOPMNT
3601 SUMITOMO RUBBER INDUSTRIES 3602 SUMITOMO TRUST & BANKING CO 3603 SUN HUNG KAT PROPERTIES
3604 Sun Interbrew Ukraine 3605 Sun International Ltd 3606 SUN LIFE FINANCIAL INC
3607 SUN MICROSYSTEMS INC 3608 Sun Pharmaceutical Industries Ltd 3609 Sun TV Network Ltd
3610 SUNCOM WIRELESS HOLDING-CL A 3611 SUNCOR ENERGY INC 3612 SUNCORP-METWAY LTD
3613 SUNDRUG CO LTD 3614 SUNOCO INC 3615 SUNPOWER CORP-CLASS A
3616 SUNRISE SENIOR LIVING INC 3617 SUNTRUST BANKS INC 3618 SUPERIOR ENERGY SERVICES INC
3619 SUPERVALU INC 3620 Suramericana de Inversiones SA 3621 Surgutneftegaz
3622 SURUGA BANK LTD 3623 SUSQUEHANNA BANCSHARES INC 3624 Suzlon Energy Ltd
3625 SUZUKEN CO LTD 3626 SUZUKI MOTOR CORP 3627 SVB FINANCIAL GROUP
3628 SVENSKA CELLULOSA AB-B SHS 3629 SVENSKA HANDELSBANKEN-A SHS 3630 Swatch Group AG
3631 SWEDBANK AB - A SHARES 3632 SWEDISH MATCH AB 3633 SWIFT ENERGY CO
3634 SWIRE PACIFIC LTD "X 3635 SWISS LIFE HOLDING-REG 3636 Swiss Prime Site AG
3637 SWISS RE-REG 3638 SWISSCOM AG-REG 3639 SYBASE INC
3640 SYDBANK A/S 3641 SYMANTEC CORP 3642 SYMBION HEALTH LTD
3643 SYMRISE AG 3644 Synear Food Holdings Ltd 3645 SYNGENTA AG-REG
3646 SYNIVERSE HOLDINGS INC 3647 SYNOPSYS INC 3648 SYNOVUS FINANCIAL CORP
3649 SYNTEL INC 3650 SYNTHES INC 3651 SYNUTRA INTERNATIONAL INC
3652 SYSCO CORP 3653 SYSMEX CORP 3654 T ROWE PRICE GROUP INC
3655 T&D HOLDINGS INC 3656 TABCORP HOLDINGS LIMITED 3657 TADANO LTD
3658 TAEKWANG INDUSTRIAL CO LTD 3659 Tacwoong Co Ltd 3660 Taibah
3661 TATHAN ELECTRIC WIRE CO LTD 3662 TATHEIYO CEMENT CORP 3663 TAISEI CORP
3664 TAISHO PHARMACEUTICAL CO LTD 3665 TAIYO NIPPON SANSO CORP 3666 TAIYO YUDEN CO LTD
3667 TAKARA HOLDINGS INC 3668 TAKASHIMAYA CO LTD 3669 TAKATA CORP
3670 TAKEDA PHARMACEUTICAL CO LTD 3671 TAKEFUJI CORP 3672 TAKE-TWO INTERACTIVE SOFTWRE
3673 Takkt AG 3674 TALISMAN ENERGY INC 3675 TAM SA-SPONSORED ADR
3676 TANDBERG ASA 3677 TANGER FACTORY OUTLET CENTER 3678 TANJONG PLC
3679 TARGA RESOURCES PARTNERS LP 3680 TARGET CORP 3681 Tata Chemicals Ltd
3682 Tata Consultancy Services Ltd 3683 TATA MOTORS LTD-SPON ADR 3684 Tata Steel Ltd
3685 TATE & LYLE PLC 3686 TATTS GROUP LTD 3687 TAUBMAN CENTERS INC
3688 TAV Havalimanlari Holding AS 3689 TAYLOR NELSON SOFRES PLC 3690 TAYLOR WIMPEY PLC
3691 TC PIPELINES LP 3692 TCF FINANCIAL CORP 3693 TD AMERITRADE HOLDING CORP
3694 TDC A/S 3695 TDK CORP 3696 TDK CORP-SPONSORED ADR
3697 TECH DATA CORP 3698 Tech Mahindra Ltd 3699 Techem AG
3700 TECHNE CORP 3701 TECHNIP SA 3702 TECK COMINCO LTD-CL B
3703 TECNICAS REUNIDAS SA 3704 TECO ENERGY INC 3705 TEEKAY CORP
3706 TEIJIN LTD 3707 TELE ATLAS NV 3708 Tele Norte Leste Participacoes SA
3709 TELE2 AB-B SHS 3710 TELECOM ARGENTINA SA-SP ADR 3711 TELECOM CORP OF NEW ZEALAND
3712 TELECOM ITALIA SPA 3713 TELECOM NEW ZEALAND-SP ADR 3714 Telecomunicacoes de Sao Paulo SA
3715 TELEDYNE TECHNOLOGIES INC 3716 TELEFLEX INC 3717 Telefonaktiebolaget LM Ericsson
3718 TELEFONICA DE ARGEN-SPON ADR 3719 Telefonica 02 Czech Republic AS 3720 TELEFONICA SA
3721 TELEFONOS DE MEXICO-SP ADR L 3722 TELEKOM AUSTRIA AG 3723 TELEKOM MALAYSIA BHD
3724 TELEKOMUNIK INDONESIA-SP ADR 3725 Telckomunikac ja Polska SA 3726 Telckomunikasi Indonesia Tbk PT
3727 Telemar Norte Leste SA 3728 TELENOR ASA 3729 Teleperformance
3730 TELEPHONE AND DATA SYSTEMS 3731 TELETECH HOLDINGS INC 3732 TELEVISION FRANCAISE (T.F. 1)
3733 TELTASONERA AB 3734 Telkom SA Ltd 3735 TELKOM SOUTH AFRICA-SPON ADR
3736 TELLABS INC 3737 TELSTRA CORP LTD 3738 TELSTRA CORPORATION-INS RECP
3739 TELUS CORP 3740 TEMPLE-INLAND INC 3741 TEMPUR-PEDIC INTERNATIONAL
3742 TEN NETWORK HOLDINGS LIMITED 3743 TENAGA NASIONAL BHD 3744 TENARIS SA
3745 TENARIS SA-ADR 3746 TENET HEALTHCARE CORP 3747 TENNECO INC
3748 TERADATA CORP 3749 TERADYNE INC 3750 TERANET INCOME FUND
3751 TEREX CORP 3752 TERNA SPA 3753 TERNTUM SA-SPONSORED ADR
3754 TERRA INDUSTRIES INC 3755 TERUMO CORP 3756 TESCO PLC
3757 TESORO CORP 3758 Tessenderlo Chemie NV 3759 TESSERA TECHNOLOGIES INC
3760 TETRA TECH INC 3761 TETRA TECHNOLOGIES INC 3762 TEVA PHARMACEUTICAL-SP ADR
3763 TEXAS INDUSTRIES INC 3764 TEXAS INSTRUMENTS INC 3765 TEXTRON INC
3766 TFS FINANCIAL CORP 3767 TGS Nopec Geophysical Co ASA 3768 THAT AIRWAYS INTERNATIONAL
3769 THAT BEVERAGE PCL 3770 THAT OIL PCL 3771 THALES SA
3172 THE BUCKLE INC 3773 THE COOPER COS INC 3774 THE MEN'S WEARHOUSE INC
31775 THE SEIYU LTD 3776 THE ST JOE COMPANY 3771 THE SWATCH GROUP AG-BR
3778 THE WALT DISNEY CO 3779 THERAVANCE INC 3780 Thermax Ltd
3181 THERMO FISHER SCIENTIFIC INC 3782 THK CO LTD 3783 THOMAS & BETTS CORP
3784 THOMAS COOK GROUP PLC 3785 THOMPSON CREEK METALS CO INC 3786 THOMSON (EX-TMM)
3787 THOMSON CORP 3788 THOR INDUSTRIES INC 3789 THORNBURG MORTGAGE INC
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3790 THQ INC 3791 THYSSENKRUPP AG 3792 TIBCO SOFTWARE INC
3793 TIDEWATER INC 3794 TIFFANY & CO 3795 Tiger Brands Ltd
3796 TIM HORTONS INC 3797 Tim Participacoes SA 3798 TIME WARNER CABLE-A
3799 TIME WARNER INC 3800 TIME WARNER TELECOM-CLASS A 3801 TIMKEN CO
3802 Tingyi Cayman Islands Holding Corp 3803 TITAN CEMENT CO. S.A. 3804 TITANIUM METALS CORP
3805 TJX COMPANIES INC 3806 TMB BANK PCL 3807 TMK 0AO
3808 TNK-BP Holding 3809 TNT NV 3810 TOBU RAILWAY CO LTD
3811 TOC CO LTD 3812 TODA CORP 3813 Tod' s SpA
3814 TOGNUM AG 3815 TOHO CO LTD 3816 TOHO GAS CO LTD
3817 TOHO PHARMACEUTICAL CO LTD 3818 TOHO TITANIUM CO LTD 3819 TOHOKU ELECTRIC POWER CO INC
3820 TOKAT CARBON CO LTD 3821 TOKAT RIKA CO LTD 3822 TOKAT RUBBER INDUSTRIES
3823 TOKAT TOKYO SECURITIES CO 3824 TOKUYAMA CORPORATION 3825 TOKYO BROADCASTING SYSTEM
3826 TOKYO DOME CORP 3827 TOKYO ELECTRIC POWER CO INC 3828 TOKYO ELECTRON LTD
3829 TOKYO GAS CO LTD 3830 TOKYO STAR BANK LTD/THE 3831 TOKYO STEEL MFG CO LTD
3832 TOKYO TATEMONO CO LTD 3833 TOKYU CORP 3834 TOKYU LAND CORP
3835 TOLL BROTHERS INC 3836 TOLL HOLDINGS LIMITED 3837 TOMKINS PLC
3838 TOMTOM 3839 TONENGENERAL SEKIYU KK 3840 TONG YANG INVESTMENT BANK
3841 TOOTSIE ROLL INDS 3842 TOPDANMARK A/S 3843 TOPPAN FORMS CO LTD
3844 TOPPAN PRINTING CO LTD 3845 TORAY INDUSTRIES INC 3846 TORCHMARK CORP
3847 TORO CO 3848 TOROMONT INDUSTRIES LTD 3849 TORONTO-DOMINION BANK
3850 TORSTAR CORP - CL B 3851 TOSHIBA CORP 3852 TOSHIBA MACHINE CO LTD
3853 TOSHIBA TEC CORP 3854 TOSOH CORP 3855 TOTAL ACCESS COMMUNICATION
3856 TOTAL SA 3857 TOTAL SYSTEM SERVICES INC 3858 TOTO LTD
3859 TOYAMA CHEMICAL CO LTD 3860 TOYO INK MFG CO LTD 3861 TOYO SEIKAN KAISHA LTD
3862 TOYO SUISAN KAISHA LTD 3863 TOYO TANSO CO LTD 3864 TOYOBO CO LTD
3865 TOYODA GOSEI CO LTD 3866 TOYOTA AUTO BODY CO LTD 3867 TOYOTA BOSHOKU CORP
3868 TOYOTA INDUSTRIES CORP 3869 TOYOTA MOTOR CORP 3870 TOYOTA MOTOR CORP -SPON ADR
3871 TOYOTA TSUSHO CORP 3872 Tractebel Energia SA 3873 TRACTOR SUPPLY COMPANY
3874 Tradus PLC 3875 TRANE INC 3876 TRANSALTA CORP
3877 TRANSATLANTIC HOLDINGS INC 3878 TRANSCANADA CORP 3879 TRANSCONTINENTAL INC-CL A
3880 TRANSDIGM GROUP INC 3881 TRANSFIELD SERVICES LIMITED 3882 TRANSOCEAN INC
3883 TRANSPACIFIC INDUSTRIES GROU 3884 TRANSURBAN GROUP 3885 TRAVELERS COS INC/THE
3886 TRAVIS PERKINS PLC 3887 TRELLEBORG AB-B SHS 3888 TREND MICRO INC
3889 TRICAN WELL SERVICE LTD 3890 TRIMBLE NAVIGATION LTD 3891 TRINITY INDUSTRIES INC
3892 TRINITY MIRROR PLC 3893 Truba Alam Manunggal Engineering PT 3894 TRUSTMARK CORP
3895 Truworths International Ltd 3896 TRW AUTOMOTIVE HOLDINGS CORP 3897 TS TECH CO LTD
3898 TSAKOS ENERGY NAVIGATION LTD 3899 TSUBAKIMOTO CHAIN CO 3900 TSUMURA & CO
3901 TSX GROUP INC 3902 TUBACEX SA 3903 TUBOS REUNIDOS SA
3904 TUI AG 3905 TUT TRAVEL PLC 3906 TULLOW OIL PLC
3907 TUPPERWARE BRANDS CORP 3908 Turk Sise ve Cam Fabrikalari AS 3909 TURKCELL ILETISIM HIZMET-ADR
3910 Turkiye Garanti Bankasi AS 3911 Turkiye Halk Bankasi AS 3912 Turkiye Is Bankasi
3913 Turkiye Vakiflar Bankasi Tao 3914 TV ASAHI CORP 3915 TYCO ELECTRONICS LTD
3916 TYCO INTERNATIONAL LTD 3917 TYSON FOODS INC-CL A 3918 UAL CORP
3919 UAP HOLDING CORP 3920 UBE INDUSTRIES LTD 3921 UBISOFT ENTERTAINMENT
3922 UBS AG-REG 3923 UCB SA 3924 UCBH HOLDINGS INC
3925 UDR INC 3926 UEM WORLD BHD 3927 UGI CORP
3928 Ultra Electronics Holdings 3929 ULTRA PETROLEUM CORP 3930 Ultra Tech Cement Ltd
3931 ULVAC INC 3932 UMB FINANCIAL CORP 3933 UMICORE
3934 UMW HOLDINGS BHD 3935 UNDER ARMOUR INC-CLASS A 3936 UNIBAIL-RODAMCO
3937 Unibanco 3938 UNICHARM CORP 3939 UNICREDIT SPA
3940 Unified Energy System 3941 Unilever Indonesia Tbk PT 3942 UNILEVER NV-CVA
3943 UNION FENOSA SA 3944 UNION PACIFIC CORP 3945 Union Properties
3946 UNIONBANCAL CORPORATION 3947 UNIONE DI BANCHE ITALIANE SC 3948 UNIPOL GRUPPO FINANZIARI-PFD
3949 UNISOURCE ENERGY CORP CO 3950 UNISYS CORP 3951 UNIT CORP
3952 Unitech Ltd 3953 UNITED BANKSHARES INC 3954 UNITED BUSINESS MEDIA PLC
3955 UNITED GROUP LTD 3956 United Industrial Corp Ltd 3957 United Internet AG
3958 UNITED NATURAL FOODS INC 3959 UNITED OVERSEAS BANK LTD 3960 UNITED PARCEL SERVICE-CL B
3961 United Phosphorus Ltd 3962 UNITED RENTALS INC 3963 UNITED STATES STEEL CORP
3964 UNITED STATIONERS INC 3965 UNITED TECHNOLOGIES CORP 3966 UNITED THERAPEUTICS CORP
3967 United Tractors Tbk PT 3968 UNITED UTILITIES PLC 3969 UNITEDHEALTH GROUP INC
3970 UNITRIN INC 3971 Unity Bank PLC 3972 UNIVERSAL AMERICAN CORP
3973 UNIVERSAL CORP/VA 3974 UNIVERSAL HEALTH SERVICES-B 3975 UNUM GROUP
3976 UNY CO LTD 39717 UOL Group Ltd 3978 UPM-KYMMENE OYJ
3979 URALITA SA 3980 Uralkali 3981 URANIUM ONE INC
3982 URBAN CORP 3983 URBAN OUTFITTERS INC 3984 Urbi Desarrollos Urbanos SA de CV
3985 URS CORP 3986 US AIRWAYS GROUP INC 3987 US BANCORP
3988 US Cellular Corp 3989 USG CORP 3990 USG People NV
3991 USHIO INC 3992 Usinas Siderurgicas de Minas Gerais SA 3993 USJ Co Ltd
3994 USS CO LTD 3995 UST INC 3996 UTI WORLDWIDE INC
3997 UTS ENERGY CORP 3998 VAIL RESORTS INC 3999 VALAD PROPERTY GROUP
4000 VALEANT PHARMACEUTICALS INTE 4001 VALEO SA 4002 VALERO ENERGY CORP
4003 VALHI INC 4004 VALIDUS HOLDINGS LTD 4005 VALLEY NATIONAL BANCORP
4006 VALLOUREC 4007 VALMONT INDUSTRIES 4008 VALSPAR CORP
4009 VALUECLICK INC 4010 VARIAN INC 4011 VARIAN MEDICAL SYSTEMS INC
4012 VARIAN SEMICONDUCTOR EQUIP 4013 Vattenfall Europe AG 4014 VCA ANTECH INC
4015 VECTOR GROUP LTD 4016 VECTREN CORPORATION 4017 VEDANTA RESOURCES PLC
4018 VEDIOR NV-CVA 4019 Veidekke ASA 4020 VENTANA MEDICAL SYSTEMS
4021 VENTAS INC 4022 Venture Corp Ltd 4023 VEOLTA ENVIRONNEMENT
4024 Verbund 4025 VERIFONE HOLDINGS INC 4026 VERIGY LTD
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4027 VERISIGN INC 4028 VERIZON COMMUNICATIONS INC 4029 VERMILION ENERGY TRUST
4030 VERTEX PHARMACEUTICALS INC 4031 VESTAS WIND SYSTEMS A/S 4032 VF CORP
4033 VIACOM INC-CLASS B 4034 Videocon Industries Ltd 4035 VIDESH SANCHAR NIGAM-ADR
4036 Vietnam Dairy Product Co 4037 VIMPELCOM-SP ADR 4038 VINA CONCHA Y TORO SA-SP ADR
4039 VINCI SA 4040 Virgin Blue Holdings Ltd 4041 VIRGIN MEDIA INC
4042 VISHAY INTERTECHNOLOGY INC 4043 VISTAPRINT LTD 4044 Vivartia SA
4045 VIVENDI 4046 Vivo Participacoes SA 4047 VMWARE INC-CLASS A
4048 VOCENTO SA 4049 VODAFONE GROUP PLC 4050 VOESTALPINE AG
4051 Volcan Cia Minera SAA 4052 Volga Territorial Generating Co 4053 VOLKSWAGEN AG
4054 Voltas Ltd 4055 VOLVO AB-B SHS 4056 VORNADO REALTY TRUST
4057 Vossloh AG 4058 VOTORANTIM CELULOSE-SPON ADR 4059 Vsmpo-Avisma Corp
4060 VIB Bank 0JSC 4061 VULCAN MATERIALS CO 4062 Vyksa Metallurgical
4063 W&T OFFSHORE INC 4064 WABCO HOLDINGS INC 4065 WABTEC CORP
4066 WACHOVIA CORP 4067 WACKER CHEMIE AG 4068 WACOAL HOLDINGS CORP
4069 WADDELL & REED FINANCIAL-A 4070 WALGREEN CO 4071 Wallenstam Byggnads AB
4072 Wal-Mart de Mexico SAB de CV 4073 WAL-MART STORES INC 4074 Walt Disney Co/The
4075 WALTER INDUSTRIES INC 4076 Warchouse Group Ltd 4077 WARNACO GROUP INC/THE
4078 WARNER CHILCOTT LTD-CLASS A 4079 WARTSILA 0YJ-B SHARES 4080 WASHINGTON FEDERAL INC
4081 WASHINGTON MUTUAL INC 4082 WASHINGTON POST -CL B 4083 WASHINGTON REAL ESTATE INV
4084 WASTE CONNECTIONS INC 4085 WASTE MANAGEMENT INC 4086 WATERS CORP
4087 WATSON PHARMACEUTICALS INC 4088 WATSON WYATT WORLDWIDE INC-A 4089 WATTS WATER TECHNOLOGIES-A
4090 WEATHERFORD INTL LTD 4091 WEBMD HEALTH CORP-CLASS A 4092 WEBSTER FINANCIAL CORP
4093 Weg SA 4094 WEIGHT WATCHERS INTL INC 4095 WEINGARTEN REALTY INVESTORS
4096 WEIR GROUP PLC (THE) 4097 WELLCARE HEALTH PLANS INC 4098 WELLPOINT INC
4099 WELLS FARGO & COMPANY 4100 Welspun—Gujarat Stahl Ltd 4101 WENDEL
4102 WENDY' S INTERNATIONAL INC 4103 WERELDHAVE NV 4104 WERNER ENTERPRISES INC
4105 WESCO INTERNATIONAL INC 4106 WESFARMERS LIMITED 4107 West African Portland Cement Plc
4108 WEST AUSTRALIAN NEWSPAPERS 4109 WEST FRASER TIMBER CO LTD 4110 WEST JAPAN RAILWAY CO
4111 WEST PHARMACEUTICAL SERVICES 4112 WESTAMERICA BANCORPORATION 4113 WESTAR ENERGY INC
4114 WESTERN DIGITAL CORP 4115 WESTERN REFINING INC 4116 WESTERN UNION CO
4117 WESTFIELD GROUP 4118 WESTJET AIRLINES LTD 4119 WESTLAKE CHEMICAL CORP
4120 WESTON (GEORGE) LTD 4121 WESTPAC BANKING CORP 4122 WESTPAC BANKING CORP-SP ADR
4123 WESTSHORE TERMINALS INC FD 4124 WEYERHAEUSER CO 4125 WGL HOLDINGS INC
4126 W-H ENERGY SERVICES INC 4127 WH Smith PLC 4128 WHARF HOLDINGS LTD
4129 Wheelock Properties S Ltd 4130 WHIRLPOOL CORP 4131 Whirlpool SA
4132 WHITBREAD PLC 4133 WHITE MOUNTAINS INSURANCE GP 4134 WHITING PETROLEUM CORP
4135 WHITNEY HOLDING CORP 4136 WHOLE FOODS MARKET INC 4137 WIENERBERGER AG
4138 WILEY (JOHN) & SONS -CL A 4139 Wilh Wilhelmsen ASA 4140 WILLBROS GROUP INC
4141 WILLIAM DEMANT HOLDING 4142 WILLTAM HILL PLC 4143 WILLTAMS COS INC
4144 WILLTAMS-SONOMA INC 4145 WILLIS GROUP HOLDINGS LTD 4146 WILMAR INTERNATIONAL LTD
4147 WILMINGTON TRUST CORP 4148 WIMM-BILL-DANN FOODS-ADR 4149 WINCOR NIXDORF AG
4150 WINDSTREAM CORP 4151 Wing Tai Holdings Ltd 4152 WIPRO LTD-ADR
4153 Wirecard AG 4154 WISCONSIN ENERGY CORP 4155 WM MORRISON SUPERMARKETS
4156 WM Wrigley Jr Co 4157 WMS INDUSTRIES INC 4158 WOLSELEY PLC
4159 WOLTERS KLUWER 4160 WOLVERINE WORLD WIDE INC 4161 WOOD GROUP (JOHN) PLC
4162 WOODSIDE PETROLEUM LTD 4163 WOODWARD GOVERNOR CO 4164 Woolworths Holdings Ltd
4165 WOOLWORTHS LIMITED 4166 WOONGJIN COWAY CO LTD 4167 WOORI FINANCE HOLDINGS CO
4168 WOORI INVESTMENT & SECURITIE 4169 WORLD WRESTLING ENTMNT INC-A 4170 WORLEYPARSONS LTD
4171 WORTHINGTON INDUSTRIES 4172 WPP GROUP PLC 4173 WR BERKLEY CORP
4174 WR GRACE & CO 4175 WRIGHT EXPRESS CORP 4176 WRIGLEY WM JR CO
4177 WW GRAINGER INC 4178 WYETH 4179 WYNDHAM WORLDWIDE CORP
4180 WYNN RESORTS LTD 4181 XCEL ENERGY INC 4182 Xchanging PLC
4183 XEBIO CO LTD 4184 XENOPORT INC 4185 XEROX CORP
4186 XILINX INC 4187 XL CAPITAL LTD -CLASS A 4188 XM SATELLITE RADIO HOLD-CL A
4189 XSTRATA PLC 4190 XTO ENERGY INC 4191 YAHOO! INC
4192 YAHOO! JAPAN CORP 4193 YAKULT HONSHA CO LTD 4194 YAMADA DENKI CO LTD
4195 YAMAGUCHI FINANCIAL GROUP IN 4196 YAMAHA CORP 4197 YAMAHA MOTOR CO LTD
4198 Yamamah Saudi Cement Co 4199 YAMANA GOLD INC 4200 YAMANASHI CHUO BANK LTD/THE
4201 YAMATAKE CORP 4202 YAMATO HOLDINGS CO LTD 4203 YAMATO KOGYO CO LTD
4204 YAMAZAKI BAKING CO LTD 4205 Yanbu Cement 4206 Yanbu National Petrochemicals Co
4207 YANGZIJIANG SHIPBUILDING 4208 YANLORD LAND GROUP LTD 4209 Yapi ve Kredi Bankasi AS
4210 YARA INTERNATIONAL ASA 4211 YASKAWA ELECTRIC CORP 4212 YELL GROUP PLC
4213 YELLOW PAGES INCOME FUND 4214 YIT OYJ 4215 YOKOGAWA ELECTRIC CORP
4216 YOKOHAMA RUBBER CO LTD 4217 YOSHINOYA HOLDINGS CO LTD 4218 YPF S. A. -SPONSORED ADR
4219 YTL CORPORATION BERHAD 4220 YUE YUEN INDUSTRIAL HLDG 4221 YUHAN CORPORATION
4222 YUM! BRANDS INC 4223 Zagrebacka Banka DD 4224 Zaklad Przetworstwa Hutniczego STALPRODU
4225 ZARDOYA OTIS SA 4226 ZEBRA TECHNOLOGIES CORP-CL A 4227 ZELTIA SA
4228 ZENITH NATIONAL INSURANCE CP 4229 ZEON CORP 4230 ZIMMER HOLDINGS INC
4231 ZINIFEX LTD 4232 Z1ONS BANCORPORATION 4233 ZODIAC SA
4234 ZOLTEK COMPANIES INC 4235 Zumtobel AG 4236 ZURICH FINANCIAL SERVICE-REG
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a AR RGBSR - HA - ARHEURE T AL RREHREREEZR L -
b. BB 3] B B Z REA] ~ RAMZE »E] ~ RABEES o4 (Special Bonus) ~ A HALFELUFF AR

HREXNE NN ETREMER -
()% L 2 AT 4 0F o A8 BRI AR 1B S 1R IR A s ol o ot Al B B R AR A - A 7 X R B B 441K 18 Bk 44 B
BRIFHEZEHARTZAE T L ITZ -

A BB Z A RAX Z 58 B > 3k ZAaH 2 AW A B/ T ZI A& ¢

AR ME AT B ZALWEEAE
SEltbE R (1 + BERELER)

CERN O TR S ERE ST IS £ S SEE L)
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= TEHEBAFEARINS ) RELXFEAXALBO AR —ALZORBXEHAES - L TEBLFEFHE, &

AN TR AT AARZ—
e LTS

P& E LA 4E ) = TE&HVERFIRET L5
— BB KRR B B AR Bl B BARIERE e 92 F X ol

— @aé ;k‘ :
Shfizi ot = TEHAEHFIRELHR ) x FhzkipmiE
£

S higz ot (R) 2HEAXT

Lh=18 (%—#) ' R =Min{Maw[(Al + PR, XPorU”oliol)X%, Floorl} Capl}

1
2. h=1273,...... Te5 (% 28R UM% -

h-1
() #> R, <R

i=1

(FPEMEL—HZRENER DD BARREDEE Ruge) -

target

h—1
AR, =Min{Max[(A + PR, X Portfolio, )x é” Floorh} Cap,,R, .y ZR}

h i=1

h-1
2 %Y R2R,,, (WEHEE-MZEIZIERESANIENBREETERE Rug)
i=1

Al Ry = F o ¥ i=0,12,...T-h (BpiRARERBREA 2R EE T &BAFEHEIME )

SR BN EE BERE K MAZHURZIREEREDNBEUZESEE Ry ZHE > RZHBRLHE
ﬁﬁ‘lﬁ("’\mi Ry 9+ 7 s oG 3 5 BL % ADy > {2l — R A TR o
A B EE N T EBAME AR TN ) R E AR AR (BP AR A EN T SEAE A2
B RER BRKREEER) > AN T EBAEADEE | RO TEBBE S
L REMKBEDER R > B BB E B FE EDr -
B

T o TEMA AR Al T= §M4

i=1
H @ SHAUEAZZEHE (£3) -
M, BisEEPIHH M=12/1,-
twi P B FEFE—IIMZ A (RNERGELEHBBEARBARET TS 1 18
A ~218H ~3188 ~6MEARK12M@A) -
Fhin o sl THEAEAETE RRE 1, AR A—IXEE Bl BERE
FULO6MMA B (1, =6°M =2) > M 2003/7/3 A&EAFHAdB
B % — 42 # R A 2003/7/3 £ 2004/1/3 - % —#Z #A R A 2004/1/3 %
2004/7/3 - =z HARI A 2004/7/3 E 2005/1/3 » LAsb3adE 5 28— 2 H1
MBRIAREHERBERTED  ZHFEHVEATEISFR FREE R —
EHEAEAITER -
GHEAUEATED  GESEENEAREEZZNRBRBTIFARZEEA -
A, PR, Floor,,Cap, ' @4 A ERALZE T  RNEBERGELBUEAFREE AN KK
i T EBAEABTE B EARUEE T X ELRFRA
gt B h BEREIEAMA  2AFERLEEAE AR LGN Barrier, R 8 ¥4
o 2HI5AZTHE A Libor #1F (HE B £#H KA FE) - CMS A& (El/t,ﬁﬁ
PR A %) ~BPHABEREBER  NERGELBUFEREFEAET S AN
At THEBAEAETE BB ARREE ST KB BEA -
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G, * % h BERBMBMMN > S ELF 22 8 HEs
Barrier;, © % h BEMZRALTEN > NERFELHAE %‘Hw‘}%f{ RN E R T &
HAEEHFETE  B—BARREBR Y NBrEHRA -
Rurgr * BRRRBDEE » NERYELSEAF AT AT AN KL " SHAE
#3478  B—EARUAER I K BLBEA -
ADg : JorB B 5 EE > NEBERYESBAF AR ART AN KL T SHAE
FBATE B EARRER T X BLEHA
EDr @ BSMR BN EE > NEBRGELEHBVFEARRE A 3Rt " SHEEE
#3478  B—EARURER I K BLBEA -
F @ AIERERBREZANFE NERGELEEVELAFAET K23 &b a "
EHBAEAETE B—EARRER Y ABLIEHEA -
% h 312 3% & 43 (Portfolioy) 3+ E AR ¢

Portfolio, = thXMa){M (Underlylngn Underlying, UChJ,UFh}

n=1 Underlying’
¥
N | B2&E&EZZ0ERK-
N
W, i g ndafRen g hmmszag e ) W, =1
n=1
Underlyingg DB n RN TEENEARTE ) A -
Underlying! % n RSP F h B E K AT dh B ESHE A 1 ARG B X AR A -
UG, © % h 005 43 4548 003 dh 8 S B 18 53718 B 2 I MM AR 5 L TR
UF, © % h 9005 53 85456057 dh 18 65480 (1 40718 B 2 Ml AR 5 T IR
dh A E R R ARG B AR ORI A A AR
BHEAEAEATR  A—BARRETR S RBLBRA -
~ #5503

(ARBEBIRARAEEZRAE TR "EHAEA2NE ) REAXFEFX LI ARFEUMSLE  FRE

AREBRER )

[f53x]

1.1997 £ 8 A 8 B ABA 6 541 (H=6) &#HAFA 4478 - "BV FFRET L, 410,000 £ 7T ;
H 6

2.8 TEHMEGEARATA | R 6EAD I (=6 M=12/1,=12/6=2>T=) M=) 2=12) ;
i=1 i=1

3R AS XEFE (N=5) » BRMIBRTGAMESS IRZ2EHTH (W=W,'=..=W)=1/5)

4.4,=3% » PR,=150% » Floor;=0% » Cap;=10% * Riue=30% * dh=5 » UC}=50% » UF= -20%)

5.F B4R #a 810 Ar 2 183F4§ B = 6 /8 A £ 7T Libor #] % ;

6. A B B K T & ¢

FHl G iR e RED BRUE»EE 0% H# 1~3]14~5] 6 7 8 9 10 | 11 12

A % S EE (ADy) 0% | 2% | 3% | 4% | 5% | 6% | 7% | 8% | 9%

TR MBS EE D 0 TR R T M ) R BB &M EE > RIR TR EIN A ) i 8% (
B ED;=8%) -
8. — KM XM T &M Barrier, 4 F :

SHAZEHNGRERER RERLMGEK £55 B &£ 105 B



H#h #R, % & [ Barrier,
1 0%~5.75%
2 0%~5.75%
3 0%~5.75%
4 0%~5.75%
5 0%~6.25%
6 0%~6.25%
7 0%~6.25%
8 0%~6.25%
9 0%~6.5%
10 0%~6.5%
11 0%~6.5%
12 0%~6.5%

[ZRA)] BB oER "HHAFAINES T ESHLT !
® % 1 #Ar] (1997/8/8~1998/2/9) > h=1
(DBE% S 3B 2 MR 4 Ao F o

TUS |DOW USMRK US| vZUS | BLS US

P AE AT 8 ) 1997/8/8 2 ik 58| 42.93 31.04 46.76 36.59 23.00

% 1 BAHA K 1998/2/9 AT 5 AR AF £3F18 B 1998/2/2 24k
B1E

66.68 31.50 55.72 46.44 31.13

Rl % 1 $34% B 4% Portfolio, =

55.72
lx Max| Min 66.68 -1,50% |,-20% | + Max| Min 31.50 -1,50% |,-20% | + Max| Min -1,50% [,-20%
5 42.93 31.04 46.76

46.44 31.13
+ 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

(2). B3% % 13 EH (1997/8/8~1998/2/2) z 618 A % 7t Libor #| & & A #b4 F &

2 3
Libor #R{& 77 | ; . Libor #R{E 1 | ; . Libor 38487 |, . Libor k& | ; . Libor #R1E 7 |, .
gy Libor 2 38 B Libor 52 38 B Libor 32 38 B Libor Epy 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%
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%
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%
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%
RN 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%
IV 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%
RNl 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%
Y  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%
IVl  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%

P S0V A WN =
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oo

I

DO DN NN
AN NP LW —=O

Al

Libor 3R/& H
2 3B A

Libor 3R/E F
52 48

Libor 3RAE 7 |, .
2 38 B Libor

Libor Libor

Libor 3R/g F
52 48

Libor

Libor 3R/& H
23R A

Libor

1997/9/3
1997/9/4
1997/9/5
1997/9/8
1997/9/9
1997/9/10
1997/9/11
1997/9/12
1997/9/15

5.91%
5.91%
5.91%
5.91%
5.91%
5.91%
5.89%
5.91%
5.91%

5.84%
5.84%
5.84%
5.84%
5.84%
5.84%
5.86%
5.87%
5.84%

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

5.81%
5.82%
5.85%
5.85%
5.84%
5.88%
5.88%
5.91%
5.91%

1997/11/14
1997/11/17
1997/11/18
1997/11/19
1997/11/20
1997/11/21
1997/11/24
1997/11/25
1997/11/26

1997/12/22
1997/12/23
1997/12/24
1997/12/29
1997/12/30
1997/12/31
1998/1/2
1998/1/5
1998/1/6

5.91%
5.91%
5.91%
5.91%
5.84%
5.84%
5.84%
5.81%
5.75%

1998/1/30
1998/2/2

5.63%
5.63%

Gi= % 1 BEIMIMMEN > prA 648 A % 7T Libor #| F4RAE T3 238 B3 (BP L& AFH A #) =123(A)
g1= % 1 B RBEM AN - 6488 £ Libor MR X AREERH 0%~5.75% N2 B b3t (P LEMIRHESRZ A

#)

=20(8)
3). H#AH5)~ Q% 1 Iz B EE

R, = Min{Max{(S% +150% x Portfolio, ) %

1

= Min{Max[6.97%,0%),10% }=6.97%
Y 5 - 8=10000 £ T x6.97% =697 £ T

,0%},10%} = Min{Max[(a% +150% x 26.58%)><12—203 ,0%},10%}

® 2 AR (1998/2/9~1998/8/10) > h=2
(D). B3%%S IREZXBRBHI LT £
DOW | MRK
T US Us Us | YZUS |BLSUS

FEHAVE 5847 B | 1997/8/8 Z jc A% f8| 42.93 | 31.04 | 46.76 | 36.59 | 23.00
% 2 #9HR K 1998/8/10 AT 5 MB 4545 45 A 3F48 B 1998/8/3
2 mmA AT S A8 AR RS ;g 63.16 | 3023 | 5750 | 46.63 | 34.72

A% 2 #BA4% & 43k Portfolioy=

1 1 2 57.
— X § Max| Min 63.16 -1,50% {,-20% | + Max| Min 30 3—1,50% ,-20% |+ Max| Min -1,50% |,-20%
5 42.93 31.04 46.76

(2). B3k

(46
+ Max| Min
36

1
—x[47.12% + (- 2.61%) + 22.97% + 27.44% + 50.00% | =28.98%
5

.63 (3472
-1,50% |{,-20% |+ Max| Min
.59 23.00

-1, 50%),—20%}}

% 285487 (1998/2/3~1998/8/3) = 618 A % 7t Libor #| £ & B ¥ 4bhe F % :
2 3

Libor g1 | | . Libor ##1% . Libor g1 | | . Libor #R1& 7 | . . Libor 3R 7 | . .

B2 38 B Libor gy Libor 32 38 B Libor 32 38 B Libor Epy Libor
W 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%
ol 1098/2/4 |5.63% | 1998/3/12 [5.71% | 1998/4/21 |5.75% | 1998/5/29 |5.75%| 1998/7/6 |5.75%
KBl 1998/2/5 |5.63% | 1998/3/13 |5.69% | 1998/4/22 |5.75%| 1998/6/1 |5.74%| 1998/7/1 |5.75%
UM 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%
Bl 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%
Gl 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%
Bl 1998/2/11 |5.66% | 1998/3/19 [5.69% | 1998/4/28 |581% | 1998/6/5 |5.75%| 1998/7/13 |5.75%
Al 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%
M 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%
IO 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%
B8 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%
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Libor #]AZH | . Libor #f& 7 | . Libor 37 | . . Libor 37 | | . Libor A& | . .
Ry Libor Ry Libor 2 38 B Libor Ry Libor Ry Libor

WA 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%
IRN  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%
Ty 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%
IR 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%
I 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%
WA 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%
BB 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%
IBN  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%
IO 1998/3/2 [5.69% | 1998/4/7T [5.69% | 1998/5/18 |5.718% | 1998/6/24 |5.75% | 1998/7/30 [5.75%
AW 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%
oyl 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%
pRE  1998/3/5 |5.71% | 1998/4/14 |5.72% | 1998/5/21 |5.75% | 1998/6/29 |5.78%
pLy  1998/3/6 |5.72% | 1998/4/15 |5.72% | 1998/5/22 |5.78% | 1998/6/30 |5.78%
PRl 1998/3/9 [5.72% | 1998/4/16 [5.72% | 1998/5/26 |5.78% 1998/7/1  |5.78%
I 1998/3/10 | 5.72% | 1998/4/17 |5.72% | 1998/5/27 |5.75% 1998/7/12  |5.75%

)
Gy= F2HREIMBEAN > FAA 618 A £ 7T Libor #| F4RE T35 23PE A (B L&ATF B #) =126(8)
&= F2HBEHMIAM N > 618 A £ T Libor #| R % R E &R 0%~5.75% N 2 B #63 (B LEAIIEHEBRZ
B %)
=107(8)
(3). &)~ QF 2z BB Ek
HEREMN—PMZUBNERE=R =697% RAiBBEBWE»EE 30% >
W B EES

R, = Min{Max{(3%+150%xportfoli02 %?,O%},lo%,30%—6.97%}
2

107
=Aﬁn{hm4}3%+]50%x2898%)x—550%}J0%2303%}:A&h{hhxb946%ﬂ%]J0%2303%}:1U%
1

i 3 4 B=10000 % 7T x 10% = 1000 % 7T

® ¥ 3 #AHAr (1998/8/10~1999/2/8) > h=3
(DABZZS TR/ EZ RABY o Tk ¢

TUS |DOW USMRK US| VvZUS | BLS US

PEMRME RE4T B | 1997/8/8 2 di #51E| 42.93 31.04 46.76 36.59 23.00

% 3 BAHA K 1999/2/8 AT 5 1B & #E A #3018 B 1999/2/1 24k
B

b

99.32 30.27 69.54 59.50 45.13

Rl % 3 $A4% F 43 Portfolios=

. . 69.54
%x {Max{Min[ 9932 1, 50%),—20%} + Max{Min( 3027 1, 50%),—20%} + Max[Min( -1, 50%),—20%}

42.93 31.04 46.76
.~ ( 59.50 (4513
+ Max| Min -1,50% |,—20% | + Max| Min -1,50% |{,-20%
36.59 23.00

1
=Exbam%+@z&%p4&n%+mommsam%]ﬁ9%%

Q) B% % 3B EH (1998/8/4~1999/2/1) % 648 A % 7t Libor #| %4 A 44tk F &

Libor 3R/E

Libor #/Rf&H | | . Libor #R1& 7 | . . Libor #R4& 77 | . . Libor #RA& 7 | . .
3B 2 3FE B [y Libor 52 38 B Libor Oy Libor 2 {8 B Libor

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 15.75%| 1998/9/15 |5.41% | 1998/10/21 [4.95% | 1998/11/26 |5.13%| 1999/1/6 |5.06%
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Libor 3R E# |, . Libor #R4& . Libor 2R /& . Libor #R4& | , . Libor #R4& .
spzpEa |0 sprapma | PP | spzapma | 07| paarma | MO papma | HPOT

Rl 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%
Gl 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%
gl 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%
Rl 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%
B 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%
I 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%
B8 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%
IWA  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%
IRE  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%
Iy 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%
IBY 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%
I 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%
WA 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%
BB 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%
PR 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%
pI)  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%
AN 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%
p¥A  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%
pRY  1998/9/4 |5.56%| 1998/10/12 |5.16% | 1998/11/17 |5.19% | 1998/12/23 |5.12%
Py 1998/9/7 5.54%| 1998/10/13 |5.16% | 1998/11/18 [5.06% | 1998/12/24 |5.16%
PRY  1998/9/8 [5.53%| 1998/10/14 |5.16% | 1998/11/19 [5.09% | 1998/12/29 |5.16%
I 1998/9/9  15.50%| 1998/10/15 |5.16% | 1998/11/20 |5.12% | 1998/12/30 |5.08%

R
Gy= B3IBEHMBMAMIN > A7A 648 A £ 7T Libor #| RIMBBETH 2B A (Br E&AZ B H) =126(8)
&= F3IBEHMMMN > 68 A £ 7T Libor #| £ % 8T &M 0%~5.75% M % 8 b3 (BP LRAFFIEHEHRZ
B#)
=126(8)
B). &)~ Q)% 32 By EE
HEREN—HZRENEE=R +R=1697% ° kA3iB B AZ I 3% 5 B % 30% »
BB NEES

R;:Mm{Mm{@%+Lm%meﬁdex§iﬂ%}w%30%—Hﬂﬁ%}
‘ G

126
:Aﬁn{A@xPS%+150%x3925%)xEEgﬁ%}JO%JBDB%}=A&n{hhxleS%D%]JO%J3O3%}=1@%
W 35 4 B2=10000 % 7T x 10% = 1000 % 7T

® % 4 3#Ar (1999/2/8~1999/8/9) > h=4
(DABZZS I/ EZ RABY o Tk :

TUS |DOW USMRK US| VvZUS | BLS US

P AE 4T, B 1997/8/8 2k #&ME| 42.93 31.04 46.76 36.59 23.00

% 4 #A8A K 1999/8/9 AT 5 1B &5 #E A 5 #3718 B 1999/8/2 2 i
B

82.00 42.10 63.77 65.00 49.63

A% 4 B4R & 43k Portfoliog=

1 2. 421 63.77
g X {Max{Min(iz'gg -1, 50%},—20%} + Mux{Min(m.OZ -1, 50%},—20%} + Mm{Min(% ”

. 65.00 [ 49.63
+ Max| Min| -1,50% {,-20% | + Max| Min, -1,50% |,-20%
36.59 23.00

1
=gxbaw%+%6%M66%%+%OWHEO%%]ﬂA%%

-1, 50%),-20%}

Q) B%& % 4 554 (1999/2/2~1999/8/2) % 6 48 A % 7t Libor #| %4 A 44tk F & :

EHRAZHEAGRERER RERAOKKR F59 R % 105 7



Libor #3RB 7 |, . Libor #R4& . Libor 2R /& . Libor #R4& | , . Libor #R4& .
sprpEe P prwpma | U0 sprapma |7 pxarma | M| papma | HPOT

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%
1999/72/5 |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%
I 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%
B8 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%
I®] 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%
IRY 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%
IEY  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%
IB]  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%
I 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%
IWl  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%
IR 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%
BN 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%
0l 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%
AN 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%
ppl  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%

O 00O\ KW —

pRY  1999/3/4  |5.13%| 1999/4/13 |5.04% | 1999/5/20 |5.18% | 1999/6/28 |5.46%
iy 1999/3/5 |5.13%| 1999/4/14 |5.04% | 1999/5/21 |5.18% | 1999/6/29 |5.62%
p]  1999/3/8 |5.09%| 1999/4/15 |5.04% | 1999/5/24 |5.18% | 1999/6/30 |5.65%
A 1999/3/9  |5.09%| 1999/4/16 |5.04% | 1999/5/25 |5.18% | 1999/7/1 |5.58%

A
Gi= 54BN > /A 618 A £ 7T Libor #| RRFTIH23FE B (Bp L&AAZI B E) =126(8)
8= HA4BEIMAMMN - 6M8A £ Libor A R ZE AR T EM 0%~5.75% N 2 8B #1463 (BP LRAFAFIEHERZ
A3%)
=126(8)

Q). ()~ QF 4 Mz B EF
REHREAM—HZUBEHEE=R + R+ R3=2697% > k#2:H B2 HE nEE 30%
g By EE S

R = Min{Max{( % +150% x Porifolio, )x -+ %} 10%,30% - 26.97%}
G4

126
= Min{Max{(?)% +150% x 4.40%) x ,0%},10%,3.03%} = Min{ Max[69.6%,0% ],10%,3.03% }=3.03%
1

W 2 4 B=10000 % 7t x3.03% =303 £ 7T

G.HEFEAMAIZU BB E= ZR =30% > CEBAEWEN»EE 30%  HFE 4RI E»E 303 £ Bie
i=1

B o RBL S B F 2% 0 BP o o sk L i o e 2 %R=10,000 £ Tx2% =200 £ 7T o HER&-BA & o 25 -

® HES5HIR UL h=56,.,12
HEHREAMA4 B2 K S nBE= ZR—30% BB E»EE 30%

WH SR NGB BEyEE S L6 A £ T Libor #| £33+ 5 - By Rs,,=F= S8AHA4AT 2 E3FE 8 2 618 A

%50 Libor #] % » £di=0,1,...,7 » FE 4T
B3 HESHES 12 8t AT 2 E3F1& 8 2 618 A £ 7T Libor ]| 4 F %

SHAZEANGRERER RERLM4EK $060 B £ 105 B



Fam |t 2 st e a2 IS 2 6
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%
Rs= % 58 AT 283+ 8 2 6 18 A £ 7t Libor #| % =5.77% > B % S 2K E 5
=10,000 £ 7T x 5.77%+2 =289 £ 7T
Rs= % 6 HAHAA AT 2183718 B 2 6 /8 A % 7t Libor #1 % =6.31% * B % 6 P2 L B 5 &
=10,000 £ 7T x6.31%+2=316 £7C
R,= % 7TH#A¥nAT 2183+ 8 2 6 18 B £ 7t Libor #| % =6.87% > B % 72K E 5

=10,000 £ 7t x 6.87%=2 =344 £ 7T
Re= % S A AT 2 fA3FE B 2 618 £t Libor #| % =527% > B 5§ S BAZ YL 5 &
=10,000 £ 7t x 527%2 =264 %7t
%9 BAHAA AT 2 B3R B 2 6 18 A £ 7 Libor #] % =3.66% » A1 % 9 #1241 % » &
10,000 £ 7t x 3.66%+2 =183 £ 7t
Ro= % 10 $3294057 2 218 B 2 6 /8 A £ 7t Libor #1 & =2.02% » Bl % 10 212 0k % &
=10,000 £ 7t x2.02%+2 =101 7T
F 11 BAA# AT 2B EB 2 6 @A £t Libor A1 % =1.73% > A% 11 BAz L 35 HBC
10,000 £ 7t x 1.73%=2 =87 £
Ro= % 12 889437 2 B2FE B 2 6 {8 A £ it Libor #1 & = 1.35% » B % 12 8120k %5
=10,000 £ 7t x 1.35%+2=68 £ 7

Ry

=
I

PR ERIIE | HES BT
PG A4, = TEHVERFHRETSL%, =10,000 £ T
B AR EANE A SRS T n i B B 0B > S0 T &SR E AP A | EBBEME N

EHRAZEHEREREZR REZLOGER

%61 A
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FE—ftEsK,

TEHAEAENe ) — TEBARFAFRELHE,

B RRE L AR Bl & BARERE HERX QR A pEe

—~EBEAEAK
Fhiz ot = TEBAEFRPRETLE, x FhixkinmiE
Hd
FhAz B nEE (R) 2HEAKXTF -
Lh=l,.. . K& (E—H#8E% K#H) : R=C,
2.h=K+1,K+2,......, Ted (% K+1 832242 )

(1) % hiRl <Rturget ( EF gfﬁii",ﬁﬁi%é’z}mﬁd‘% B *%‘% qiélﬂ\az‘% Rtarget)

i=1

h-1
M&:M%ﬁm@%@+ﬂxpmwmﬂmw,2&}
i=1
(D%EKZ&W(W%%ii—%z%ﬁ%mﬁak%ﬁgﬁaﬁﬁéﬁmﬁRmﬁ
i=1

Al Ry = F» £ P i=0,1.2,.. ., Th BriRfRs kiR M A 28 E T B H 45208 )
HF

H
T o AR AR TN M T=) M, -
i=1
H @ SHVEAZHETHE (£5%) -
M, © BiFEPZEE o M =121, °
b © BIFEPE—IMBMMZ AR ONBRGELHBAELFRE > TA 1MEA -
2M@A ~3M8A ~6MEAXI2MEA) -
Bhin o hisE TEHAEAEAE ) RARE L, ER A —IMZAM Flhe o BEREEUNG
BEABE—H (tyy = 6> M =2) > 2003/7/3 & " &HAEEAETE | > B E—
9 2 4R & 2003/7/3 £ 2004/1/3 > % —#A #A M) & 2004/1/3 £ 2004/7/3 - % =4
Z HAF A 2004/7/3 £ 2005/1/3 > BAb3EdE s BHE X MR B RE LHLEHAG
F3ER > ZHFERAESATREIFATELER—SHAEATER -
EHAERTED RS ERE AL RN B RBETHER ZFER -
CoDLELF) @ b4 # At Em a2 AT HERGELHBAGLAFAT A2 RwaE "
GEHRABEABTE BB ARRETE Y NBLEEA -
Rugr * BRERKZNEE > NERGELEEBAEAFRT K A me e " EHUE RS
FH A —BEARREBS X BLOEEA -
K@ WHEHAREME  NERGESBAFAFRE AN mipfe " SHAE 5B
TR B—EARREBRS RiBLBIEA o
F ! BERESBEREZINE  RERGELEVELATAT A 3Rt &4
REHRBTE  B—EARAEER S A BEEA -

N
% h #8235 g (Portfolio,) 3H32RK * Portfolio, = W) xUnderlying Adj"
n=1

XX 184w Underlying" > Underlying °
i}
UnderlyingAdj! = & UnderlyingAdj"™ >0

Underlying ! — Underlying 40,

Underlying

HF
N @ BEZAZNMEE -

N
W) R AR R R AT E - Y V) =1
n=1

SHAZEANGRERER RERLMEK $62 B &£ 105 B



Underlying

Underlying !

= fpIn

XX

dh

% nEARe T EEAESETE ) 2 lB1E -
B n A2 E h 2 RAT dh A& AESTE B 2 ik E -
B-RHNOZE T/ NEXR
BATE B—EARRER S ABLBHEA -
LA AR MM > NERGELBBEAFAEZ
T #B—EARRER S KB BEA -

H4E

(RFHRAEAERRAE TR T EHBAFHINE ) RELZFEFTX

REBREN )
[1B3%

1.1997 &7 A 31 B 3% N6 &8 (H=6) &HVEA 25478 »

2.8 "HEAFEEABTE  REOEAS

3R AR
)

10 2 (

N =10)

'EBARFFRAE LR

HEHAGARRE - A Rkt " SHEAG A

IESARE R AR Ll 8o

H3|A#FEMEE - FREX

1 % 10,000 £ 7T 5

H 6
— B (t;=6>M;=12/1,,=12/6=2" T=ZM,.=22=12) :

BB ETERMES 10 RS

FxECEl (W =W

4.C,=5% * Dy=0% » Ex=4% * F;=2% » K=2 * Rige=21% * XX=12% > dh=5 ;
5.F B8 aT 2 8318 8 2 6 18 A % 7T Libor #] % ;

6.3% 10 X & 2

Z AR ARG HA A AT 2 1318 B 2 6 18 B £ T Libor #| £ 40 F % ©

i=1

i=1

=..=W'=1/10

R 1 R %*ﬁSM AIG | AXP | BAC |DOW| GE | GM | INJ | JPM | KO | PG MR 2 18
h FEeaM us | us | us | us | us | us | UuS | US | US | US . oy
TR AR KBRS #ni 248\ R B 2 6
- FEaBH| EAEL
0 | 19977131 | [37.87]27.92[71.19]31.67 | 23.38 | 48.88 [ 31.06 | 37.85 [ 69.13 | 37.74 , -
B RAT 5 B 8 2 AR A Libor 4] %
1 | 1998/2/2 | 1998/1/26 | 38.40 ] 26.46 | 59.63 [ 30.25 [ 24.90 [ 47.65 | 33.59 | 34.04 [ 63.06 | 38.95 | 1998/1/29 |  5.66%
2 | 1998/7/31 | 1998/7/24 | 51.87 |35.69 | 82.25 | 31.06 | 30.56 | 59.28 | 38.28 | 49.08 | 83.44 | 43.54| 1998/7/29 |  5.75%
3 | 1999/2/1 | 1999/1/25 |52.60 | 33.83 | 64.69 [ 29.50 | 33.50 | 74.87 | 39.38 | 49.63 | 62.94 | 41.49| 1999/1/28 |  4.97%
4 | 1999/8/2 | 1999/7/26 | 63.83 | 45.50[69.81 |40.33[38.00 | 65.94 | 48.63 | 55.25 | 63.06 | 43.32] 1999/729 |  5.64%
5 | 2000/1/31 | 2000/1/24 | 67.71 [ 50.67 | 44.56 | 42.10 [ 46.04 | 79.81 | 41.84 | 48.67 | 64.88 | 51.04 | 2000/1/27 6.22%
6 | 2000/7/31 | 2000/7/24 |79.50 | 57.06 | 47.44 | 29.53 [ 54.00 | 59.31 | 47.23 | 51.56 | 59.25 | 30.76 | 2000/7/27 6.89%
7 | 20017131 | 2001/1/24 [ 87.88]46.25]51.06 | 32.00 | 46.31 | 53.44 | 4528 | 53.25 | 58.06 | 34.70 | 2001/1/29 |  5.45%
8 | 2001/7/31 | 2001/7/24 |82.89 [37.80 [ 62.01 | 33.88 | 44.00 | 62.08 | 52.71 | 42.68 | 44.20 | 33.78 | 2001/7/27 3.72%
9 | 2002/1/31 | 2002/1/24 | 77.38]36.75 | 64.00 [ 28.00 [ 37.55 | 48.13 | 58.04 | 35.90 | 44.22 | 38.59 | 2002/1/29 1.88%
10 | 2002/7/31 | 2002/7/24 | 53.38 [ 30.43 | 59.00 | 27.45 | 26.53 | 44.75 | 47.70 | 23.30 | 46.85 | 41.13| 2002/7/29 1.91%
11 | 2003/1/31 | 2003/1/24 |56.04 [ 33.70]69.62[29.50 | 23.06 | 37.55 | 53.61 | 23.81 | 42.83 | 42.11 | 2003/1/29 1.37%
12 | 2003/7/31 | 2003/7/24 | 62.20 | 44.40 | 81.96 | 33.75 | 27.44 | 36.27 | 51.70 | 34.58 | 44.52 | 44.12] 2003/7/29 1.12%
THERAZEEZHARIZEH RGBT E 0T
% ETTZUE’AIGUSAXPUSBACUSDOWUSGEUSGMUSJNJUSJPMUSKOUSPGUS ﬁﬁ%ﬁ
h |8 Portfolio,,
1 1998/126 | 12.00% | -5.22% |-16.24% | -4.47% |12.00% | -2.52% | 12.00% |-10.07%| -8.77% | 12.00%|  0.07%
2 1998/7/24 | 12.00% | 12.00% | 12.00% | -1.91% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 10.61%
3 1999/1/25 | 12.00% | 12.00% | 12.00% | -6.84% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 10.12%
4 1999/7/26 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%| 12.00%
5 2000/1/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%
6 2000/7/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%
7 2001/1/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%
8 2001/7/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% |  12.00%
9 2002/1/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%
10 2002/7/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00%
11 2003/1/24 | 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% |  12.00%
SHRAZFEHGBEERSZR REZAOMGKR $63 B £ 105 &




# J 24X % B Bk
K S AIG US |AXP US|BAC US| DOW US | GE US |GM US | INJ US |JPM US| KO US | PG US #

h |8 Portfolio,
12 2003/7/24 12.00% | 12.00% | 12.00% | 12.00% |12.00% | 12.00% |12.00% | 12.00% | 12.00% | 12.00% 12.00%
HERHA
F18 - h=1

AIGUS B3 R 4518 38.40 A2B44T B 2 M348 37.87 » S H B AR =12% > B UUE & 812 k%
12% > R B EHMFE -
AXP US S EHR KR IR 26.46 KA B AT B YRR 27.92 0 3 HAE A = (26.46/27.92)-1=-5.22%

PS US Bl A R AR 18 38.95 ABiBAF4T B XYL 18 37.74 0 R EMBEREH=12% > BB S EHRE 4
12% > ﬁ%*ﬁ'ﬁ%ﬁn‘l’

1
1 % 403k Portfolio) = o (12% + (-5.22%) + (-16.24%) + ... + (-8.77%) + 12%) = 0.07%

H 28 h=2

AXPUS B A& R AEIE 35.69 @47 A YL BAIE 2792 R EEREH=12% > BB S EHE 4
12% > R B EMFE

BACUS B A8 R BAE 82.25 AiBBE4TH XL B1E 71.19 > S A AMEHR=12% BB EHZEHE A

12% > ﬁ%*ﬁ'ﬁ%ﬁn‘l’

KOUS B R BAE 83.44 AiBBE4TH XL B1E 69.13 > A EMEHR=12% BB EHZEHRE A
12% > R BEHHE -

1
% B 43 Portfolio, = o (12% +12% +12% + (-1.91%) + ... + 12% + 12%) = 10.61%

£ 38 h=3
DOW US B A& R 218 29.50 kA28 44T B 2 M #4518 31.67 - ¥ BB A & sk= (29.50/31.67)-1=-6.84%

1
# % 43 Portfolios = E><(12% +12% +12% + (-6.84%) + ...+ 12% + 12% ) =10.12%
F ARG P h=4,5,.
DOW US & 3%k ﬁﬁi#&;ﬁ&q’g 4033 AB:BEATH XM 31.67 0 A BREHR=12% > BB LM EXE S
12% > ﬁ%*ﬁ'ﬁ%ﬁn‘l’
1
1B 4 Portfolioy= B><(12% +12% +12% +12% + ...+ 12% +12% ) = 12%

[FRA) S En B A " SHAFAINE ) HE SR T -
O X I HMARE2H  h=1,2

R1:R2:5%
g 3 4B =10000 £ 7Lx5% =500 % 7T
® %38 h=3

FEBEAN—PIUBZIEE=R+R=5%+5%=10% > AABBBEZKEZTEFE21%  HFIHKREIEE S
R;=Min [Max (0% > 4%+ 2%xPortfolios) ,21%—10% ] =Min [Max (0 4.20%) , 11%]

=Min [4.20% , 11%]=4.20%
W 3 4B =10000 £ 7tx4.20% =420 £ 7T
® 445 h=4
HEREN—PZUBZ»EE=RTR+R;=1420% > AAB BB HE»EFE21% HFABUEZ»EESL
R,=Min [Max (0% > 4%+ 2%xPortfolioy) ,21%—14.20% |1 =Min [Max (0> 4.24%) , 6.80%)
=Min [4.24% , 6.80%]=4.24%
W 3 4B =10000 £ 7tx4.24% =424 £ 7T
® % 58 h=5
HERERN—BHIUBENEE=R +R,+R;+R,=1844% > A ABBBRUBENEE 21% HE S B yE R
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Rs=Min [Max (0% > 4%+ 2%xPortfolios) ,21%—18.44% | =Min [Max (0> 4.24%) , 2.56%]
=Min [4.24% ,2.56%]=2.56%

Y& 2% 8= 10000 % Tx2. 56% 256 £ 7T
® 5% 6HI AR h=6/,..

HEMEAN S XU BB E= ZR =21% > CEBREUBFEE 2% HFEOOMAUKBIZUZ S ERES

LA 648 B £ 5t Libor #] &3+ & » EP Re.i=F= B8 84naT 21A3FE B2 648 8 £t Libor #|% » £ i=0,1,...,6

P H HEA T

Rs= % 6 B AT 238 B 2 6 /8 A % 7t Libor #1 % =6.89% » A5 6 #1235 5
=10,000 £ 7T X 6.89%=2 =345 % 7t

R,= %7 HEAMmAT 238 B 2 68 A £t Libor #1F =545% > A5 7T 2 E
=10,000 £ 7T x5.45%=2=273 £ 7t

Rs= % 8 BAHA#AT 2 38 B 2 6 /8 A £ 7t Libor #1 % =3.72% » A] % 8 #12 i 35 5 &L
=10,000 £ 7T x3.72%=2 =186 £ 7

Ro= 59 MEAMAT 2 EFE B X 618 H £t Libor #]| & =1.88% » Bl % 9 BAZ YL 35 5 &L
=10,000 % 7T x 1.88%+2 =94 % 7,

Rp= % 10 $A#A4n AT 2 183718 B 2 6 18 A £ 7t Libor A1 & =191% > 81§ 10 #2555
=10,000 £ 7T x 1.91%+2=96 % 7T

Ry= % 11 BAdA4 AT 2183 1B B2 6 /8 A £ v Libor #1 % =1.37% > R £ 11 $Axdk 35 5B
=10,000 £ 7T x 1.37%2=69 % 7T

Ro= % 12 A AT 23 HE B 2 6 @ £t Libor #| & =1.12% » B % 12 B2 j 5 5 &
=10,000 £ 7 x 1.12%+2 =56 % 7T

PEBAEEI RS  HES BT
PEBAEAIINES ) = "ERUERFERETL% ) =10,000 £

SHRAEBAGBERER RERYMEK K65 A% 105 B



EEL SR N E

FERAE A RS =

FEAERFRELHE
BB RREENR DB S RIERE R YT T X o

—EBEAEAK ! FEhfixkiEoE =

TEBAMAFRELHA, x FhizkismE

Ed o S hizl B omiek (R) 23 ELARXWT !

_ + > .
Loh=1# (% 18) ° R, =Min{Ma!{(A1 +PR1><P0rtfoliol)><Cg;l,Floorl}Capl}

1

2. h=23,......, Ter (%2HRME)
(1) # Max(BP,,BP,,..BP, )< BP, BH(BP % | BEME R h-1 BENIH - ASHBUFAATRENNRZ T4
HAUBRHFTEAREELE ) AN TEBAESAETE ) 2 T EBARATRAEESLILE ) )

2l R, = Min{Max|:(Ah + PR, x Portfolio, )x é” ,Floor, },Caph}

h

(2) % Max(BP,,BP,,..BP,,)> BP, B (B % | MEMEH h-1 MEMME - AEHRU R A FRENHR " &4
A AT EAEESLE ) 2RGH AN "TEHBAFEHETE ) 2 TEBUASTHEARESLE )

Al Ryyi=F > B9 i=0,1,2,...T-h (PR REMERAEH RELE T &V FLAIHE )

3. ho#E L 3  BLE

CRER

B K 3R % —ARERH KBS R ENEATEE A ARZNRSH IR E B

Ry Sb 0 BB B & B R ADg > 12— R AR -

T :

¢
H
M;
i
% h#p

% hmEH

dh :

ERWARIAFTE R

BP, :

Ay, PR, Floor,,Cap,, -

8h -

G
R h BEEZAREM ARG ESBAERAR AN R T BB F AT

Barrier,

ADg

H
TEMEE AR TN AmBC T=) M, -

i=1

DM AZRENE (FH) -
. % i -’ﬂc—f}‘{q’-’i;ﬁﬁﬁi * M= 12/tmi °
L E I EEYE—HBMI AR (NERGELEHBAEABRT  TiEA 1 EA -2 A

A~3f/8A -6M@AxRI2M@A) -

D ARdsE THBARARTE  RAURE L, AR A—RZEE fle 0 BEREEUL6EAR

B—H (1,=6,M=2) > @ 2003/7/3 % "B EA548 , > RE—HM2HMEA
2003/7/3 & 2004/1/3 > % —#3 2 #AF1 & 2004/1/3 £ 2004/7/3 + % =72 #3  & 2004/7/3
% 2005/1/3 > LAgb#ade s EH— 2 BRI REALHAUFEHRTED - ZIEHED
BHRPBEAGRAFELEER—SHBUFEHRFED -

CECBREM (h=1) A58 T EHBAEAETE ) 2R - BIKRAT dh EEE (&)

Z M BB R (h=2) %I 5 —HIMKRAT dh BB RE (PE—BEHH
¥ 8) REF _MEAKAT dh BFEBR (&) M FZBEE (h=3) %8 %
ZHAEARAT dh EHERE R (PR _BEHMARE D) REF PR dh B8
B (4) 2898 seb$adE -

WA B AHE T HME  NERGELHBAEAERE AN ReE " SHBAE ST
B, MBARNRER Y K@ BHEA -

RIS RS R AR BRET S LR E R -

KREMBEANE W BERP R " EHAE AT RAHERILE | - @ BP) ARE
HAEHAN TEBRAELRAETE ) X TR ATEAEEKLER ) > AN ER
EE S A T

a2 AT FRLZE T > NERYFELBAFEAFARE A dmn " 44
AEARETE  B—EARURER S ABOEEA -

£ hBEBHMN 2EHLELEAEARETEM Barrier, W2 B 363 - 243542
A A Libor #1 % (HREEHRHFAE) ~CMS 1 FE (BRI AF) ~ Brdp
B RIBIRE RNERGEEMAVBAAFARAL AN mut " SEAUE AT
VB —ERARUETEF R BLEEA

$h BESMBMAN FHELE S B HAHT -

B, MBARRER Y X@wBHA-
I By ELE > NEBRGELBAFELAEAET AN RBE "TEHUVFELEBITE
SHAZEAGRERER RERLMEK $H06060 B £ 105 B



#B—EARUER S X BLEEA -
F @ GIREREREZAE > DNERGELHEVFELRERET  Ana e " SHAE
(3478  #H—EARURER S X BHEEA -

3 % 4k 5 HE NS Underl —Underl
% h 29 2 3% F #k (Portfolioy) FHE AR Portfolio, = ZW”XMax{M ( n eryll]ni’i,l : n erylng” ue, Lur,
nderlying’

n=1

o
N @ #EZRGMmME -

N
W F o AR R AR A2 - Y W) =1

=1
Underlying, * % nABAZah7 " &HAEAEITE | ZUCBE -
Underlying: % n{BARGAAEH h 39K AT dh E3F1E B I 44 -
UC, : % h #0838 A2 e 0T dh 83048 B e AR R F LR -
UF, * % h s & 28456907 dh B3P 3 B X BERKETR -

= R

(ARBEBIRARAEEZRAE TR "EHAEA2ME ) REAXFEFX L3 ARFEUMEE  FRE
AREBEBERNL - )

[1B])
1.1997 8 A 8 A A3 N6 581 (H=6) S AME A2 8470 > "HEAEHRFRETELHE, A 10,000 £7T

H 6
2.8 THMERARITA ) RE6 A AT (1,=6 M=12/1,=12/6=2-T=) M =) 2=12) ;

i=1 i=1

3HEZRNAS XKE (N=5) > BHXBRETABMELS ARRZ2H8TH (W' =W=.=W=1/5) ;

4.BP=1.00 > A;=3% > PR;=150% > Floor,=0% * Cap,=10% > dh=5 > UC;=50% > UF,=-20% ;
5.F A8 A4 AT 2 18318 B 2 6 18 A % 7t Libor #] % ;

6. o &y B R TR
F—ERL R IR R BN EATRAE AR | 13 | 45| 6 7 8 9 10 | 11 | 12

Ju B 5 o ELE (ADy) 0% | 2% | 3% | 4% | 5% | 6% | 7% | 8% | 9%
— BB 2R &R Barrier, R ARG B EF IR F B ZEH BP, o F ¢
0 8 %iif r%%ﬂ%#ﬁﬁfﬂ%%wﬁJ

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

[A) BB EAR "HHUELRINE  FESHLT
® % 1 #9#a ] (1997/8/8~1998/2/9) » h=1

EHRAZHEAGRERER REROKKR F67 R % 105 7



(DB®EZS AR EZ BB T .

TUS |[DOW USMRK US| VZUS | BLS US

AR AE4T B | 1997/8/8 2l #518| 42.93 31.04 46.76 36.59 23.00

% 1 #A8A K 1998/2/9 A7 5 18 &5+ A 15 #3718 B 1998/2/2 2 i
B1E

66.68 31.50 55.72 46.44 31.13

A% 1 BA4% & 45 2% Portfolio, =

55.72
Max| Mm 66.68 -1,50% {,-20% | + Max| Min 31.50 -1,50% |,-20% |+ Max| Min -1,50% |,-20%
31.04 46.76
46.44 31.13
+ 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%

Q)% % 1 358 (1997/8/8~1998/2/2) = 618 A £ 5t Libor #] &4 B /b4 F % :

M £ =} M &3 =} 1 £::] \=2 1 £::l \=2 M &3 1=}
Libor 3R 1g W7 3% Libor [EAPor AR 5 Libor [EAbOr IRAB T 5 Libor [Eibor IRAB T 5 Libor | Fibor AR W 5 Libor

) c] ) c] it ] it ] ) c]
1997/8/8  |5.84% | 1997/9/16 |5.84% | 1997/1022 [591%| 1997/11/27 [591% |  1998/1/1  |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% | 1997/1024 |5.88% | 1997/12/1 |5.94% |  1998/1/9  |5.66%
1997/8/13  |5.88% | 1997/9/19 |5.81% | 1997/1027 |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% | 1997/1029 |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 |591% | 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%
Ml 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%
Ol 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%
WAl 1997/8/26 |5.84% | 1997/10/1 |5.84% | 1997/11/6 |5.83%| 1997/12/12 |591% | 1998/1/22 |5.63%
Ml 1097/8/27 |5.84% | 1997/10/2 |5.82% | 1997/11/7 |5.81%| 1997/12/15 |591% | 1998/1/23  |5.63%
EW  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%
IRl 1997/8/29 |5.84% | 1997/10/6 |5.78% | 1997/11/11 |5.88%| 1997/12/17 |591% | 1998/1/27 |5.63%
(W 1997/9/1 |5.84% | 1997/10/7 |5.78% | 1997/11/12 |5.94%| 1997/12/18 |591% | 1998/1/28 | 5.66%
WMl 1997/92  |584% | 1997/10/8 |5.78% | 1997/11/13 |591%| 1997/12/19 |591% | 1998/1/29  |5.66%
BB 1997/9/3  |5.84% | 1997/10/9 |581% | 1997/11/14 |591%| 1997/12/22 |591% | 1998/1/30 |5.63%
CMl  1997/9/4  |5.84% | 1997/10/10 |5.82% | 1997/11/17 |591%| 1997/12/23 |591% |  1998/2/2 | 5.63%
e[l  1997/9/5 |5.84% | 1997/10/13 |5.85% | 1997/11/18 |5.91% | 1997/12/24 |5.91%
AW 1997/9/8 |5.84% | 1997/10/14 |5.85% | 1997/11/19 |591%| 1997/12/29 |5.91%
polll  1997/9/9  |5.84% | 1997/10/15 |5.84% | 1997/1120 |5.91% | 1997/12/30 |5.84%
pll  1997/9/10 |5.84% | 1997/10/16 |5.88% | 1997/11/21 |5.91% | 1997/12/31 |5.84%
o2 1997/9/11  |5.86% | 1997/10/17 |5.88% | 1997/11/24 |5.89% | 1998/12 | 5.84%
el 1997/9/12 |5.87% | 1997/10/20 [5.91% | 1997/11/25 |5.91% | 1998/1/5 |5.81%
Ml 1997/9/15  |5.84% | 1997/10/21 |591% | 1997/11/26 |591%| 1998/1/6 | 5.75%

NelieBEN e NV B N O N S

= % 1BREMBMEN > A 618 A £ 7T Libor #| RIRMB T2 3FE a8 (P L&AF B ) =123 (8)
= % 1 BEIIMN - 6188 £ 7T Libor #| F % M X B M 0%~5.75% M z B #5631 (B LR AT 9II8 % Bk
Z B¥)

=20(8)

@A) &EEM) - QF 1 s nicE

20
R, = Min{Mﬂx{( % +150% x Portfolio, )x él o%},m%} = Min{Max[G% +150% x26.58%)xE ,0%},10%}

1
= Min{Max[6.97%,0%],10% }=6.97%
Y 35 4 82=10000 £ 7T x 6.97% =697 £ 7T

® % 2 #AEA R (1998/2/9~1998/8/10) > h=2
(1) 1?7»\:”‘;?’_ 5 iﬂx‘l‘iﬂ&{ﬁ i'ft'ﬁn-]:% :

SHRAZEMNGREEZR Ktk H 68 B £ 105 B



DOW | MRK
T US Us Us | YZUS |BLSUS

TR AE AE54T8 | 1997/8/8 2 W s f| 42.93 | 31.04 | 46.76 | 36.59 | 23.00
% 2 #A#A R 1998/8/10 AT 5 1B 455 MR 43748 B 1998/8/3 2 ik

B

63.16 30.23 57.50 | 46.63 34.72

B % 2 #94% & 43k Portfolior =
. 2 57.50
l>< Max| Min 63.16 -1,50% {,-20% | + Max| Min 30.23 -1,50% |,-20% |+ Max| Min -1,50% |[,-20%
5 4293 31.04

46.76
. 46.63 ([ 34.72
+ Max| Mm( -1, 50%),—20% + Max| Mm( -1, 50%),—20%
36.59 23.00

= %x [47.12% + (= 2.61% ) + 22.97% + 27.44% + 50.00% |

=28.98%
Q) B% % 2 8,540 (1998/2/3~1998/8/3) % 618 A % 7t Libor #| %4 A 44tk F & :

3

: 5
Libor 3%18 1 3%

Libor 3% 18 7 35

Libor 3%18 1 3%

Libor #2187 35| . . Libor #8418 #3%| . . . . .
Py Libor > 38 B Libor Py Libor Py Libor > 38 B 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% 19987777 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%
JUB  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%
IV 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%
I 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%
W 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%
Il 1098/2/25 5.69% 1998/4/2 5.75% 1998/5/13 5.76% 1998/6/19 5.75% 1998/7/27 | 5.75%
IRl 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%
ICR  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%
Pl 1998/3/10 5.72% 1998/4/17 5.72% 1998/5/27 5.75% 1998/7/2 5.75%

Gr= 2B FEMMA > FiA 648 A % 7T Libor #| R MFT3H23FE B (BP L&AZI A E) =126(8)
&= F2HREMIMA - 6/ A £ Libor M E X AR EEM 0%~5.75% N 2 B # A3 (P LRAFIEHERZ A
#)
=107 (8)
B~ QF 28z B EE
RE | BRI A TEBAFATBHEEALE | BP=093 v T &R FEA578 | 2 THEEBAE AT
BAAHBAALLLE | BP=1.00 > ¥ B nfi A

. & , 107
R, = Min{ Max| (3%+150%xPortfolio, % ,0% |,10% » = Min{ Max| (3% +150% x 28.98% ) x —— ,0% |,10%
G, 126
= Min{ Max[39.46%,0% ],10% }=10%
W % 4 82=10000 £ 7T x 10% = 1000 £ 7t
® % 3 HAHAR] (1998/8/10~1999/2/8) > h=3
(DA S 3R 2 2 AR S bk F &
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TUS |DOW USMRK US| vZUS | BLS US

AR AE4T B | 1997/8/8 2l #548| 42.93 31.04 46.76 36.59 23.00

% 3 88K 1999/2/8 AT 5 B &AM #3F1% B 1999/2/1 2 i
B1E

99.32 30.27 69.54 59.50 45.13

51"5 3HAIE B ortfoli03=
30.27

. ~( 69.54
{Max{Mm 42 93~ 1, 50%),—20%} + Max{Min( 3104 1, 50%),—20%} + Max[Mm( 1676 -1, 50%),—20%}

. ( 59.50 . (4513
+ Max| Min -1,50% |,—20% | + Max| Min -1,50% |{,-20%
36.59 23.00

1
= X [50.00% + (— 2.48% ) + 48.72% + 50.00% + 50.00%] =39.25%

Q) B3% % 3 B H (1998/8/4~1999/2/1) % 648 A % 7t Libor #| £ & A ¥4t F & !

Libor $% 18 3%

Libor 3R 1% W 3% Libor 3R 1% W 3% Libor %1% 77 3% Libor 3R 1% W 3%

gy Libor Py Libor gy Libor Py Libor gy Libor
1 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%
2 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%
3 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%
4 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%
5 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%
6 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%
7 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%
8 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%
9 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%
10 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%
11 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%
12 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%
13 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%

ICy  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%
IR 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%
I 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%
IVl 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%
Y 1998/8/27 |5.69% 1998/10/5 513% | 1998/11/10 | 5.19% | 1998/12/16 |5.06% 1999/1/26 | 4.97%
BN 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%
20 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%
21 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%
22 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%
23 1998/9/4  [5.56% | 1998/10/12 |5.16% | 1998/11/17 |5.19% | 1998/12/23 |5.12%
24 1998/9/7 5.54%| 1998/10/13 | 5.16% | 1998/11/18 |5.06% | 1998/12/24 |5.16%
25 1998/9/8 5.53%| 1998/10/14 | 5.16% | 1998/11/19 |5.09% | 1998/12/29 |5.16%
26 1998/9/9  [5.50%| 1998/10/15 | 5.16% | 1998/11/20 |5.12% | 1998/12/30 | 5.08%

Gy= S 3BFEIMMAN > AiAH 618 A % 7T Libor #| R MAFT3H23FE B (BPL&AZI A E) =126(8)
&= BIBRKMHMHAN - 6MEA £ Libor A E X AR TEM 0%~5.75% N 2 B # A (B LERAIIAHERZ
B #)
=126 (8)
O YOROY KR EX &2 8 £
HE - 2HEENMR "SRG ATEMEEKILE | BP=093 ~ BP,=0.95 %/ T B AE A48478 , 2
P AE ST BAREBRILE | BP=1.00 » ¥l B nE R b

126
R, = Min{ Max| (3% +150% x Portfolios ) x == ,0%}10% = Min{Max[(?»% +150% x 39.25% ) x e ,0%},10%}
‘ G, 1

= Min{ Max[61.88%,0% ],10% }=10%
W % 2 B2=10000 % 7T x 10% = 1000 % 7T

® % 4 $aHAR] (1999/2/8~1999/8/9) » h=4
(DARXZ S A2 2 A S b F & ¢

EHRAZHEAGRERER RERAOKKR FT70 B % 105 7



TUS |DOW USMRK US| vZUS | BLS US

MR ZBATB | 1997/8/8 2l M {E| 42.93 31.04 46.76 36.59 23.00

% 4 BAER K 1999/8/9 AT 5 A &R A A3FE B 1999/8/2 2%
B1E

82.00 42.10 63.77 65.00 49.63

Rl F 4 #73% & 453% Portfolio,=

. [ 82.00 42.10 [ 63.77
— X< Max| Min -1,50% |,-20% | + Max| Min -1,50% |[,-20% |+ Max| Min -1,50% |,-20%
42.93 31.04 46.76

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

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

Q) B& % 4 B EH (1999/2/2~1999/8/2) % 648 A % 7t Libor #| £ & A ¥4t F % :

Libor 3R 1& W7 3%

Libor #R4& W 35 Libor #R 1% 7735

: & ] : ] .

le;r ;B‘q,?; ;Fi’ﬁ Libor 288 Libor gy Libor 288 Libor le;r ;B‘q,?; ;F 7| Libor
1 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%
3 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%
4 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%
5 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%
6 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%
7 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%
8 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%
9 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%
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% 1999/7/16 5.60%
12 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%
13 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%
14 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%

IR 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%
Iy 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%
IVl 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%
Y 1999/2/25 [5.12% 1999/4/6 5.06% 1999/5/13 | 5.08% 1999/6/21 | 5.35% 1999/7/277 5.64%
BN 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%
20 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%
21 1999/372  |5.15% 1999/4/9 5.04% 1999/5/18 | 5.14% 1999/6/24 | 5.43% 1999/7/30 5.71%
22 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%
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% 1999/7/1 5.58%

A
Gi= % 4BZEIMMN > PiA 618 A % 7T Libor #| R MFT3H23FE B (BP L&AZI A E) =126(8)
o= FABREHHMEN > 648A £ Libor M EZERETEM 0%~5.75% N 2 B # A (P LEAAFIEHERZ B
#)
=126 (A)

3). HE5) - QF 4 Mz By EF
BE1-2-3BFMMRZ " SHAEATEAEEELE | BP=0.93 » BP,=0.95 ~ BP3=0.98 % /| " &4
AT ) 2 TEBAEATEREEHILE | BP=1.00 kS nEE A

126

R, = Min{ Max| (3% +150% x Portfoli04)xﬁ,0%}10% = Min{Max[(?)% +150% x 44.40%) XE,O%}JO%}

G, 1
= Min{ Max[69.6%,0% ],10% }=10%

W 3 4 Be=10000 £ 7 x10% =1000 £ 7t

RE4EAE | EHRRM TERAEATBAEEKLE ) FEN TEBAEEASTE | 2 TEBAEAT
BAREHMEAA LR | 2898 (K=4) » %% 4 B3 o8 1000 £ 5T 0 B ho i il 35 - Bo % 2% » B huds hu ik
W 3% B4 %E=10,000 £ Tx2% =200 £ 7T - Hep X HA & ik £%E -

EHRAZHEAGRERER RERAOKKR FT1 R % 105 B



° ;f, 5HIR L > h=5.6,...,12

BH 4Bk " SHAEATEAEESLLE | BP=101 o8 " SHAFAETE , 2 " EHAFEAET

BABSHB AL E | BP=1.00 > ¥ F 5 R UGBHZ LB »EF S L 618A 9*—75 Libor #| %35 > Bp Rs,,=F = &
BAHAA AT 2B E B 2 648 £t Libor #]% > 4 i=0,1,....7 > 3+ B4 TF

B3R F SEAEF 12 SEA4nAT 2 A3FE B 2 6 18 A £ 7T Libor #] 4o F %

%8 |28 8 8 gﬂg’fgfiﬁﬁ 21116
5 1999/8/5 577%
6 2000/2/4 6.31%
7 2000/8/4 6.87%
8 2001/2/6 527%
9 2001/8/6 3.66%
10 2002/2/6 2.02%
T 2002/8/6 1.73%
12 2003/2/6 135%

A

Rs= % 5 8437 21838 B 2 6 /8 A % 7t Libor #1 % =577% > Bl % 5 B2 L B 8
=10,000 £ 7T x 5.77%+2 =289 £ 7

Re= % 6 AAA AT 2B B X 6 A £ 5T Libor ] =631% > Bl & 6 BAZ I 35 5 &L
=10,000 £ 7T x631%2=316 £ 7T

R,= &7 H¥AmaT 2@ EA X 6M@A £ Libor #| % =687% > BI&F T2 E S
=10,000 £ 7T x 6.87%+2 =344 £ 7

Rs= % 8 A AT 2 fE3 & B 2 6 /8 A £ 7C Libor #| % =527% > A 5§ 8 A W 5 4
=10,000 £ 7T x 5.27%+2 =264 % 7T

Ro= % 9 MR AT 218318 8 2 6 18 A % 7T Libor #1 % =3.66% * B % 9 A i % &
=10,000 £ 7T x 3.66%+2 =183 £ 7T

Rio= % 10 3AfA4 AT 2 831§ B = 6 18 A % 7t Libor #1 & =2.02% > B % 10 A2k 5%

10,000 £ 7t x2.02%<2 =101 £ 7

R = % 11 $A¥A#n AT 218318 B 2 6 /8 A £ 7t Libor #1 % =1.73% > Rl % 11 $A2dg 35 &

10,000 £ 7t x 1.73%+2=87 £ 7

Rip= % 12 34037 2 fE3-1E B 2 6 18 A £ 7t Libor #1 % =1.35% > R % 12 A2 00 35 » e
=10,000 £ 7T x 1.35%+2=68 £

FERAEAIRE  FHESFHT
P AEAZINE ) = "TEHVERFHRETL%, =10,000 £7T

SHAZEANGREREZR RERLOMGEK £72 B &£ 105 B



FEmfEtE AKX,

CHMARAEME, = THBIRFRTAE) x[1+Max ( BEASARE x FRF > RIGRERTR
B )]

fb

— T48%2 R TREFRERERME  MESEVEAZREAMAR > AERGELBABSF AT AN 3R
Wi CHMAGARTE R EANRE B KB RRA

— RBELSREERAX

pulll

T
KBtk E =2Wh x Portfolioy,
h=1
R
¥ hiR 2 3% & 43 (Portfolioy) 3+ E AKX TF :
Lh=1(F14) BEXNAZSGT > REIMMREBERRERHZREERY > NEIHZKE
BRI AR R R ZREKE -
2h =23, T (28R M%) P REZNEZAOT > HIRATh-18E 5 2 2 &R 61k > FER2N -
h+ B SRR EhHEA R EE R EKERDHZBLERY > MEMEIXRETELAZRERNZ
mE% -

. h _ . 0
%#%mégﬁ%z&%$=ZM&¢W@nZM@WW&}

Underlying"

H
T o TR TN M T=) M, -
i=l
H @ &HAHEA21ET0E (530 -
M, © BiEETZEAM o M=12/1, -
b © FIFETHE-—MAMZ AR (NEBRGELBAEHREARL > TA 1 EA -
218A ~3M8A ~6MEAKI2M@A) -
Fhin o el TEBAFAEATE ) RO L, BA A HZEE S Hlhe 0 BREF U
12488 & —H#0 (t,,=12>M,=1) > @ 2004/12/11 % " &HRF 558478, > 8l
% 1 S #M A& 2004/12/11 £ 2005/12/11 - % 2 $Ax #1 M A& 2005/12/11 %
2006/12/11 » % 3 #Az #AF3 A 2006/12/11 % 2007/12/11 » Agbiade - 28— 2
W EAREASHERFAFEE > ZHEBAFHF TR AN FTREER—&
HWAFHRFED -
EHAFHFEDE  GEZLSERM SRS IR ARBETHLARZEER -
Portfolioy, * % h ¥ X A% H 42k
N : #&zRuE -

T
Wt B h RS A g ) W, =1

h=1
Underlying? : % n{B:ig &4%m» TS HEEABTE | L BME -
Underlying! : % n B 84267 % h 330K AT dh B 18 53718 B 2l iR -

dh t AR RBA WA S SRR AR 0 AR D RE TR R
BATE AN BT RB I ERA -

=~ B3
(REHIARAELBEERAENT A " ERVEAINE XHEFX > LI ARFTEHEE > FREAXRETR
H e )

[f8x]

11997 43 A 31 B ARA 6 (H=6) &M HAZETE » T&BEERFRT L, % 10,000 £ T :

H 6
2.8 THEMBAMEAEATE B O6MEMA A B (1,,=6°M=12/1,,=12/6=2"> T:ZMi=22=12) ;
i=1 i=1

PHRAFEAGREEFR REZLOGK FT73 R £ 105 B



3B RN B 1S RE (N=15)
4.5 R 2 65% » RAKPREIR B R F B 23% » dh=0;
SEERNZENMBEARKBEELT

C BREAZ R BEBMEGAEE (W, =W,=...=W;,=1/12) ;

M| yy gy | MO | T | BLS [BMY | 7751 |DOW | EOA | 7267 | LLOY | MRK | NESN | PRU |RDEN| SGP | 7203
h ’ US | US| US| US| JP | US|GR | JP | LN | US| VX IN | US | US | JP
&AM A ETE ) BE
0 [ 1997/03/31 | 38.04] 37.02] 21.06] 28.08] 2650] 26.63] 48.27] 3690] 499.50[ 39.87] 168.50] 567.00] 38.64] 26.25] 3130
SHMB R EE

1] 1997/09/30 | 41.56] 46.97] 23.13] 39.38] 3530] 30.23] 52.00] 4210] 834.50] 47.29] 202.60] 690.50[ 50.55] 30.72] 3700

2 | 1998/03/31 | 41.69] 69.80] 33.72| 49.64| 3010 32.42| 65.96] 4800 929.00] 60.66] 291.30] 878.00] 53.55| 43.37| 3550

3 | 1998/09/30 | 46.25] 62.03] 37.63| 49.43] 2770 28.48| 44.36] 4150 659.00] 61.31] 275.40[ 860.00] 42.43| 44.38] 3050

4 [1999/03/31 | 35.19] 84.72] 40.06] 61.03] 2930] 31.06] 48.65] 5350] 937.00] 75.83| 268.90| 807.50 49.25] 47.19] 3430

5 [ 1999/09/30 | 34.19] 69.26] 45.00] 64.24] 3100 37.88] 51.40] 4460 755.00] 61.34] 282.00] 933.00] 54.50[ 51.06] 3390

6 | 2000/03/31 | 20.75] 89.67| 46.88] 54.37| 4450 38.00] 53.36] 4240 662.00] 58.80] 298.00] 946.50| 61.01| 42.13] 5370

7 | 2000/10/02 | 29.44[ 46.18] 40.50 54.73] 4790] 24.94| 58.40] 3980 631.00] 70.45] 360.00] 923.00] 68.49| 49.88] 4270

8 [ 2001/04/02 | 47.45[ 33.92] 40.92] 56.54] 4550 31.57| 54.10] 5120 691.50] 71.84] 361.70] 752.50] 62.99| 44.63] 4350

9 [ 2001/10/01 | 48.29] 39.57| 41.55] 55.56] 3270 32.76] 56.89] 3870] 650.00] 63.03] 345.00] 700.00[ 55.22| 47.12] 3060

10 | 2002/04/01 | 52.67| 32.19] 36.86] 40.49| 4720] 32.72] 58.35] 5380] 721.00] 54.50] 374.00] 708.00] 62.75| 37.44] 3650

11| 2002/09/30 | 38.80] 24.62] 18.36] 23.80] 3980] 27.31] 47.80] 4930] 469.50] 43.26] 322.00] 339.50[ 40.85] 20.10] 3130

12 | 2003/03/31 | 29.96] 16.20] 21.67] 21.13| 4140] 27.61] 37.78] 3950] 322.00] 51.85] 267.50] 308.50] 37.31] 20.06] 2635

[RA] &MBEHEA "EHAFFENE FHES R T
EMBEGHH E S BT ¢

## | MO T BLS | BMY | 7751 | DOW | EOA | 7267 | LLOY | MRK | NESN | PRU | RDEN | SGP | 7203 | #% %%k
h Us US US US JP US GR JP LN US VX LN US Us JP | Portfolio,
1 9.25%| 26.88%| 9.83%| 40.24%| 33.21%| 13.52%| 7.73%| 14.09%| 67.07%] 18.61%| 20.24%| 21.78%| 30.82%| 17.03%| 18.21%|  67.07%
2 | 9.60%| 88.55%] 60.11%| 76.78%| 13.58%| 21.74%| 36.65%| 30.08% 52.14%| 72.88%| 54.85%| 38.59%| 65.22%| 13.42%|  88.55%
3 | 21.58% 78.68%) 76.03%| 4.53%| 6.95%| -8.10%| 12.47% 53.77%| 63.44%| 51.68%| 9.81%| 69.07%| -2.56%|  78.68%
4 | -7.49% 117.34%) 10.57%| 16.64%| 0.79%| 44.99% 90.19%| 59.58%| 42.42%| 27.46%| 79.77%| 9.58%| 117.34%
5 [-10.12% 16.98%| 42.25%| 6.48%)| 20.87% 53.85%| 67.36%]| 64.55%| 41.05%| 94.51%] 8.31%|  94.51%
6 |-4545% 67.92%]| 42.70%| 10.54%| 14.91% 47.48%) 76.85%] 66.93%| 57.89% T1.57%|  76.85%
7 |-22.61% 80.75%] -6.35%| 20.99%| 7.86% 76.70% 62.79%| 77.25% 36.42%|  80.75%
8 | 24.74% 18.55%| 12.08%| 38.75% 80.19% 32.72%| 63.02% 38.98%|  80.19%
9 | 26.95% 23.02%| 17.86%| 4.88% 23.46%| 42.91% 2.24%|  42.91%
10 | 38.46% 22.87%]| 20.88%| 45.80% 24.87% 16.61%|  45.80%
11| 2.00% 2.55%| -0.97% -40.12% 0.00% 2.55%
12 |-21.24% -21.73% -45.59% -15.81%)  -15.81%

e% 05% (h=1)
MO US z & &% =41.56/38.04-1=9.25% > TUS Z K E% =46.97/37.02-1=26.88% > ... »
SBCUS Z A& &% =30.72/2625-1=17.03% » 7203 JP Z g B % =3700/3130 -1 =18.21%
Portfolio; =15 ¥ B 2 kR 2 kA =Max (9.25% » 26.87% - ...

o 1

# (h=2)

» 17.03% > 18.21% ) = 67.07%

MOUS Z &% =41.69/38.04-1=9.60% >TUS 2 &% =69.80/37.02-1=8855% > ...
SBCUS Zm &% =4337/26.25-1=6522% > 7203 JP Z &% =3550/3130-1=13.42%
Portfolio,=14 IR ZmEkFEXHAM =Max (9.60% > 88.55% - ...

o% 1

S&E (h=3)
MO US z i & % =46.25/38.04-1=21.58% > BLSUS 2 i,k % =37.63/21.06-1=78.68% - ...

1 65.22% > 13.42% ) = 88.55%

SBCUS Z s k% =44.38/26.25-1=69.07% > 7203 JP Z s &% =3050/3130-1=-2.56%
1 69.07% > -2.56% ) = 78.68%

Portfolio; =13 IR ZmEkFEX R AM =Max (21.58% > 78.68% - ...

0% 554 (h=11)

MO US 2 & £ % =38.80/38.04 -1 =2.00% > DOW US 2 i £ & =27.31/26.63 -1 =2.55% >
EOAGR Z s k% =47.80/48.27 1=
7203 P z A B % =3130/3130 -1 = 0.00%
Portfolio;; =5 %M 2 M k£ 2 % kM =Max (2.00% > 2.55% » - 0.97% » - 40.12% » 0.00% ) = 2.55%
% 6% (h=12)
MO US 2z & & % =29.96/38.04 -1 =-21.24% » EOAGR 2 i £ & =37.78/48.27 -1 =-21.73% >

PRULN = st & % =308.50/567.00 -1 =-45.59% » 7203 JP =z s,k % =2635/3130-1=-15.81%

-0.97% * PRULN Z s & % =339.50/567.00 -1

40.12% -

Portfolio; =4 ¥ A ZmEfZmAME =Max (-21.24% > -21.73% > -45.59% > - 15.81% ) =- 15.81%
%74 B £ 105 B
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FE&AELEI L HES BT

12
HEBERKE =2Wh x Portfolio, = [ 67.07% + 88.55% + 78.68% + ... + 2.55% + (- 15.81% )1/ 12

h=1
= 63.28%
PR AR E = T ERERAFRALE, X[+ Max ( BEASARKF x FRE - RAMRER A R

%]
=10,000 £ 7T %[ 1+ Max (63.28% x 65% > 23% ) ]

=10,000 £t x[1+Max (41.13% > 23% )] = 14,113 £ 7T

PHRAFEAGREEFR REZLOGK FT5 R £ 105 B



SET LIV

T
TEMTEARMA, = TERBGRFRTLA, x(1+ D CP, )

h=1
R
b CthMax(ECh, Xh)
Ah=1
X, =
CP_ ,h=2~T
ECh=( 24 F x REHAGHKKRF ) h=1~T
HREHEHEF =Min [ | Return( Index; ;) | , | Return( Index, ;) | ,..., | Return( Indexy;) | ]
ap
Min [ | Return( Index; ;) | , | Return( Indexy;) | ,..., | Return( Indexy ;) | ] > h=1 #1297
Min [ | Return( Index; ;) | , | Return( Index,,) | ,..., | Return( Indexy,) | ] » h=2 %247
Min [ | Return( Index; T) |, | Return( Index,7) | ,..., | Return( Indexy 1) | ] » h=T £T#7
| Return( Index;;) | © %ifAE&AZ e BhiA A RAR H A0 2 MBI R @14 -
Index, ,
Return( Index;,) = ———-1 »i=1,2,..,.N h=12..,T
Index; ,_,

H
T o TR AR TN M T=) M, -
i=1
H @ SHAUEAZZEHE (£3) -
M, : FiEEPZIE o M =12/1,,°
ti P RIFEPHE-—HHEZ AR N ERGELBUELAERE > Taeh 1EA -
2/ A ~3M@A 6MEAXRI2ZMEA) -
Bhfn o 4358 TEHEAEABTE  RUE 1, BAA—RZAY  Flh o BEREER
12@8AL—H (t,,=12>M;=1) > @ 2004/12/11 % " &R 45 %5478 | > B
% 1 B A 2004/12/11 £ 2005/12/11 > % 2 #4z #90 & 2005/12/11 %
2006/12/11 > % 3 #A #1F1 A 2006/12/11 £ 2007/12/11 > sAsb¥ade - 28— =
MR IREHEBEE R TED LS HAAFTEIFREELE R4
HAEAER -
HEHAEHER ¢ 17-?:#5%Zééiﬁﬂ%%"ﬁ‘ri%éézﬁ%é@ﬁﬁé#&1’%?71”%%512%?%El .
AR T480%, @  BEHVEALAZARMAR  RNERGELEBVELTAZ AN R%BAE T &
BAFAETE A —BARREE S X ELBEA
N @ #2220 EE -

=~ $pIREA
(RHBIRAELFERAEN TR "EHEVFELIHE 255X HIARFEMSEELE  FARERRER
e )

[f5%]
1.1997 £ 12 30 B A% A6 £ (H=6) &#HAEA2 8478 > "THHVFEHRFRET L% 4 10,000 £ 7T ;

23882420 A S&PS00 s B RE A HEH (N=2)
H 6

3.8 THMA AR | RE—FH—AM (hi=120 Mi=12/1,=12/12=1-T=) M, =) 1=6)
i=l i=1

4A=3% 8% =20% ;

SEERNZ B I BRI R M BE T

SHAZEANGRERER RERLMEK $£76 B &£ 105 B



A I By

h #A5K 8 #7 S&P500 #5 & 154 353

0 1997/12/30 970.84 13722.70

1 1998/12/30 1231.93 13739.07

2 1999/12/30 1464.47 11581.58

3 2001/01/02 1283.27 9510.62

4 2001/12/31 1148.08 12116.87

5 2002/12/30 879.39 13714.78

6 2003/12/30 1109.64 13722.70

[A) S HBREALSREFA "ERAEAIHL  HES BT
Bt h | Return( Index; ;) | Return( Index,;) | #% & a5 K& % EC, X, CP,
1 26.89% 0.12% 0.12% 0.024% 3.00% 3.00%
2 18.88% -15.70% 15.70% 3.140% 3.00% 3.14%
3 -12.37% -17.88% 12.37% 2.474% 3.14% 3.14%
4 -10.53% 27.40% 10.53% 2.106% 3.14% 3.14%
5 -23.40% 13.19% 13.19% 2.638% 3.14% 3.14%
6 26.18% 0.06% 0.06% 0.012% 3.14% 3.14%
BMBRF AL REES A BT
o 15 (h=1)
HBEESREFE =Min[ | Return( Index,; ;) | , | Return( Index, ;) |

=Min[ | 1231.93/970.84 -1 | , | 13739.07 /13722.70 - 1 | ]
=Min[ | 26.89% | , | 0.12% | 1=0.12%
CP;=Max (EC;, X;)=Max (£ HF x HFHAGHKEKRF  A)
= Max ( 20% x 0.12% ,3.00% ) = Max ( 0.024% ,3.00% )

= 3.00%

o 24 (h=2)

*

FashkE

=Min[ | Return( Index;,) | , | Return( Index,,) |

=Min[ | 1464.47/1231.93- 1, | 11581.58/13739.07-1 | ]
=Min[ | 18.88% | , | -15.70% | 1= 15.70%
CP,=Max (EC;, X, )=Max (24 % x #FHaLHEKF ,CP))
= Max ( 20% x 15.70% , 3.00% ) = Max ( 3.140% ,3.00% )

=3.14%

e 6% (h=6)

BEMAEREE

=Min[ | Return( Index, )

5

Return( Index, ) |

=Min[ | 1109.64 /879.37 -1 | , | 13722.70/13714.78 - 1 | ]
=Min[ | 26.18% | , | 0.06% | 1= 0.06%
CPs=Max (ECs, X )= Max (28 % x #FHLHKF , CPs)
= Max ( 20% x 0.06% , 3.14% ) = Max ( 0.012% ,3.14% )

=3.14%

FE&AELEI A HESHBLT

T
TEMEGAHME, = TEBUEAFRELA, x(1+ ) CP, )

h=1

=10,000 £t x[1+3.00% +3.14% + 3.14% + 3.14% + 3.14% + 3.14% ]

=11,870 £
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FEx#EFENR,

PR A4 — T BBAHERFRELH
BB RRE L NR DB S BRIERE R YT F X o

—EBRAANK I FhBX UGS = "HHEARAIRELTE, x M2 LBHRE
Ed o g hpzi ot (R) 23 ELAK T :

1

Lh=185 (5 14) R, =Min{Max[(A1 + PR, XPorzjfoliol)Xf;‘,Floorl],Capl}

2.h=23,......, Ter (%28RMIE) -
(1)% ERI < Rtarget ( EF g%ii*‘,ﬁﬁiﬂiﬁ’n\ﬁii'l‘% B *%}Ji,éll}ﬁai Rtarget)

i=1

h-1
a) R, = Min{Ma){(Ah + PR, X Portfolio, )x% , Floorh}, Cap,. R, yyer - Rl}

h i=1

@) #SR2R,, (FRHEE—IAZACE D RE TR KSR BRI E S ERE Roper)
i=1

B Ry = F o 5% 020,12, Th (B AR A R R A5 TR 5108 )
3B S EE R E KIS RS SRR E R ES B AR S DB E Ry Z I 0 AR5 B
BAEE ReSh » B hoib il 5 5 BLE ADy > 12— R B IR -
AARIME B ELE 20 TR AR AN | R hosBE A4 (B BRI A A BN TS REIE | 1k
ED BB SEER) o AN TEBAE ARG | RO T ERAE AR S ) REHAKRE
HEE RpSh o B ARSI S A B % EDyp o

£+

T :

H -
M; :
PRI FEEPE— DM AR (NERGELEHEAERERT TREA 1MEA 218

i

Portfolio,, -
[(XICMS,, -

[YICMS,
dh

% h#9

F hBmEN

ERAR AR R

Rturget °

H
AR R AT INN  ams o T=) M, -

i=l
SR AZILTIN (FH)
FAFEPZIE - M=12/1,

A 34 -6M@AXRI2MEA) -

% h Rz BB B E AR 4wt 1 Portfolio, =[X]CMS), —[Y]CMS,
HRIEANFRIBTE > NE L BEARAT dh BB B (B h 8RR R 2 4%
ARARENZ X FHRBA F -

DAE RMANFAAR T 0 N E b I RAT dh ABFRE B (BPF b BRI R MAR X Lk

AE AR 2 Y SR o

LA HABRREME NERYELEHBAEERFAT ARk s " SERE R

TR H—BARREER Y XBREREA -

DthdsE THEAGARTE ) RUE L, AR A —SXEE Bl BREBOMEAS

—H (=60 M;=2) » 200373 % T&MAEAFEAE o ME—MZBAE A
2003/7/3 & 2004/1/3 » % —Ba =z BAR] & 2004/1/3 % 2004/7/3 » % =82 B B
2004/7/3 Z 2005/1/3 » pAsb#adk s 2B —H 2 BRI K E AL HEAFE H3TE 8
# RS RTE B BRI BRI E R — SR RRE A -

PE-BES (h=1) fi5 e TEBARFETE ) EE MK dh ERER (&

) ZHAM G FoBEE (h=2) %I A F MK dh EFEERA (BPFHE—BEK
AR Y A ) RES _MEIAKAT dh EER (&) M FZ8EH (h=3) %
BAS MR dh EFEBEE (RE_BEHBBAEE) REF MK
dh 1831& 8 (4 ) ZHM 5 AsbfEdk -

D GEZEBAE AT RSB ERE TS ARZEEA -

BRUBEEE  NERYELSHAMAFALT AR A " SHAFREAT
B, % —BEARRE @y NBRRIRA -

EHRAZHEAGRERER REROKKR FT78 R % 105 7



&n ¢
Gy :
= [X]ICMS| —[Y]ICMS]

Spread,’

Barrier;, -

[X]ICMS]

[Yicms;

A;DB;,,PR;,,FZOOI’;,, Caph :

= ~ 53R
(RFEBIARAEAFEEFAEN TR "EHEVEAINE  REBAZFEFX > LI ARFHEMEE  FAREX
REBREN )

[

]

ADyg -

ED; :

F

Fh BEIBMMA ° Spread! % 4R E & M Barrier, W 2 B $#4
FhBEMMEMN - ASHRAEA R A -

FhBEMZAREH N ERGELBAGATRE ) ARk " EHEAE
FEATR B—EARNRE BT XiBIBRA -

CAERBARRBE T NE DBRENE AR ARBEIEBRBVFESIENZ X £

THAE -

DAERBARBE TG NE DBRENR AR ARFIEHRVRFIEHNZY FH

R#IANFE Y<K XY FHNEBRGELEHBAEATART A G mme " &4
MIEHE4TE B EARREDF B RFEA -
WEALHAHERAZE T  NERGELBVEAGET AN R "4
HMAEASTE B—BARRER S R BEHRA -

IEEM B S EE N BREEEAE AT > AN R T BEAEAEAT
B #—EARRER YK BLEMHR/A -

BB SEE S N BRGEEEUVEATRE > Ao
T BB ARRER S KB BREA
GITRERBRMEZAE S N ERPELEBAEARART > AN R A T Y
AT B—EARRET RS X BLREA -

S e T ARG AT

\3

11997 £ 8 A 1 B ARANT F481 (H=7) &#AVEH 2484780 > "TE&HBEREFRETL%, A 10,000 £7T 5

H 7
2.8 THMIRARITE | B 12EA AWM (1,=12 0 M=12,=12/12=1 - T=3 M, =D 1=7) ;

i=1 i=1

3.:8 4 2 AZ 0y A B T #A TR X #2#4] % (Constant Maturity Swap, CMS) ;
4A,=1% > PRi=100% > Floor=1% > Cap;=10% * Rie=20% * dh=5 » X=10 » Y=2 » B,=100% :
5.F a3 aT 2 183718 8 = 1248 A % 7T Libor #] % ;

6. M Gy B E W T K ¢

ERUEN»EFEERES BAZEKENEF 20%2 273 1~2|3~5| 6 7 8 9 10| 11 | 12

A % s BoF (ADg) 0% | 2% | 3% | 4% | 5% | 6% | T% | 8% | 9%

TERSML B ECE

En DB AR T I ) RSB SRR 0 Bl T AE SRS A ) i 8% (Bp

ED;=8%) -
8. — A X [10]CMS), ~ [21CMS,, ~ .7 & B Barrier, Z B4t F & > B EER B ARG o T
# £ hBRERMe KRB BB T8k
/ﬁhﬁ A B . (,ﬁiﬁjg ﬁﬁ‘ﬁgﬂéi }%gr%fj [101CMS, [21CMS;, ;’xortfoltoh
EHAGFHFIER)
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% 4.51% 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%
HERA

% 1 #8 2 3% F 4%k Portfolio; =
% 2 B8 2 3% F 43 Portfolio; = [10]CMS, — [21CMS, = 6.84% - 6.16% = 0.68%
F 3 BA 2 3% B 42 Portfolioz = [10]CMS; — [21CMS3 = 7.23% - 7.07% = 0.16%

PATF R4
[RA) S8 SRk TEEAE A RS HES BT
® % 1 #AR (1997/8/1~1998/8/3) > h=1
B d 1Ay (1997/8/1~1998/7/27) 2 [10]CMS|' ~ [2ICMS| R w# %% Spread ! 4 B # /b4 T 4 :

[10]CMS, - [2]CMS; =6.03% - 5.85% = 0.18%

EHRAZHEAGRERER RERAOKKR FT79 R % 105 B




d| E B |noicums! |[21cMs! |Spread? | d | FFAE B |1n01cMS! |[21CMS! | Spread!| d | P B |n01cMs; | [121CMS! | Spread? | d | FFAE B |n01cMs; |[21CMS! | Spread!
1| 1997/8/1 | 6.59% |6.17% 67 | 1997/11/3 | 6.42% | 6.07% 133] 1998/2/3 | 6.02% |5.67% 199| 1998/5/6 | 6.16% |5.93%
2| 1997/8/4 | 6.62% |6.20% 68 | 1997/11/4 | 6.46% | 6.08% 134| 1998/2/4 | 6.01% | 5.66% 200 1998/5/7 | 6.18% |5.95%
31 1997/8/5 | 6.64% |6.21% 69 | 1997/11/5 | 6.41% | 6.05% 135{ 1998/2/5 | 6.10% |5.70% 201| 1998/5/8 | 6.20% |5.98%
4| 1997/8/6 | 6.62% | 6.20% 70 | 1997/11/6 | 6.38% | 6.07% 136| 1998/2/6 | 6.08% |5.70% 202|1998/5/11| 6.25% | 6.02%
5| 1997/8/7 | 6.66% |6.24% 71| 1997/11/7 | 6.42% | 6.09% 137| 1998/2/9 | 6.11% |5.72% 203(1998/5/12| 6.20% |5.98%
6| 1997/8/8 | 6.79% |6.31% 72 (1997/11/10| 6.41% | 6.10% 138]1998/2/10| 6.08% |5.74% 204(1998/5/13| 6.15% |5.98%
711997/8/11 | 6.78% | 6.30% 73 [1997/11/11| 6.41% | 6.10% 139{1998/2/11| 6.03% |5.71% 205|1998/5/14| 6.20% | 6.00%
811997/8/12 | 6.83% |6.34% 74 11997/11/12| 6.36% | 6.09% 140{1998/2/12| 6.01% |5.70% 206/1998/5/15| 6.21% | 6.00%
9 (1997/8/13 | 6.77% | 6.24% 75 (1997/11/13| 6.36% | 6.09% 141]1998/2/13| 5.99% | 5.68% 207(1998/5/18| 6.18% |5.97%
10| 1997/8/14 | 6.69% | 6.20% 76 (1997/11/14| 6.37% | 6.10% 142|1998/2/16| 5.99% | 5.68% 208(1998/5/19| 6.18% |5.96%
11| 1997/8/15 | 6.67% | 6.15% |0.52% | 77 |1997/11/17| 6.32% | 6.09% 14311998/2/17| 5.95% |5.67% 209|1998/5/20| 6.13% |5.94%
12| 1997/8/18 | 6.66% | 6.14% (0.52%| 78 |1997/11/18| 6.34% | 6.08% 14411998/2/18| 5.98% |5.69% 210|1998/5/21| 6.17% |5.99%
13| 1997/8/19 | 6.65% 6.15%-79 1997/11/19| 6.30% | 6.07% 145|1998/2/19| 6.00% |5.71% 211(1998/5/22| 6.17% |5.99%
14| 1997/8/20 | 6.68% | 6.19% 80 |1997/11/20| 6.33% | 6.10% 146|1998/2/20| 6.03% |5.71% 212(1998/5/25| 6.17% |5.99%
15| 1997/8/21 | 6.76% | 6.24% (0.52%| 81 |1997/11/21| 6.29% | 6.04% 147{1998/2/23| 6.06% |5.74% 213]1998/5/26| 6.10% |5.93%
16| 1997/8/22 | 6.79% | 6.25% |0.54% | 82 |1997/11/24| 6.32% | 6.06% 14811998/2/24| 6.13% |5.86% 214|1998/5/27| 6.12% |5.93%
17| 1997/8/25 | 6.82% | 6.27% |0.55%| 83 [1997/11/25| 6.30% | 6.07% 149(1998/2/25| 6.09% |5.82% 215(1998/5/28| 6.11% |5.94%
18| 1997/8/26 | 6.77% | 6.25% |0.52% | 84 [1997/11/26| 6.31% | 6.09% 150(1998/2/26| 6.13% | 5.88% 216(1998/5/29| 6.09% |5.92%
19| 1997/8/27 | 6.79% | 6.27% (0.52%| 85 |1997/11/27| 6.31% | 6.09% 15111998/2/27| 6.11% |5.86% 217) 1998/6/1 | 6.07% |5.87%
20| 1997/8/28 | 6.73% | 6.22% |0.51%| 86 |1997/11/28| 6.33% | 6.11% 152{1998/3/2 | 6.18% |5.88% 218| 1998/6/2 | 6.08% |5.89%
21| 1997/8/29 | 6.77% | 6.26% [0.51%| 87 | 1997/12/1 | 6.31% | 6.14% 153| 1998/3/3 | 6.26% |5.94% 219 1998/6/3 | 6.08% |5.90%
22| 1997/9/1 | 6.77% | 6.26% [0.51%| 88 | 1997/12/2 | 6.31% | 6.11% 154| 1998/3/4 | 6.21% |5.90% 220 1998/6/4 | 6.13% |5.93%
23| 1997/9/2 | 6.71% | 6.21% 89 | 1997/12/3 | 6.28% | 6.06% 155{ 1998/3/5 | 6.26% |5.93% 2211 1998/6/5 | 6.11% |5.94%
24| 1997/9/3 | 6.75% |6.26% 90 | 1997/12/4 | 6.29% | 6.05% 156| 1998/3/6 | 6.19% |5.88% 222| 1998/6/8 | 6.10% |5.94%
25| 1997/9/4 | 6.76% | 6.26% 91 | 1997/12/5 | 6.36% | 6.16% 157| 1998/3/9 | 6.14% |5.87% 223| 1998/6/9 | 6.12% |5.95%
26| 1997/9/5 | 6.77% | 6.26% [0.51%| 92 | 1997/12/8 | 6.41% | 6.20% 158/1998/3/10| 6.14% | 5.86% 224(1998/6/10| 6.05% |5.91%
27| 1997/9/8 | 6.74% |6.26% 931 1997/12/9 | 6.38% | 6.16% 159{1998/3/11| 6.13% |5.87% 225(1998/6/11| 5.99% |5.82%
28| 1997/9/9 | 6.75% |6.26% 94 11997/12/10| 6.34% | 6.11% 160{1998/3/12| 6.07% |5.82% 226[1998/6/12| 5.98% |5.82%
29| 1997/9/10 | 6.78% | 6.29% 95 (1997/12/11| 6.27% | 6.05% 161]1998/3/13| 6.09% | 5.84% 227(1998/6/15| 5.93% |5.77%
30{ 1997/9/11 | 6.81% | 6.31% 96 [1997/12/12| 6.20% |5.99% 162|1998/3/16| 6.05% |5.82% 228(1998/6/16| 6.00% |5.86%
31| 1997/9/12 | 6.70% | 6.22% 97 [1997/12/15| 6.26% | 6.04% 163|1998/3/17| 6.08% |5.86% 22911998/6/17| 6.08% |5.90%
32| 1997/9/15 | 6.71% | 6.22% 98 [1997/12/16| 6.24% | 6.04% 164{1998/3/18| 6.07% |5.84% 230/1998/6/18| 6.06% |5.88%
33| 1997/9/16 | 6.52% | 6.11% 99 (1997/12/17| 6.27% | 6.08% 165|1998/3/19| 6.08% | 5.85% 231(1998/6/19| 6.02% |5.86%
34| 1997/9/17 | 6.53% | 6.10% 100{1997/12/18| 6.21% | 6.04% 166|1998/3/20| 6.06% |5.86% 232(1998/6/22| 6.02% |5.88%
35| 1997/9/18 | 6.56% |6.14% 101{1997/12/19| 6.20% | 6.02% 167{1998/3/23| 6.07% |5.87% 233]11998/6/23| 6.01% |5.87%
36| 1997/9/19 | 6.53% |6.12% 1021997/12/22| 6.19% | 6.03% 168{1998/3/24| 6.08% |5.87% 23411998/6/24| 6.02% |5.87%
37| 1997/9/22 | 6.50% | 6.11% 103{1997/12/23| 6.19% | 6.01% 169(1998/3/25| 6.15% |5.93% 235(1998/6/25| 6.02% |5.88%
38| 1997/9/23 | 6.52% | 6.14% 104{1997/12/24| 6.23% | 6.05% 170]1998/3/26| 6.19% | 5.98% 236(1998/6/26| 6.01% |5.87%
39| 1997/9/24 | 6.48% |6.10% 105|1997/12/25| 6.23% | 6.04% 17111998/3/27| 6.20% | 6.00% 23711998/6/29| 6.02% |5.88%
40| 1997/9/25 | 6.56% | 6.18% 106(1997/12/26| 6.23% | 6.04% 172{1998/3/30| 6.22% | 5.99% 238]1998/6/30| 6.00% |5.84%
41] 1997/9/26 | 6.54% | 6.15% 107|1997/12/29| 6.25% | 6.05% 173]1998/3/31| 6.17% |5.95% 239( 1998/7/1 | 5.99% |5.85%
421 1997/9/29 | 6.54% | 6.15% 108(1997/12/30| 6.27% | 6.04% 174] 1998/4/1 | 6.10% | 5.94% 240( 1998/7/2 | 5.97% |5.82%
43| 1997/9/30 | 6.55% | 6.15% 109(1997/12/31| 6.22% | 6.01% 175] 1998/4/2 | 6.08% |5.90% 241(1998/7/3 | 5.97% |5.82%
441 1997/10/1 | 6.49% | 6.12% 110| 1998/1/1 | 6.22% | 6.00% 176| 1998/4/3 | 6.01% |5.82% 242| 1998/7/6 | 5.96% |5.81%
45| 1997/10/2 | 6.46% | 6.09% 111] 1998/1/2 | 6.12% |5.93% 177| 1998/4/6 | 6.04% |5.83% 243| 1998/7/7 | 5.99% |5.82%
46| 1997/10/3 | 6.44% | 6.04% 112| 1998/1/5 | 6.01% |5.92% 178| 1998/4/7 | 6.06% |5.84% 2441 1998/7/8 | 5.99% |5.83%
471 1997/10/6 | 6.42% | 6.01% 113| 1998/1/6 | 5.96% |5.75% 179] 1998/4/8 | 6.11% |5.86% 245| 1998/7/9 | 5.96% |5.80%
48| 1997/10/7 | 6.38% |5.98% 114| 1998/1/7 | 6.01% |5.79% 180( 1998/4/9 | 6.10% |5.87% 246(1998/7/10| 5.97% |5.79%
49| 1997/10/8 | 6.55% | 6.10% 115| 1998/1/8 | 5.98% |5.68% 181/1998/4/10| 6.10% | 5.87% 247(1998/7/13| 6.04% |5.84%
50{ 1997/10/9 | 6.54% | 6.10% 116| 1998/1/9 | 5.94% |5.57% 182]1998/4/13| 6.17% | 5.94% 248(1998/7/14| 6.05% |5.84%
51{1997/10/10| 6.60% | 6.18% 117( 1998/1/12 | 5.90% | 5.56% 183(1998/4/14| 6.12% |5.93% 24911998/7/15| 6.05% |5.83%
52(1997/10/13| 6.61% | 6.18% 118| 1998/1/13 | 5.95% | 5.65% 184{1998/4/15| 6.10% |5.92% 250/1998/7/16| 6.06% |5.84%
531997/10/14| 6.54% | 6.14% 119| 1998/1/14 | 5.96% |5.65% 185/|1998/4/16| 6.09% | 5.89% 251(1998/7/17| 6.07% |5.84%
54{1997/10/15| 6.58% | 6.16% 120| 1998/1/15 | 5.97% | 5.63% 186(1998/4/17| 6.10% | 5.90% 252(1998/7/20| 6.03% |5.84%
55(1997/10/16| 6.57% | 6.18% 121] 1998/1/16 | 6.03% |5.72% 187{1998/4/20| 6.16% |5.95% 25311998/7/21| 6.00% |5.83%
56(1997/10/17| 6.64% |6.26% 122| 1998/1/19 | 6.03% |5.71% 188(1998/4/21| 6.17% |5.97% 25411998/7/22| 6.02% |5.84%
57|1997/10/20| 6.62% | 6.24% 123| 1998/1/20 | 6.07% |5.73% 189(1998/4/22| 6.17% |5.97% 255(1998/7/23| 6.00% |5.84%
58(1997/10/21| 6.61% | 6.24% 124| 1998/1/21 | 6.03% | 5.69% 190(1998/4/23| 6.19% |5.99% 256(1998/7/24| 6.02% |5.86%
59(1997/10/22| 6.60% |6.25% 125] 1998/1/22 | 6.06% | 5.68% 191{1998/4/24| 6.15% |5.98% 25711998/7/27| 6.03% |5.85%
60(1997/10/23| 6.49% |6.15% 126| 1998/1/23 | 6.18% |5.75% 19211998/4/27| 6.26% | 6.06%

61|1997/10/24| 6.47% |6.10% 127| 1998/1/26 | 6.11% |5.72% 193]1998/4/28| 6.30% | 6.09%

62(1997/10/27| 6.50% | 6.16% 128| 1998/1/27 | 6.16% |5.79% 194]1998/4/29| 6.30% | 6.10%

63(1997/10/28| 6.50% | 6.10% 129| 1998/1/28 | 6.16% | 5.79% 195{1998/4/30| 6.17% |5.97%

64(1997/10/29| 6.40% | 6.00% 130| 1998/1/29 | 6.04% |5.70% 196| 1998/5/1 | 6.16% |5.97%

651997/10/30| 6.35% | 6.00% 131| 1998/1/30 | 5.99% | 5.66% 197| 1998/5/4 | 6.16% |5.97%

66(1997/10/31| 6.37% | 6.02% 132] 1998/2/2 | 6.05% |5.71% 198] 1998/5/5 | 6.21% | 6.01%

B G = % I REMMEN ALK ERAFRE A% (B L&PFI8 %) =257(8)
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g1=% VREMIEN  Spread| $AREEM 0%-~050%M 2 B#A (B LEAFIBHERZ A L) =245(8)
EREERIE-Pu. X ¥

245
R, = Mind Max| (7% +100% x Portfolio, ) x> 1% |10% ¢ = Min Max|:(7% +100% x 0.18% ) —,1%},10%
G 257

1
=Min { Max ( 6.84%, 1% ), 10% } = 6.84%
W% - Be=10,000 £ 7T x 6.84% = 684 £ 7T
® 2 HiEAR] (1998/8/3~1999/8/2) > h=2
B3 % 2 B H (1998/7/28~1999/7/26) 2 [10]CMS{ ~ [21CMS{ R % £ Spread ! % B %1t F 4% :

d| EA |noicms! |[21cMS! | Spread? | d | FAE B |101cMS? |[21CMS! | Spread? | d | FFAR B |101CMS? | [21cMS? | Spread? | d | FAE B |noicmsy |[21cMS! | Spread?
11998/7/28 | 6.05% |5.85% 67 |1998/10/28| 5.38% |4.60% |0.78% |133|1999/1/28| 5.44% | 5.11% 199(1999/4/30| 6.06% |5.51%
21 1998/7/29 | 6.08% |5.90% 68 [1998/10/29| 5.32% |4.59% 13411999/1/29| 5.40% |5.13% 200| 1999/5/3 | 6.06% |5.52%
311998/7/30 | 6.06% |5.89% 69 [1998/10/30| 5.37% |4.70% 135] 1999/2/1 | 5.46% |5.15% 201| 1999/5/4 | 6.10% | 5.54%
411998/7/31 | 6.05% |5.88% 70 | 1998/11/2 | 5.57% |4.84% 136 1999/2/2 | 5.53% |5.21% 202| 1999/5/5 | 6.08% |5.54%
51 1998/8/3 | 6.01% |5.85% 71| 1998/11/3 | 5.52% | 4.80% 137) 1999/2/3 | 5.59% |5.22% 203( 1999/5/6 | 6.17% |5.60%
6| 1998/8/4 | 5.98% |5.80% 72| 1998/11/4 | 5.63% |4.96% 138] 1999/2/4 | 5.62% |5.26% 204| 1999/5/7 | 6.20% |5.59%
7| 1998/8/5 | 6.01% |5.83% 73| 1998/11/5 | 5.64% |5.03% 139 1999/2/5 | 5.68% |5.31% 205(1999/5/10| 6.18% |5.55%
8| 1998/8/6 | 6.03% |5.82% 74 | 1998/11/6 | 5.68% |5.12% 140 1999/2/8 | 5.68% |5.30% 206(1999/5/11| 6.21% |5.58%
9| 1998/8/7 | 6.00% |5.78% 751 1998/11/9 | 5.58% |5.09% 141] 1999/2/9 | 5.65% |5.26% 207(1999/5/12| 6.21% |5.57%
10[ 1998/8/10 | 6.00% |5.78% 76 |1998/11/10| 5.54% |5.03% 142(1999/2/10| 5.69% |5.25% 208(1999/5/13| 6.12% |5.51%
11] 1998/8/11 | 6.01% |5.76% 77 |1998/11/11| 5.54% |5.03% 14311999/2/11| 5.70% |5.32% 209(1999/5/14| 6.34% |5.68%
12( 1998/8/12 | 6.00% |5.75% 78 |1998/11/12| 5.51% |5.02% 14411999/2/12| 5.81% |5.34% 210{1999/5/17| 6.35% |5.69%
13} 1998/8/13 | 6.05% |5.80% 79 |1998/11/13| 5.55% |5.05% 145(1999/2/15| 5.83% |5.39% 211(1999/5/18| 6.37% |5.75%
14( 1998/8/14 | 6.01% |5.74% 80 [1998/11/16| 5.63% |5.10% 146(1999/2/16| 5.78% |5.37% 212(1999/5/19| 6.33% |5.76%
15[ 1998/8/17 | 6.03% |5.75% 81 [1998/11/17| 5.61% |5.07% 14711999/2/17| 5.74% | 5.36% 213(1999/5/20| 6.36% |5.76%
16| 1998/8/18 | 6.05% |5.76% 82 (1998/11/18| 5.59% |5.04% 148(1999/2/18| 5.80% |5.37% 214(1999/5/21| 6.31% | 5.72%
17( 1998/8/19 | 6.05% |5.77% 83 [1998/11/19| 5.58% | 5.11% 14911999/2/19| 5.82% |5.41% 215(1999/5/24| 6.29% |5.73%
18| 1998/8/20 | 6.05% |5.76% 84 (1998/11/20| 5.55% |5.12% 15011999/2/22| 5.77% |5.42% 216(1999/5/25| 6.28% |5.72%
19] 1998/8/21 | 6.04% |5.68% 85 (1998/11/23| 5.61% |5.19% 151(1999/2/23| 5.84% |5.47% 217(1999/5/26| 6.35% |5.80%
20| 1998/8/24 | 6.09% |5.69% 86 [1998/11/24| 5.58% |5.20% 15211999/2/24| 591% |5.55% 218(1999/5/27| 6.40% |5.86%
21| 1998/8/25 | 6.06% |5.66% 87 [1998/11/25| 5.60% |5.21% 153[1999/2/25| 6.07% |5.66% 219(1999/5/28| 6.41% |5.86%
22| 1998/8/26 | 6.00% |5.62% 88 |1998/11/26| 5.59% |5.20% 154(1999/2/26| 6.03% |5.64% 220(1999/5/31| 6.42% | 5.86%
23| 1998/8/27 | 591% |5.52% 89 [1998/11/27| 5.58% |5.17% 155] 1999/3/1 | 6.13% |5.68% 221(1999/6/1 | 6.55% |5.99%
241 1998/8/28 | 5.89% |5.48% 90 |1998/11/30| 5.53% |5.07% 156] 1999/3/2 | 6.09% |5.68% 222(1999/6/2 | 6.56% |5.99%
25(1998/8/31 | 5.81% |5.36% 91 | 1998/12/1 | 5.49% |5.05% 157(1999/3/3 | 6.14% |5.66% 223(1999/6/3 | 6.60% |5.99%
26| 1998/9/1 | 5.89% |5.46% 92 | 1998/12/2 | 5.46% |5.00% 158] 1999/3/4 | 6.18% |5.69% 224 1999/6/4 | 6.59% |6.00%
27| 1998/9/2 | 5.85% |5.47% 93| 1998/12/3 | 5.40% |4.91% 159] 1999/3/5 | 6.07% |5.59% 225(1999/6/7 | 6.59% |6.01%
28| 1998/9/3 | 5.80% |5.45% 94 | 1998/12/4 | 5.48% |5.04% 160| 1999/3/8 | 6.05% |5.60% 226 1999/6/8 | 6.61% | 6.01%
29| 1998/9/4 | 5.78% |5.43% 95| 1998/12/7 | 5.50% |5.10% 161{ 1999/3/9 | 5.97% |5.49% 227(1999/6/9 | 6.67% |6.06%
30| 1998/9/7 | 5.78% |5.43% 96 | 1998/12/8 | 5.43% |5.03% 162{1999/3/10| 6.00% |5.54% 228(1999/6/10| 6.71% | 6.09%
31| 1998/9/8 | 5.78% |5.41% 97 | 1998/12/9 | 5.42% |5.02% 163(1999/3/11| 6.00% |5.53% 229(1999/6/11| 6.84% | 6.15%
32| 1998/9/9 | 5.66% |5.26% 98 [1998/12/10| 5.33% |4.97% 164[1999/3/12| 5.96% |5.49% 230(1999/6/14| 6.81% | 6.11%
33| 1998/9/10 | 5.57% |5.15% 99 |1998/12/11| 5.46% |5.03% 165[1999/3/15| 5.95% |5.47% 231{1999/6/15| 6.81% |6.12%
34| 1998/9/11 | 5.65% |5.19% 100{1998/12/14| 5.42% | 4.98% 166(1999/3/16| 5.89% |5.44% 232(1999/6/16| 6.76% | 6.04%
35| 1998/9/14 | 5.66% |5.22% 10111998/12/15| 5.46% |5.02% 167(1999/3/17| 591% |5.45% 233(1999/6/17| 6.61% |5.93%
36| 1998/9/15 | 5.68% |5.24% 102|1998/12/16| 5.40% |4.92% 168(1999/3/18| 5.90% |5.44% 234(1999/6/18| 6.63% |5.98%
37| 1998/9/16 | 5.66% |5.24% 103[1998/12/17| 5.43% |5.01% 169(1999/3/19| 5.96% |5.49% 235[1999/6/21| 6.68% | 6.02%
38| 1998/9/17 | 5.61% |5.18% 10411998/12/18| 5.42% |5.01% 17011999/3/22| 5.98% |5.51% 236(1999/6/22| 6.73% | 6.05%
39| 1998/9/18 | 5.54% |5.17% 10511998/12/21| 5.49% |5.08% 17111999/3/23| 5.94% |5.45% 237(1999/6/23| 6.85% |6.14%
40| 1998/9/21 | 5.54% | 5.16% 106(1998/12/22| 5.54% | 5.11% 172(1999/3/24| 5.96% |5.46% 238(1999/6/24| 6.87% | 6.14%
41| 1998/9/22 | 5.56% |5.16% 107|1998/12/23| 5.62% |5.24% 173[1999/3/25| 6.00% |5.49% 239(1999/6/25| 6.86% |6.16%
421 1998/9/23 | 5.51% |5.05% 108|1998/12/24| 5.63% |5.26% 174(1999/3/26| 6.00% |5.47% 240(1999/6/28| 6.79% | 6.10%
431 1998/9/24 | 5.43% | 4.95% 109(1998/12/25| 5.64% |5.27% 175(1999/3/29| 6.05% |5.47% 241(1999/6/29| 6.78% | 6.14%
441 1998/9/25 | 5.39% |4.93% 11011998/12/28| 5.56% |5.21% 17611999/3/30| 5.98% |5.42% 242(1999/6/30| 6.62% |5.99%
45] 1998/9/28 | 5.40% |4.95% 111]1998/12/29| 5.50% |5.16% 177(1999/3/31| 6.01% |5.43% 243( 1999/7/1 | 6.69% | 6.04%
46| 1998/9/29 | 5.37% | 4.95% 112(1998/12/30| 5.46% |5.12% 178 1999/4/1 | 6.04% |5.46% 244(1999/7/2 | 6.67% | 6.05%
471 1998/9/30 | 5.22% |4.79% 11311998/12/31| 5.45% [5.11% 179 1999/4/2 | 5.99% |5.43% 245( 1999/7/5 | 6.66% |6.04%
48| 1998/10/1 | 5.17% |4.73% 114 1999/1/1 | 5.45% [5.13% 180| 1999/4/5 | 5.98% |5.42% 246 1999/7/6 | 6.70% | 6.07%
491 1998/10/2 | 5.17% | 4.75% 115| 1999/1/4 | 5.43% |5.10% 181 1999/4/6 | 5.90% |5.37% 247(1999/7/7 | 6.74% | 6.08%
50| 1998/10/5 | 5.10% | 4.64% 116] 1999/1/5 | 5.45% |5.16% 182 1999/4/7 | 5.89% |5.38% 248( 1999/7/8 | 6.67% |6.04%
51| 1998/10/6 | 5.13% |4.68% 117] 1999/1/6 | 5.47% |5.10% 183 1999/4/8 | 5.82% |5.35% 249(1999/7/9 | 6.67% |6.07%
52(1998/10/7 | 5.29% | 4.77% 118| 1999/1/7 | 5.53% |5.16% 184/ 1999/4/9 | 5.83% |5.35% 250(1999/7/12| 6.60% | 6.01%
53| 1998/10/8 | 5.48% | 4.82% 119 1999/1/8 | 5.64% |5.25% 18511999/4/12| 5.82% |5.37% 251{1999/7/13| 6.59% |6.01%
54| 1998/10/9 | 5.70% |4.92% 120] 1999/1/11 | 5.70% |5.31% 186|1999/4/13| 5.87% |5.38% 252(1999/7/14| 6.62% | 6.05%
55(1998/10/12| 5.70% | 4.91% 121] 1999/1/12 | 5.62% |5.21% 187(1999/4/14| 5.89% |5.40% 253(1999/7/15| 6.63% | 6.07%
56(1998/10/13| 5.66% |4.82% 1221 1999/1/13 | 5.54% [5.13% 18811999/4/15| 5.93% |5.42% 254(1999/7/16| 6.56% |6.00%
5711998/10/14| 5.55% | 4.82% 123 1999/1/14 | 5.45% |5.05% 189(1999/4/16| 5.97% |5.47% 255(1999/7/19| 6.56% |5.99%
58(1998/10/15| 5.43% | 4.71% 1241 1999/1/15 | 5.52% |5.10% 190(1999/4/19| 5.90% |5.41% 256(1999/7/20| 6.53% |5.94%
59(1998/10/16| 5.34% | 4.56% |0.78% [125| 1999/1/18 | 5.50% |5.10% 19111999/4/20| 5.90% |5.42% 25711999/7/21| 6.55% |5.93%
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d| EA |noicums! |[21cMS! | Spread? | d | FAE B |1101cMS? |[21CMS! | Spreadd | d | FFAR B |101CMS? | [21cMS! | Spread? | d | FAE B |noicmsy |[21cMS! | Spread?
60{1998/10/19| 5.33% | 4.55% |0.78% |126| 1999/1/19 | 5.50% |5.05% 192(1999/4/21| 5.93% |5.44% 258(1999/7/22| 6.67% |6.04%
61(1998/10/20| 5.41% |4.61% |0.80% |127| 1999/1/20 | 5.52% |5.16% 193(1999/4/22| 5.99% |5.49% 259(1999/7/23| 6.73% | 6.12%
62(1998/10/21| 5.41% | 4.65% |0.76% |128| 1999/1/21 | 5.46% |5.10% 194{1999/4/23| 5.99% |5.48% 260(1999/7/26| 6.84% |6.16%
63(1998/10/22| 5.45% | 4.67% |0.78% |129| 1999/1/22 | 5.42% | 5.06% 195(1999/4/26| 5.94% |5.46%

64(1998/10/23| 5.55% |4.70% |0.85% [130| 1999/1/25 | 5.42% |5.09% 196{1999/4/27| 5.95% | 5.44%

65(1998/10/26| 5.49% |4.67% |0.82% |131| 1999/1/26 | 5.48% |5.11% 197{1999/4/28| 5.98% |5.47%

66(1998/10/27| 5.42% | 4.62% |0.80% |132| 1999/1/27 | 5.48% | 5.09% 198(1999/4/29| 5.93% |5.41%

Bl G= F2BEIMEN > FAASHEAEFTE I8 (Br ks a#) =260(8)
S =% 2 BWEIMMN > Spread ! HAME R 0%~0.75%W 2 B A3+ (BP LEMIIEHBHRZ AH) =248(8)
HEMBEA—HIUBSEFE=R=0684%  ABBEBKRENEFE20% HFE2H2UENERE S

. V& e . 248
R, = Min{ Max| (7% +100%x Portfolio, )x % 1% |,10%,20% - 3. R, { = Min Max] (7% +100%x 0.68%)x —— 1% |,10%,13.16%
G = 260

2

=Min { Max (7.33%, 1% ) , 10%, 13.16% } = 7.33%
W 3% 4 B2=10,000 £ T x7.33% =733 £ 7

® % 3 #rin Rl (1999/8/2~2000/8/1) - h=3
B % 3 WEH (1999/7/27~2000/7/25) 2 [10]CMS{ ~ [2ICMS{ B vh# £ % Spread % B % b4 T & °

d| B8 |pocms! |21cms! | Spread! | d | 3B B |noiems? [21cms? | Spread? | d | AR B |noiems? |(21ems? | spreadd | d | FFAE B |pojems! | 21emsy | spread!
111999/7/27 | 6.80% |6.13% 67 [1999/10/27| 7.08% | 6.55% 133{2000/1/27| 7.42% | 7.01% 199(2000/4/28| 7.40% |7.32%
21 1999/7128 | 6.77% |6.12% 68 {1999/10/28| 6.99% | 6.48% 13412000/1/28| 7.45% |7.09% 200| 2000/5/1 | 7.46% |7.36%
311999/7/29 | 6.86% |6.22% 69 {1999/10/29| 6.86% | 6.36% 135|12000/1/31| 7.51% |7.15% 201| 2000/5/2 | 7.50% |7.34%
411999/7/30 | 6.90% |6.27% 70 | 1999/11/1 | 6.92% | 6.38% 136| 2000/2/1 | 7.44% |7.13% 202( 2000/5/3 | 7.65% |7.43%
51 1999/8/2 | 6.94% |6.33% 71| 1999/11/2 | 6.89% |6.37% 137 2000/2/2 | 7.46% |7.16% 203| 2000/5/4 | 7.71% | 7.48%
6| 1999/8/3 | 6.99% |6.34% 72| 1999/11/3 | 6.86% |6.34% 138] 2000/2/3 | 7.38% |7.16% 204| 2000/5/5 | 7.81% |7.58%
71 1999/8/4 | 6.98% |6.27% 731 1999/11/4 | 6.81% |6.29% 139| 2000/2/4 | 7.46% |7.22% 205| 2000/5/8 | 7.85% |7.61%
8| 1999/8/5 | 6.89% |6.23% 74 1 1999/11/5 | 6.75% | 6.24% 140( 2000/2/7 | 7.51% | 7.23% 206| 2000/5/9 | 7.81% |7.58%
9| 1999/8/6 | 7.09% |6.41% 75 1999/11/8 | 6.76% | 6.23% 141{ 2000/2/8 | 7.45% |7.21% 207{2000/5/10( 7.76% | 7.52%
10| 1999/8/9 | 7.20% | 6.49% 76 | 1999/11/9 | 6.78% | 6.25% 142| 2000/2/9 | 7.51% |7.19% 208|2000/5/11| 7.72% | 7.52%
11| 1999/8/10 | 7.22% | 6.52% 77 11999/11/10| 6.82% |6.33% 14312000/2/10| 7.61% |7.19% 209|2000/5/12| 7.85% | 7.64%
12| 1999/8/11 | 7.16% | 6.47% 78 [1999/11/11] 6.72% | 6.32% 144{2000/2/11| 7.53% | 7.14% 210{2000/5/15{ 7.82% |7.61%
13| 1999/8/12 | 7.15% | 6.43% 79 [1999/11/12| 6.71% | 6.28% 145{2000/2/14| 7.51% | 7.15% 211|2000/5/16{ 7.74% | 7.62%
14| 1999/8/13 | 7.03% | 6.37% 80 [1999/11/15| 6.73% | 6.28% 146|2000/2/15| 7.53% |7.16% 212|2000/5/17| 7.82% |7.67%
15| 1999/8/16 | 6.96% | 6.34% 81 [1999/11/16| 6.74% | 6.34% 14712000/2/16| 7.55% |7.17% 213|2000/5/18| 7.87% | 7.66%
16| 1999/8/17 | 6.85% | 6.27% 82 |1999/11/17| 6.81% |6.38% 148|2000/2/17| 7.56% |7.23% 214(2000/5/19{ 7.82% |7.61%
17| 1999/8/18 | 6.85% | 6.22% 83 11999/11/18| 6.83% | 6.40% 149{2000/2/18| 7.51% | 7.22% 215(2000/5/22| 7.77% | 7.58%
18| 1999/8/19 | 6.85% | 6.24% 84 (1999/11/19| 6.86% | 6.39% 15012000/2/21| 7.51% |7.22% 216|2000/5/23| 7.77% | 7.60%
19| 1999/8/20 | 6.92% | 6.23% 85 [1999/11/22| 6.81% |6.37% 15112000/2/22| 7.40% |7.13% 217|2000/5/24| 7.76% | 7.60%
20| 1999/8/23 | 6.94% | 6.24% 86 |1999/11/23| 6.80% |6.35% 152{2000/2/23| 7.45% | 7.16% 218(2000/5/25( 7.70% | 7.56%
21| 1999/8/24 | 6.84% |6.20% 87 |1999/11/24| 6.89% | 6.48% 153{2000/2/24| 7.40% | 7.10% 219(2000/5/26| 7.64% |7.52%
22| 1999/8/25 | 6.74% | 6.13% 88 [1999/11/25| 6.89% | 6.48% 15412000/2/25| 7.38% | 6.97% 220|2000/5/29| 7.64% |7.53%
23| 1999/8/26 | 6.76% |6.18% 89 [1999/11/26| 6.93% |6.51% 155|12000/2/28| 7.45% |7.07% 221|2000/5/30| 7.71% |7.61%
241 1999/8/27 | 6.88% |6.26% 90 [1999/11/29| 7.02% | 6.50% 156{2000/2/29| 7.42% | 7.07% 222(2000/5/31| 7.63% |7.54%
25| 1999/8/30 | 6.97% | 6.33% 91 [1999/11/30| 6.99% | 6.47% 157{ 2000/3/1 | 7.40% | 7.06% 223| 2000/6/1 | 7.49% |7.46%
26| 1999/8/31 | 6.99% | 6.37% 92 | 1999/12/1 | 6.90% | 6.55% 158] 2000/3/2 | 7.39% |7.05% 224| 2000/6/2 | 7.41% |7.35%
27| 1999/9/1 | 7.02% |6.36% 93| 1999/12/2 | 7.04% | 6.60% 159| 2000/3/3 | 7.37% |7.04% 225\ 2000/6/5 | 7.31% |7.28%
28| 1999/9/2 | 7.09% | 6.38% 94 11999/12/3 | 6.87% | 6.54% 160| 2000/3/6 | 7.37% |7.06% 226| 2000/6/6 | 7.33% |7.28%
29| 1999/9/3 | 6.96% |6.27% 95 1999/12/6 | 6.93% | 6.44% 161| 2000/3/7 | 7.39% |7.05% 227| 2000/6/7 | 7.40% |7.35%
30| 1999/9/6 | 6.97% |6.28% 96 | 1999/12/7 | 6.90% | 6.51% 162| 2000/3/8 | 7.40% |7.06% 228| 2000/6/8 | 7.41% |7.37%
31| 1999/9/7 | 7.03% |6.34% 97 | 1999/12/8 | 6.94% | 6.53% 163| 2000/3/9 | 7.38% |7.06% 229| 2000/6/9 | 7.40% |7.36%
32| 1999/9/8 | 6.97% |6.30% 98 [ 1999/12/9 | 6.93% |6.51% 164|2000/3/10| 7.43% |7.11% 230{2000/6/12| 7.33% | 7.30%
33| 1999/9/9 | 6.99% |6.32% 99 [1999/12/10| 6.88% | 6.48% 165|12000/3/13| 7.44% |7.10% 231|2000/6/13| 7.34% | 7.27%
341 1999/9/10 | 6.89% |6.26% 100{1999/12/13| 6.93% |6.52% 166|2000/3/14| 7.40% |7.08% 232|2000/6/14| 7.28% |7.18%
35| 1999/9/13 | 6.90% | 6.22% 101{1999/12/14| 7.04% | 6.62% 167|2000/3/15| 7.41% |7.10% 233|2000/6/15| 7.25% |7.24%
36| 1999/9/14 | 6.92% | 6.28% 102{1999/12/15| 7.07% | 6.64% 168|2000/3/16| 7.35% |7.10% 234(2000/6/16| 7.17% | 7.14%
37| 1999/9/15 | 6.81% |6.13% 103{1999/12/16| 7.14% | 6.72% 169|2000/3/17| 7.28% |7.08% 235(2000/6/19| 7.19% | 7.18%
38| 1999/9/16 | 6.81% |6.19% 104(1999/12/17| 7.14% | 6.73% 17012000/3/20| 7.30% |7.09% 236|2000/6/20| 7.26% |7.25%
39| 1999/9/17 | 6.80% |6.17% 105(1999/12/20| 7.19% | 6.78% 17112000/3/21| 7.27% |7.08% 237|2000/6/21| 7.35% |7.29%
40| 1999/9/20 | 6.85% | 6.23% 106|1999/12/21| 7.21% | 6.80% 172{2000/3/22| 7.31% | 7.08% 238(2000/6/22| 7.36% |7.27%
41] 1999/9/21 | 6.87% | 6.22% 107{1999/12/22| 7.19% | 6.78% 173{2000/3/23| 7.25% | 7.10% 239(2000/6/23| 7.40% | 7.30%
421 1999/9/22 | 6.85% | 6.20% 108(1999/12/23| 7.22% | 6.80% 17412000/3/24| 7.35% |7.23% 240|2000/6/26| 7.33% |7.27%
431 1999/9/23 | 6.73% | 6.13% 109(1999/12/24| 7.22% | 6.80% 17512000/3/27| 7.36% |7.25% 241|2000/6/27| 7.31% |7.25%
441 1999/9/24 | 6.72% | 6.11% 110{1999/12/27| 7.20% | 6.77% 176{2000/3/28| 7.38% |7.23% 242(2000/6/28| 7.33% | 7.23%
451 1999/9/27 | 6.75% | 6.14% 111(1999/12/28| 7.21% | 6.79% 177{2000/3/29| 7.41% | 7.23% 243(2000/6/29| 7.27% | 7.19%
46| 1999/9/28 | 6.84% | 6.19% 112(1999/12/29| 7.18% |6.76% 17812000/3/30| 7.36% |7.16% 24412000/6/30| 7.26% |7.21%
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d| EB  |noicms! |[(21cms? | Spread’| d | B B |pojems? |[21cms? | Spread? | d | FFAE B |nojcms? | (21ems? | Spread? | d | 3B B |nojcms? | [(21cMs¢ | Spread!
47] 1999/9/29 | 6.93% | 6.22% 113(1999/12/30| 7.17% | 6.75% 17912000/3/31| 7.27% |7.16% 245|2000/7/3 | 7.21% | 7.15%
48] 1999/9/30 | 6.85% | 6.20% 114(1999/12/31| 7.17% | 6.77% 180| 2000/4/3 | 7.23% |7.11% 246( 2000/7/4 | 7.21% | 7.11%
491 1999/10/1 | 6.92% | 6.31% 115] 2000/1/3 | 7.36% |6.92% 181{2000/4/4 | 7.17% | 6.99% 247(2000/7/5 | 7.15% | 7.09%
50| 1999/10/4 | 6.87% |6.29% 116| 2000/1/4 | 7.29% | 6.86% 182{2000/4/5 | 7.17% | 7.00% 248| 2000/7/6 | 7.22% |7.15%
51| 1999/10/5 | 6.97% | 6.36% 117| 2000/1/5 | 7.37% |6.91% 183| 2000/4/6 | 7.20% |7.06% 249| 2000/7/7 | 7.17% | 7.05%
52| 1999/10/6 | 6.95% | 6.43% 118| 2000/1/6 | 7.32% |6.86% 184| 2000/4/7 | 7.14% |7.03% 250{2000/7/10{ 7.20% | 7.10%
53| 1999/10/7 | 6.95% | 6.43% 119] 2000/1/7 | 7.27% | 6.85% 185{2000/4/10| 7.15% | 6.98% 251{2000/7/11| 7.23% | 7.09%
54| 1999/10/8 | 6.94% | 6.41% 120{ 2000/1/10 | 7.31% | 6.89% 186{2000/4/11| 7.21% | 7.02% 252(2000/7/12| 7.25% |7.13%
55{1999/10/11| 6.94% | 6.41% 121 2000/1/11 | 7.43% | 6.96% 187|2000/4/12| 7.24% | 7.04% 253(2000/7/13| 7.17% | 7.07%
56(1999/10/12| 6.83% | 6.39% 122( 2000/1/12 | 7.46% |6.99% 18812000/4/13| 7.20% |7.02% 254(2000/7/14| 7.28% | 7.19%
5711999/10/13| 6.98% | 6.44% 123]2000/1/13 | 7.40% | 6.93% 189{2000/4/14| 7.19% | 7.04% 255(2000/7/17| 7.35% | 7.22%
5811999/10/14| 7.04% | 6.54% 124{2000/1/14 | 7.43% | 6.95% 190{2000/4/17| 7.25% | 7.03% 256(2000/7/18| 7.35% | 7.20%
59(1999/10/15| 6.98% | 6.39% 125( 2000/1/17 | 7.43% | 6.95% 191|2000/4/18| 7.23% | 6.99% 257|2000/7/19| 7.39% | 7.25%
60(1999/10/18| 7.06% | 6.53% 126 2000/1/18 | 7.50% | 6.99% 19212000/4/19| 7.19% |7.03% 258(2000/7/20{ 7.20% | 7.09%
61(1999/10/19| 7.07% | 6.47% 127{ 2000/1/19 | 7.49% | 6.98% 193{2000/4/20| 7.20% | 7.02% 259(2000/7/21| 7.20% | 7.07%
62(1999/10/20| 7.06% | 6.46% 128| 2000/1/20 | 7.52% | 7.00% 194{2000/4/21| 7.21% | 7.03% 260(2000/7/24| 7.24% | 7.10%
63(1999/10/21| 7.00% | 6.54% 129 2000/1/21 | 7.48% |6.95% 19512000/4/24| 7.24% | 7.06% 261(2000/7/25| 7.23% | 7.07%
64(1999/10/22| 7.07% | 6.51% 130( 2000/1/24 | 7.40% |6.91% 196|2000/4/25| 7.32% |7.14%

65(1999/10/25| 7.10% | 6.54% 131]2000/1/25 | 7.39% | 6.93% 197|2000/4/26| 7.33% |7.14%

66(1999/10/26| 7.10% | 6.49% 132]2000/1/26 | 7.37% |6.94% 198(2000/4/27| 7.42% | 7.26%

Bl Gi= B3BEHMEMAN > srrAREA R EI e (P L&A B H) =261(8)

O A B R LLIE  h=45,.
HEABEAT 32 WS /\asmi ZR =20% » LEBARKBENEE2% KEIBMRUBEHZ KRN

g =% 3MBEHMPM N > Spread ! HAEREEM 0%~1.00 %N 2 A # b3t (B LEPFIRFESZAHK) =261(8)

REREWN—HPIUBZIEE=R+R,=1417% > *ABBERUENEE20% > L FHEIHZ U EZBEY

},10%,5.83%}

3-1
Ry = Min{ Max| (7% +100%><P0rtfolio3)><§,1% 10%20%- 3R,

3

=Min { Max (7.16%, 1% ) , 10%, 5.83% } = 5.83%
W 3% 2 82=10,000 £ 7T x 5.83% =583 £ 7T

FHEZMEA 3B nleE= ZR =209 > LEBRERUES

i=1

LB S B E 2% EPﬁu%X‘ﬁuL%qé;é_

B4 %8=10,000 £ Tx2% =

= Min{Max|:(7% +100%x0.16% )

BE 20% > ¥ F 3 BRI E S

200 £ 7T

18 A % mLMnﬂ$4%’WRm—F HEAEA A AT 2 1818 B % 12 /8 B £ 5t Libor #] % >

%ot

B H 4 ER T MAAAAT 2 EFE B 2 12 48 A % 7T Libor ] R4 F %

B a2 et a | ) 2 R
4 2000/7/28 7.04%
5 2001/7/30 3.84%
6 2002/7/30 2.07%
7 2003/7/30 1.28%

R
Ry

Rs

Rs

R;

FE&AE LI E  HESBLT
PG A S, =
B AR AN 5 3 290 O An i Ao AR L 35

FEBRAME HIFR

% 4 B4 AT 2 3R B = 1248 B £ 7 Libor #]1 & =7.04% »
10,000 £ 7¢ x 7.04% =704 % 7t
%S BBART 2 EE B 2 1218 R £ 7t Libor #| % =3.84% »
10,000 £ 7T x 3.84% =384 £ 7T
% 6 HiHAAn AT 2 E3EE B 2 1218 B £ 7 Libor #| & =2.07% »
10,000 £ 7t x 2.07% =207 % 7t
% 7 HAAN AT 2 B3R B 2 1218 B £ 7 Libor #] % =1.28% »
10,000 % 7t x 1.28% = 128 £ 7¢

HF4 %, =10,000 £

R 4 B0 B 5 B

LI IRE S EST &= 0.

R 6 A2 i 35 4 B

U A CEST & -2

B Ht TEBAE AN A | S BEBEME S

2HAFEAY

YHEBRER REZAOGK

Bt 583 %

o HAREHN & it 28R

261
x—,1%
261

£7C 0 Bt im

B& %L 12
Hei=0,1233%
%83 B 105 B



Tt EnK,

TEBA G424 = TEHBREHAFRELHE
F— B R E S AR Bl & BARERE HERX QR Xy Ee

—~EBAANRK
Fhfizl ot = "HBUEAFRELE, x FhzhErEF

A¥ > S hfiz iz smick (R) 2 EARwTF
1.5 1 $Ak % &% R,=Max (C » PR x Portfolio, )
QE2HRUBZ M E yEE D h=234,.,T

target

(DR <R, , (PP RHEE—WZ U B HEE NS BRUEDTE R
i1

h—1
RIR, = Min{Max(Dh LE, + F,x Portfolio ) R,,.. - Y Rl}

i=1

@% SR sr, , (FRMEL—MUENRFCARKER BRUENRE Riur)
i=1

Al Ryyi= F o 0 i=0,1.2,.. ., T-h (BpiRAREMEREA FRAE TR HHA2IME )
3mEE By EE BRRE K MAZBRKRESRFEREB BBRESEE R ZHE > AZIGREHE
BB 0 BLR ReSh > 7 Aol #s i 55  BLF: ADg - {2 A — R B TR -

e

Rurgr - BRRRBSEE > NEBRGELSEAFEHFARE A A mipfe " &L
BA54AT8  B—EANRURER Y XN BERA -
CPR : A4S HER N0 2B ZME > WNERYELBUEHRFRT > RN
AR THEBAEAEITE  B—BARUER T ABLEZFEA
DyELF, ' b= % ¥ A EmAZRTF  WERGELBAUFELAFRET KD K
WA TEBAEABTE A —EANRULEE S KN BLBFEA -

H
T o TR M T=) M, -
i=1
H @ SHAUEAZZEHE (£3) -
M, P FIFEEPZIE o M =12/1,°
b © B FEFE-HHMZAHR A FRGELEAFELAERE > TS 1
A ~2/8A 388 ~6MEARI2MA) -
ADg © hoiBK BB E > RNERAGELEAFAERE > A d mue e T A
EHHETE  B—EARRET RS X BLREA -
Fhin 5 E THEBAGEAETE RUE 1, BAA—BMZAD Bl R
BEUR2MBAB— (t,, = 12> M, = 1) > @ 2003/7/3 & " & F 4
HATA | BB —HZEM A 2003/7/3 £ 2004/7/3 0 % 2 H M A
2004/7/3 & 2005/7/3 > Atk EH—RHZHMRPRE AHLEHEDE SR
B BB ESATEIBRNFRELEE RSV FEATED -
BHRAESTED | GEZSEY R AL BN B RB TS LRI ZFER -
F ! GBI RERBEREZIANE s RERGELEUERGRET AN RKA
TERABEABITE  B—BARUEZEFABLERA -

W% h 2B E &% (Portfolioy) 3 E AKX TF :

Portfolio, = Mins abs — — —
Underlying | Underlying ; Underlying

£+

N ¢ B2 AZ0EK -
abs(x) * 16 x ZBHHE -

SHAZEANGRERER RERLMEKR $£84 B £ 105 B



Underlying” * % n{B%ay% " &HEAFAH4TE | ZUCBME -
Underlying "+ % nABAR 7 F h B RAT dh LA HFFR B B @ -
dh t S E R > N ERY BB E AR AN RRAE T L
AEHRETE  B—EARREBR T NBLRREA -
=~ #pR A
(RFEHRAEAERRAE TR TEHBAFHINE ) RELZFEFTX - LI ABFEUSE » FREX
REBER - )
[ &3]
1.1996 =7 A 31 B AN 6 F81 (H=6) &HAFH 24478 > ' SHAFRHRFHRE ""ﬁj % 10,000 £ 7T ;
H
2.6 TEBREARATE | AR 128A B—BW (1,212 M=12/1,=12/12=1>T=) M, Zl 6)

i=1 i=1
3ARGEZAZNE S FRE (N=5)
4.D,=5% > Ey=4% > F=5% * Riugei=21% » C=5% *» PR=10% » dh=5 ;
5.F B3040 2 83F% B 2 1248 A % 7T Libor 41 % ;
6. mEE L 35 oy Bl Fdo F & ¢

ERU B EEERER BN REE 21D A 1 2 3 4 5 6
harE Y % L% (ADy) 0% | 2% | 3% | 4% | 5% | 6%
TS5 XM E 2 G HALR 12188 £t Libor #| Z 0 F & » B2 R TARE S Eho T ¢
, L BT 2 MEEHE
BB s gy | MRS vpus| powus | GEUS | N1 Us | ko us | B 2 fz?%éﬂ?‘ "R G
h 31 B B # SHE B B 2 Portfolio,,
Libor A% 4
VAR AT e ) BER
| 19961731 | | 1458 | 2475 | 1371 | 2388 | 46.88
520 8 R AT 5 B3R B X L IR A%
1] 19977731 | 19977724 | 2654 | 3010 | 23.96 | 3094 | 70.19 | 1996/7/29 - 21.62%
2 | 1998731 | 19987724 | 3560 | 3106 | 3056 | 3828 | 8344 | 1997/7/29 5.97% 3.19%
3 | 1999811 | 199977726 | 4550 | 4033 | 38.00 | 4863 | 63.06 | 1998/7/29 S81%  2435%
4 | 20001731 | 2000724 | 57.06 | 2953 | 5400 | 4723 | 5925 | 1999/7/29 5.82% 2.88%
s | 2001731 | 20017724 | 3780 | 3388 | 44.00 | 5271 | 4420 | 20007727 705%  11.60%
6 | 2002731 | 20027724 | 3043 | 2745 | 2653 | 4770 | 46585 | 20017727 3.89% 6.00%
HE A

Fl1-h=1" % 1 AR E 4=z

) 26.54 30.10 23.96 30.94 70.19
Portfolio,= Mins abs -1 |,abs| —— -1 |,abs| —— -1 |,abs| —— -1 |,abs| —— -1
14.58 24.7 13.71 23.88 46.88
= Min {abs(82.03%), abs(21.62%), abs(74.76%), abs(29.56%), abs(49.72%) }

=Min {82.03%, 21.62%, 74.76%, 29.56%, 49.72% } = 21.62%
F28 0 h=2: 2B AGHK

. 35.69 31.06 30.56 38.28 83.44
Portfolio,= Mins abs -1 |,abs) —— -1 |,abs) —— -1 |,abss —— -1 |,absy —— -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%

24—56@% *h=6; % 6 M A 4k

) 30.43 27.45 26.53 47.70 46.85
Portfolios= Miny abs -1 |,abs) —— -1 |,abs —1 |,abs -1 |abs] —— -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%) }

PHRAFEAGREEZR REZLOGK H8 R #£ 105 B



= Min {19.50%, 18.98%, 39.70%, 9.50%, 6.00% } = 6.00%
[ReA] SR E N ER " EHBAEREHNL  FES BT -
® 18 h=1
HE KRB »EFE B Ri=Max (5% » 10%xPortfolio,) =Max (5% > 2.16% ) =5%
W 3 o8 =10000 £ Tx5%=500 £ T
® 28 h=2
REMEA—PIURBNEE=R=5% ABBEZUE»EE21%  WF2IUENEEH
Ry=Min[Max (5% > 4%+5%xPortfolio,) > 21%-5%]=Min[Max (5% *» 4.16% ) >+ 16%]=5%
Y 3 B =10000 £ tx5% =500 £ 7T
® F 3485 h=3
HEREAN—HIURBEFEE=R+R,=5%+5%=10% » AABBBRUBZFEE 2% SFIRUZIEESL
Ry;=Min[Max (5% > 4%+5%xPortfolios) *» 21%-10%)=Min[Max (5% > 5.22% ) * 11%]=5.22%
W3 4B =10000 £ 7Tx5.22% =522 £ 7T
® %4 h=4
EHEN—HZUBENEER =R +R+R;=5%+5%+522%=1522% > kA2BEREWZEE 21% > % F 4
BB EES
Ry=Min[Max (5 % > 4%+5%xPortfolioy) ° 21%-15.22%]=Min[Max (5% > 4.14% ) > 6.22%]=5%
Y 3 B =10000 £ tx5% =500 £ 7T
® %58 0 h=5
HEMEAN—HZUBENEE=R +R+R+R,=5%+5%+522%+5%=2022% > x#2i% B AZ L 35 » B %
21% > HFE SR ENEES
Rs=Min[Max (5% > 4%+5%xPortfolios) > 21%-20.22%]=Min[Max (5% > 4.58% ) -+ 0.78%]=0.78%
Y 3 8 =10000 % 7tx0.78% =178 % 7T

HESBARMKEBRE ZR =21l BREF|BRKLBEHEE 21%2 A% (K=5) - A% S BRI S 5 & 78

i=1

AU A mEB S ELE 5% 0 BP miE e aH i & 5 B2 38=10,000 £ Tx5% =500 £ o HEREH it S
55 o
® 6 h=6

BR#EN— B2l ';7\&&$ZR 2% 0 BHE B BKAPEE 2% HECIMKAIERES

i=1
Rs= % 6 B AT 2B B 2 1218 A £ 7t Libor #1% =3.89% > R % 6 2 L i o
=10,000 £ 7T x 3.89% =389 £ 7T

PEBAEEIRE  HES BT
PEHAFE A2 E = "BV FERFRELE, =10,000 £ 7T
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TR E K

B )]

P&#AEAIME, = TH&HUAAFRALHA, x[1+Max ( BE@ASREKFE x 28F > RIKFER TR

e

—~ T2@mE | B gi&FEE

BERME | MEBLDBAZIREAMARE > NERGELBAFFFAL > KoK

A T EBRAEAETE A BARRERY KBLRRA -

S BEELREEAR

T
BEBORESE = thxPortfoliOh

h=1
Hf:

% hiR 2 % B 43k (Portfolio,) 3+ E AKX TF :

N . h_ . 0
Portfolio, = Max{ F ’ngh X(Underlymgn Underlying, ]}

T :

HHRAEFER

F

Portfolio;, -
N :

Wy
h
w

n

Underlying’
Underlying

= -~ 53R

Underlying’

n=1

H
TR R AT INN  amE o T=Y M, -

i=1

D EBARSZBRENE (FE) -
. % i ’q:‘fiqu/ﬁﬁﬁ * M= 12/tmi °
BRI EEYE MM AN (N ERAESRAEANET > TS 1 EA 2 18

A~3f8A -6M@AxRI2M@A) -

D RIE A THBAEARTE RUE 1, B A A —HZEH Bl BEREFEU 12 18

A%—4 (1 = 12> M, = 1) > @ 2004/12/11 % " &RAFHETR L > AFE 12
#1740 A 2004/12/11 & 2005/12/11 > % 2 #72 #4740 & 2005/12/11 & 2006/12/11 > % 3 #
Z AR A 2006/12/11 & 2007/12/11 » LAsb¥AdgE - 2 — MM BRI R E AL B R
FHER  AFEHRBRFIRAFRAFTELEER-SHBLUMAAFED -

DRGSR AR AR BB LR EER -

WEAHRAFNEERLEZAF > RNEBRGFELBAFEABFART AN muefe " SHEAE
ABATE B —EARRER S BREEA -

S hMZ /B -

MEEZAZ B -

T
N ECES £ CURLEE S WK

n=1

N
DR RRERGNR A ZME YW =1

n=1

DF n R ARG T SRR AT E ) B -
DB n BRI E h EEARAT dh S ABRRE FRE B IR -
dh :

LA BA R XM N ERYELEHBAFLFAT ARkt | GBI R ST
B, & EARRE Gy NB R RIRA -

(ARBIAREAERZRAEZ TR " EHAFELFBNE ) 2HEFX P LI ABFEMEE > FRERRTR

B o)

[ %]

1.1998 56 A 30 B A% A6 £ (H=6) &#AF A2 8478 > "EHAFEHRFERETL% A 10,000 £ 7T 5

H 6
2.8 TEHBAFARAE | RE 12EA BT (4= 120 M=12/1,=12/12=1-T=) M,=)"1=6) :

i=1 i=1

3.3 45 2 42 04 & S&P500 353t & DJ Eurostoxx 50 353k » HHIX R BEABM EL 2 LI B2 4357 (

W'=w)=1/2)
452 BRBEHMEEARE (w=wy=... =we=1/6)

SHAZEANGRERER RERLMEK $87 B &£ 105 B



5.5 BE R 65% » RAKIREIR BB R B 23% > dh=0 > F=10% ;
6. ELRNZEN M BEARMBEELT

¥ A gkam | S&P500 45 # | DJ Eurostoxx 50 45 % | Porifolio,
TEBMAGAETE, WEE
0 | 2000/6/30 | 1454.60 | 5145.35 | —
AR
1 2001/7/2 1236.72 4304.44 10.00%
2 2002/7/1 968.65 3131.39 10.00%
3 2003/6/30 974.50 2419.51 10.00%
4 2004/6/30 1140.84 2811.08 10.00%
5 2005/6/30 1191.33 3181.54 10.00%
6 2006/6/30 1270.20 3648.92 10.00%
EWZBEBGTE S BT ¢
oF 18 h=1

Portfolio =Max{10%,;>< (1236 72— 1454.60 | 4304 .44 — 5145.35

1454 .60 5145.35
o% 281 h=2

[968.65 —1454.60 4 3131.39 -5145.35

Portfolio , = Max{10%, l X
2 1454.60 5145.35

o% 681 h=6

Portfolio, = Max{lO%,;x [1270.20—1454.60 , 3648.92-5145.35

1454.60 5145.35

FERAEAIBHE  FHESHoT

H} = Max{10%, (- 15.66%)}=10.00%

ﬂ} = Max{10%, (- 36.28%)}=10.00%

ﬂ} = Max{10%, (- 20.88%)}=10.00%

6
HE@ESRKE =th x Portfolio, = (10.00% + 10.00% + 10.00% + 10.00% + 10.00% + 10.00% )/ 6

h=1

=10.00%

"ERARAISE, = TEBIRAFRESH, <[+ Max( RFELSAKE x 2E8F > RAMERETR

B % ) ]
=10,000 £ 7T %[ 1+ Max (10.00% x 65% > 23% ) ]

=10,000 £t x[1+Max (6.50% > 23% )]1= 12,300 £ 7t
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A AR

TEMAE AL, =

PG R FRELE
BB RREENR DB S ERIERE TR YT T X o

£
—~EEAK

Fhifz i s nle— " HBAERFRE LA xXBMAI RS s ERE

fop

Fhiaz B nEE (R,) 23 ENKX 0T !

Lh=1 (H1#)

* R; = Min { Max[ (A; + PR; x Portfolio; ) x & , Floor,] , Cap, }
G

1

2.h=234,..T (F28 R LAI4 )

(1)3Max(BP, ,BP,

aey

BP, )<BPoRH(Bp E VR I E B h- IR F MMM - AEHBAGABRERARZ "

SRR TRAHEALE | BN TEBEE R, 2 TS H AT AR RS E )

RIR;, = Min { Max[ (A, + PR, x Portfolio,) x 8w , Floor,], Capy, }

(2)%MCIX(BP1 ,BPQ ye

G,

BP,)2BPR(Br FIBREIME Fh-TRF I > AGHBUBASIBREH R "

HEHAGATEAEESLE ) XRSGEFEN T EBRAEFETE ) X TEBAFE AT EAAHE
Hre® )RR, = F o E¥i=0,12,... . T-h BrRAREMRMRHA R R L E " SBAF A28 )

Ay, PR, Floor,,Cap,, :

Portfolio;, :
DA RMAFIRF NG 0 NFE b BEARAT dh ERFE B (P h BB ROMB 2 EEA

[X]CMS,,

[YICMS,),

dh :

% hmEH

HHRAEATER

G,
8h -

Spread,'

Barrier,

WAt HAFERLZRF  AERGELEBUEFIERE > A2 Rk " &4
AEAFTE  B—BARNRER Y KB EHEA -
Fh Rz BB BB AR4%  Portfolio, =[X]CMS;, —[Y]CMS), -

BB 2 X 00 S £ o

AR BAIRRETE 0 NFE h BBARAT dh EFE B (R E R BEHHROME L EEL

AR 2 Y EH R %
WA AE BB N ER B SRR A RE AN R A T SR ARAT
B, #h—HARREEY B BIRA -

H
TSR RN s T=Y M,

i=1

DB AT (FR) -
CRIEETSM M =121, °
P EIEEYE—HOMXI AN (RNERGELERAEAEREE  THEA 1 EA -2 18

A~3f8A -6M@AxRI2M@A) -

D RIE A THBAEARTE  RUE 1, BA A BB Bl BEREFEU 12 18

Ao—# (t,=12"M =1) > W 2004/12/11 % " 4&EHREAETE | > BE | Az
AR & 2004/12/11 £ 2005/12/11 » % 2 #7 #4080 & 2005/12/11 & 2006/12/11 » % 3 #3
Z AT & 2006/12/11 £ 2007/12/11 » LAgb3EdE - 25— R R R E A LEHNE
FIER > ZHEBAEFTREARFRETREEZR—EHAUFAHTEAD -

DR IBRESRG=)GEE " SRAEAETE ) REF | BEARAT dh B3R B ()2

Bl B2BERG=2)RBEAF | M RATdh BB B R BB E | BRENHRE B )k
EH 2 MMRAT dh AR B (2R 0 B 3BEMG=3)AIE A F 2 I KAT dh {8
FRBEAEPE 2BRENMREBRER 3 BB KRAT dh B3R B ()M - 2k
e R

DRGSR AR AR BB LR EER -

FhBEMIEN > RSB AEAFER B E -
FhBEFIME N - Spread) 4R X & F Barrier, W 2 B #4635 -
[XICMS] —[YICMS}

PR h BEMZAREH > RN ERGELBUVAFFAR AN RE T EHAFH

EHRAZEHEAGRERER RERAOMKKR F8 R % 105 7



= ~ 53R

(REBIRPELEEFEAE TR TLEEAFEAI ML RELZITEF K

REBEL )
[ %]

[X]CMS!

[Yicms;

BP,

AT B AANAE @S K ils BHRA -

PHERBARRETEG ONE DBRERE dEFEERBIEBBVFEITHNZ X FHR

WA F o

PERBAFRETG > ONE DBRENE dEFEIRFIEBRVRATHZY FHR

BAFE Y<K XY FHRERYEEHAFRFRT > A A R%Ee " EHER
FEATE B EARRET BT NBLREA -

DABMAEARE L RRMMAZ TERUEATEARESILE, o @ BP) AAL

HAFHFN TEBVHEAETE ) X TEBUEATEARESLE,  AQ B
e R AT

D ARIRRERMRE A E  RERGELEBARAFARL > AN R T BB

FEATE  B—EARRET BT NBLRRA -

H3lA#FEMEE > FRER

1.1997 #8 A 1 B AEANG6FH (H=6) &#AEA248478 > " SHAFEHRFRET L5, A 10,000 £ 7T ;

H 6
2.8 TEME AR ) AR 12EA BB (=120 M;=12/1,,=12/12=1>T=) M=) 1=6) ;

i=1 i=1

3.8 4 2 AR 0 A B T #A IR X 34 & (Constant Maturity Swap, CMS) ;

4.A,=7% + PR,=100% - Floor,=1% * Capy=10% * X=10 » Y=2 » BPy=1.00 * dh=5 ;

5.F BB AT 2 A3F18 B 2 1218 A £ =T Libor #] % ;

6.5 — MBI Z[I0ICMS), ~ [21CMS), ~ & & [ Barrier, S R MF HBRE IR 2 T S A E ST EAHBEHLLE
BP, 2 B Tk ISR EERLH FT !

FhBEHIRA( e r D e o e e s
sgh| Sk B | S mesagy| LCEM | T EREERTEA g | jous, | REE
s Barrier, HIBHE | BP, Portfolio,
#3HEB)
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%
R

% 1 812 4% & 4 2% Portfolio=[10]CMS; —[2]CMS,=6.03% —5.85%=0.18%
§ 2 BAZ 4% & 424 Portfolio)=[10]CMS, —[2]CMS,=6.84% —6.16%=0.68%

% 6 12 3% B 43Kk Portfoliog=[10]CMSs —[21CMSs=4.60% —1.71%=2.89%

[ReA] &l s rm R " SHARAINE ) HES BT
SHW By BT E S BT

® %1 h=l
B F 1 BEFH(1997/8/1-1998/7/127)Z [10]CMS| ~ [2ICMS] B ®i# % % Spread; & B %4t F %
d| &8 |noicwms! |(21CMs] | Spread! | d | FFAR B |p0jcms; | [21CMS] | Spread!| d | 3FAB B |p0jcms; | [21CMS] | Spread| d | AR B |(101cMS] | [21CMS] | Spread;!
1| 1997/8/1 | 6.59% | 6.17% 67| 1997/11/3 | 6.42% | 6.07% 133] 1998/2/3 | 6.02% |5.67% 199] 1998/5/6 | 6.16% |5.93%
2| 1997/8/4 | 6.62% |6.20% 68| 1997/11/4 | 6.46% | 6.08% 134]1998/2/4 | 6.01% |5.66% 200 1998/5/7 | 6.18% |5.95%
31 1997/8/5 | 6.64% |6.21% 69 | 1997/11/5 | 6.41% | 6.05% 135] 1998/2/5 | 6.10% |5.70% 201| 1998/5/8 | 6.20% |5.98%
4| 1997/8/6 | 6.62% | 6.20% 70 | 1997/11/6 | 6.38% | 6.07% 136| 1998/2/6 | 6.08% |5.70% 202(1998/5/11| 6.25% | 6.02%
51 1997/8/7 | 6.66% |6.24% 71 [ 1997/11/7 | 6.42% | 6.09% 137{1998/2/9 | 6.11% |5.72% 203(1998/5/12| 6.20% |5.98%
6| 1997/8/8 | 6.79% |6.31% 72 (1997/11/10| 6.41% | 6.10% 138(1998/2/10| 6.08% |5.74% 204(1998/5/13| 6.15% |5.98%
7 11997/8/11 | 6.78% | 6.30% 73 [1997/11/11] 6.41% | 6.10% 139[1998/2/11| 6.03% |5.71% 205[1998/5/14] 6.20% | 6.00%
SHRAFZFEAGRBEFR REROMGK F90 B A 105 A



d| E B |noicms |[21cMs! |Spread? | d | FFAE B |1n01cMS; |[121CMS! | Spread!| d | T B |n0icMs; | [121CMS! | Spread? | d | FFAE B |n01cMs; |[21CMS! | Spread!
811997/8/12 | 6.83% | 6.34% 74 (1997/11/12| 6.36% | 6.09% 140(1998/2/12| 6.01% | 5.70% 206(1998/5/15| 6.21% | 6.00%
9 (1997/8/13 | 6.77% | 6.24% 75 (1997/11/13| 6.36% | 6.09% 141]1998/2/13| 5.99% | 5.68% 207(1998/5/18| 6.18% |5.97%
10| 1997/8/14 | 6.69% | 6.20% 76 [1997/11/14| 6.37% | 6.10% 14211998/2/16| 5.99% |5.68% 208/1998/5/19| 6.18% |5.96%
11| 1997/8/15 | 6.67% | 6.15% |0.52% | 77 |1997/11/17| 6.32% | 6.09% 14311998/2/17| 5.95% |5.67% 209|1998/5/20| 6.13% |5.94%
12| 1997/8/18 | 6.66% | 6.14% |0.52%| 78 [1997/11/18| 6.34% | 6.08% 144]1998/2/18| 5.98% | 5.69% 210(1998/5/21| 6.17% |5.99%
13| 1997/8/19 | 6.65% 6.15%-79 1997/11/19| 6.30% | 6.07% 145|1998/2/19| 6.00% |5.71% 211(1998/5/22| 6.17% |5.99%
14| 1997/8/20 | 6.68% |6.19% 80 [1997/11/20| 6.33% | 6.10% 146|1998/2/20| 6.03% |5.71% 212|1998/5/25| 6.17% |5.99%
15| 1997/8/21 | 6.76% | 6.24% (0.52%| 81 |1997/11/21| 6.29% | 6.04% 147{1998/2/23| 6.06% |5.74% 213]1998/5/26| 6.10% |5.93%
16| 1997/8/22 | 6.79% | 6.25% |0.54% | 82 [1997/11/24| 6.32% | 6.06% 148]1998/2/24| 6.13% | 5.86% 214(1998/5/27| 6.12% |5.93%
17| 1997/8/25 | 6.82% | 6.27% |0.55%| 83 [1997/11/25| 6.30% | 6.07% 149(1998/2/25| 6.09% |5.82% 215(1998/5/28| 6.11% |5.94%
18| 1997/8/26 | 6.77% | 6.25% (0.52% | 84 |1997/11/26| 6.31% | 6.09% 150{1998/2/26| 6.13% |5.88% 216/1998/5/29| 6.09% |5.92%
19| 1997/8/27 | 6.79% | 6.27% |0.52%| 85 |1997/11/27| 6.31% | 6.09% 15111998/2/27| 6.11% |5.86% 217| 1998/6/1 | 6.07% |5.87%
20| 1997/8/28 | 6.73% | 6.22% [0.51%| 86 [1997/11/28| 6.33% | 6.11% 152| 1998/3/2 | 6.18% |5.88% 218 1998/6/2 | 6.08% |5.89%
21| 1997/8/29 | 6.77% | 6.26% [0.51%| 87 | 1997/12/1 | 6.31% | 6.14% 153| 1998/3/3 | 6.26% |5.94% 219 1998/6/3 | 6.08% |5.90%
22| 1997/9/1 | 6.77% | 6.26% |0.51%| 88 | 1997/12/2 | 6.31% | 6.11% 154{ 1998/3/4 | 6.21% |5.90% 220| 1998/6/4 | 6.13% |5.93%
23| 1997/9/2 | 6.71% | 6.21% 89 | 1997/12/3 | 6.28% | 6.06% 155{ 1998/3/5 | 6.26% |5.93% 2211 1998/6/5 | 6.11% |5.94%
24| 1997/9/3 | 6.75% | 6.26% 90 | 1997/12/4 | 6.29% | 6.05% 156| 1998/3/6 | 6.19% |5.88% 222( 1998/6/8 | 6.10% |5.94%
25| 1997/9/4 | 6.76% | 6.26% 91 | 1997/12/5 | 6.36% | 6.16% 157| 1998/3/9 | 6.14% |5.87% 223| 1998/6/9 | 6.12% |5.95%
26| 1997/9/5 | 6.77% | 6.26% |0.51%| 92 | 1997/12/8 | 6.41% | 6.20% 15811998/3/10| 6.14% |5.86% 22411998/6/10| 6.05% |5.91%
27| 1997/9/8 | 6.74% |6.26% 931 1997/12/9 | 6.38% | 6.16% 159{1998/3/11| 6.13% |5.87% 225(1998/6/11| 5.99% |5.82%
28| 1997/9/9 | 6.75% | 6.26% 94 (1997/12/10| 6.34% | 6.11% 160|1998/3/12| 6.07% |5.82% 226(1998/6/12| 5.98% |5.82%
29| 1997/9/10 | 6.78% | 6.29% 95 (1997/12/11| 6.27% | 6.05% 161/1998/3/13| 6.09% | 5.84% 227(1998/6/15| 5.93% |5.77%
30| 1997/9/11 | 6.81% | 6.31% 96 [1997/12/12| 6.20% |5.99% 162{1998/3/16| 6.05% |5.82% 228]1998/6/16| 6.00% |5.86%
31| 1997/9/12 | 6.70% | 6.22% 97 [1997/12/15| 6.26% | 6.04% 163|1998/3/17| 6.08% |5.86% 22911998/6/17| 6.08% |5.90%
32| 1997/9/15 | 6.711% | 6.22% 98 [1997/12/16| 6.24% | 6.04% 164|1998/3/18| 6.07% | 5.84% 230(1998/6/18| 6.06% |5.88%
33| 1997/9/16 | 6.52% | 6.11% 99 (1997/12/17| 6.27% | 6.08% 165|1998/3/19| 6.08% | 5.85% 231(1998/6/19| 6.02% |5.86%
34| 1997/9/17 | 6.53% | 6.10% 100{1997/12/18| 6.21% | 6.04% 166|1998/3/20| 6.06% |5.86% 232|1998/6/22| 6.02% |5.88%
35| 1997/9/18 | 6.56% |6.14% 101{1997/12/19| 6.20% | 6.02% 167{1998/3/23| 6.07% |5.87% 233]11998/6/23| 6.01% |5.87%
36| 1997/9/19 | 6.53% | 6.12% 102|1997/12/22| 6.19% | 6.03% 168|1998/3/24| 6.08% |5.87% 234(1998/6/24| 6.02% |5.87%
37| 1997/9/22 | 6.50% | 6.11% 103{1997/12/23| 6.19% | 6.01% 169(1998/3/25| 6.15% |5.93% 235(1998/6/25| 6.02% |5.88%
38| 1997/9/23 | 6.52% | 6.14% 104|1997/12/24| 6.23% | 6.05% 170{1998/3/26| 6.19% | 5.98% 236/1998/6/26| 6.01% |5.87%
39| 1997/9/24 | 6.48% |6.10% 105|1997/12/25| 6.23% | 6.04% 17111998/3/27| 6.20% | 6.00% 23711998/6/29| 6.02% |5.88%
40| 1997/9/25 | 6.56% | 6.18% 106(1997/12/26| 6.23% | 6.04% 172]1998/3/30| 6.22% |5.99% 238(1998/6/30| 6.00% |5.84%
41] 1997/9/26 | 6.54% | 6.15% 107|1997/12/29| 6.25% | 6.05% 173|1998/3/31| 6.17% |5.95% 239( 1998/7/1 | 5.99% |5.85%
421 1997/9/29 | 6.54% | 6.15% 108(1997/12/30| 6.27% | 6.04% 1741 1998/4/1 | 6.10% |5.94% 240( 1998/7/2 | 5.97% |5.82%
43| 1997/9/30 | 6.55% | 6.15% 109(1997/12/31| 6.22% | 6.01% 175] 1998/4/2 | 6.08% |5.90% 241(1998/7/3 | 5.97% |5.82%
441 1997/10/1 | 6.49% | 6.12% 110| 1998/1/1 | 6.22% | 6.00% 176| 1998/4/3 | 6.01% |5.82% 242( 1998/7/6 | 5.96% |5.81%
45| 1997/10/2 | 6.46% | 6.09% 111] 1998/1/2 | 6.12% |5.93% 177| 1998/4/6 | 6.04% |5.83% 243| 1998/7/7 | 5.99% |5.82%
46| 1997/10/3 | 6.44% | 6.04% 112| 1998/1/5 | 6.01% |5.92% 178] 1998/4/7 | 6.06% |5.84% 2441 1998/7/8 | 5.99% |5.83%
471 1997/10/6 | 6.42% | 6.01% 113| 1998/1/6 | 5.96% |5.75% 179] 1998/4/8 | 6.11% |5.86% 245| 1998/7/9 | 5.96% |5.80%
48] 1997/10/7 | 6.38% |5.98% 114| 1998/1/7 | 6.01% |5.79% 180| 1998/4/9 | 6.10% | 5.87% 246(1998/7/10| 5.97% |5.79%
49| 1997/10/8 | 6.55% | 6.10% 115| 1998/1/8 | 5.98% |5.68% 181/1998/4/10| 6.10% | 5.87% 247(1998/7/13| 6.04% |5.84%
50| 1997/10/9 | 6.54% |6.10% 116| 1998/1/9 | 5.94% |5.57% 182{1998/4/13| 6.17% | 5.94% 248|1998/7/14| 6.05% |5.84%
51{1997/10/10| 6.60% |6.18% 117( 1998/1/12 | 5.90% | 5.56% 183(1998/4/14| 6.12% | 5.93% 24911998/7/15| 6.05% |5.83%
52(1997/10/13| 6.61% | 6.18% 118| 1998/1/13 | 5.95% | 5.65% 184]1998/4/15| 6.10% |5.92% 250(1998/7/16| 6.06% |5.84%
531997/10/14| 6.54% | 6.14% 119| 1998/1/14 | 5.96% | 5.65% 1851998/4/16| 6.09% | 5.89% 251(1998/7/17| 6.07% |5.84%
5411997/10/15| 6.58% | 6.16% 120( 1998/1/15 | 5.97% | 5.63% 186|1998/4/17| 6.10% |5.90% 252|1998/7/20| 6.03% |5.84%
55(1997/10/16| 6.57% | 6.18% 121] 1998/1/16 | 6.03% |5.72% 187{1998/4/20| 6.16% |5.95% 25311998/7/21| 6.00% |5.83%
56(1997/10/17| 6.64% | 6.26% 122| 1998/1/19 | 6.03% |5.71% 188]1998/4/21| 6.17% |5.97% 254(1998/7/22| 6.02% |5.84%
57|1997/10/20| 6.62% | 6.24% 123| 1998/1/20 | 6.07% |5.73% 189(1998/4/22| 6.17% |5.97% 255(1998/7/23| 6.00% |5.84%
58(1997/10/21| 6.61% | 6.24% 124| 1998/1/21 | 6.03% | 5.69% 190{1998/4/23| 6.19% | 5.99% 256|1998/7/24| 6.02% |5.86%
59(1997/10/22| 6.60% |6.25% 125| 1998/1/22 | 6.06% |5.68% 191{1998/4/24| 6.15% |5.98% 25711998/7/27| 6.03% |5.85%
60(1997/10/23| 6.49% | 6.15% 126| 1998/1/23 | 6.18% |5.75% 192|1998/4/27| 6.26% | 6.06%

61|1997/10/24| 6.47% |6.10% 127| 1998/1/26 | 6.11% |5.72% 193]1998/4/28| 6.30% | 6.09%

62(1997/10/27| 6.50% | 6.16% 128| 1998/1/27 | 6.16% |5.79% 19411998/4/29| 6.30% | 6.10%

63(1997/10/28| 6.50% |6.10% 129| 1998/1/28 | 6.16% |5.79% 195{1998/4/30| 6.17% |5.97%

64(1997/10/29| 6.40% | 6.00% 130| 1998/1/29 | 6.04% | 5.70% 196| 1998/5/1 | 6.16% |5.97%

65(1997/10/30| 6.35% | 6.00% 131| 1998/1/30 | 5.99% |5.66% 197| 1998/5/4 | 6.16% |5.97%

66(1997/10/31| 6.37% |6.02% 132| 1998/2/2 | 6.05% |5.71% 198]| 1998/5/5 | 6.21% [ 6.01%

R G =% | BREHHE N > A &ELEAFE 8 2 8 #=257(8)

gi=% 1 BERBMEN > Spread! % AR E &M 0%~0.5%1 2 B #43H(Br L& ATFIE % BIRZ B $#) =245(8)

R, = Min{Max{A1 + PR, x Portfolio, x

1

= Min[Max(6.84%,1%),10% | = 6.84%
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SHRAZFEFGRE &
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% 1 292 0k 35 4 8=10,000 % 7TLx6.84%=684 £ 7T
® X2 h=2

B Max(BP,) = Max(0.98) = 0.98 < BP, =1.00 *» R R, = Min { Max[ (A; + PR, x Portfolio;) x 52, Floor,] , Cap, |
2

B3R 2 MBI (1998/7/28~1999/7/26)Z [10]CMS ¢~ [2]CMS{ & 4 % & Spread! % B /b4 F &

d| E A |noicms! |[21cMS! | Spread? | d | FAE B |101cMS? | [21CMS! | Spread? | d | FFAE B |101CMS? | [21CMS! | Spread? | d | FAE B |noicmsy |[21cMS! | Spread?
11998/7/28 | 6.05% |5.85% 67 |1998/10/28| 5.38% |4.60% |0.78% |133|1999/1/28| 5.44% | 5.11% 199(1999/4/30| 6.06% |5.51%
21 1998/7/29 | 6.08% |5.90% 68 [1998/10/29| 5.32% |4.59% 13411999/1/29| 5.40% |5.13% 200| 1999/5/3 | 6.06% |5.52%
31 1998/7/30 | 6.06% |5.89% 69 |1998/10/30| 5.37% |4.70% 135) 1999/2/1 | 5.46% |5.15% 201| 1999/5/4 | 6.10% |5.54%
411998/7/31 | 6.05% |5.88% 70 | 1998/11/2 | 5.57% |4.84% 136 1999/2/2 | 5.53% |5.21% 202| 1999/5/5 | 6.08% |5.54%
51 1998/8/3 | 6.01% |5.85% 71| 1998/11/3 | 5.52% | 4.80% 137) 1999/2/3 | 5.59% |5.22% 203| 1999/5/6 | 6.17% |5.60%
6| 1998/8/4 | 5.98% |5.80% 72 | 1998/11/4 | 5.63% |4.96% 138 1999/2/4 | 5.62% |5.26% 204| 1999/5/7 | 6.20% |5.59%
7| 1998/8/5 | 6.01% |5.83% 73| 1998/11/5 | 5.64% |5.03% 139 1999/2/5 | 5.68% |5.31% 205(1999/5/10| 6.18% |5.55%
8| 1998/8/6 | 6.03% |5.82% 74 | 1998/11/6 | 5.68% |5.12% 140 1999/2/8 | 5.68% |5.30% 206(1999/5/11| 6.21% |5.58%
9| 1998/8/7 | 6.00% |5.78% 75| 1998/11/9 | 5.58% |5.09% 141| 1999/2/9 | 5.65% |5.26% 207(1999/5/12| 6.21% |5.57%
10] 1998/8/10 | 6.00% |5.78% 76 |1998/11/10| 5.54% |5.03% 142(1999/2/10| 5.69% |5.25% 208(1999/5/13| 6.12% | 5.51%
11] 1998/8/11 | 6.01% |5.76% 77 11998/11/11| 5.54% |5.03% 14311999/2/11| 5.70% |5.32% 209(1999/5/14| 6.34% |5.68%
12{ 1998/8/12 | 6.00% |5.75% 78 |1998/11/12| 5.51% |5.02% 144(1999/2/12| 5.81% |5.34% 210[1999/5/17| 6.35% |5.69%
13} 1998/8/13 | 6.05% |5.80% 79 |1998/11/13| 5.55% |5.05% 145(1999/2/15| 5.83% |5.39% 211(1999/5/18| 6.37% |5.75%
14( 1998/8/14 | 6.01% |5.74% 80 [1998/11/16| 5.63% |5.10% 146(1999/2/16| 5.78% |5.37% 212(1999/5/19| 6.33% |5.76%
15] 1998/8/17 | 6.03% |5.75% 81 |1998/11/17| 5.61% |5.07% 147(1999/2/17| 5.74% | 5.36% 213(1999/5/20| 6.36% |5.76%
16| 1998/8/18 | 6.05% |5.76% 82 (1998/11/18| 5.59% |5.04% 148(1999/2/18| 5.80% |5.37% 214(1999/5/21| 6.31% | 5.72%
17( 1998/8/19 | 6.05% |5.77% 83 [1998/11/19| 5.58% |5.11% 14911999/2/19| 5.82% |5.41% 215(1999/5/24| 6.29% |5.73%
18] 1998/8/20 | 6.05% |5.76% 84 (1998/11/20| 5.55% |5.12% 150(1999/2/22| 5.77% |5.42% 216(1999/5/25| 6.28% |5.72%
19] 1998/8/21 | 6.04% |5.68% 85 (1998/11/23| 5.61% |5.19% 151(1999/2/23| 5.84% |5.47% 217(1999/5/26| 6.35% |5.80%
20| 1998/8/24 | 6.09% |5.69% 86 [1998/11/24| 5.58% |5.20% 15211999/2/24| 591% |5.55% 218(1999/5/27| 6.40% |5.86%
21| 1998/8/25 | 6.06% |5.66% 87 |1998/11/25| 5.60% |5.21% 153(1999/2/25| 6.07% |5.66% 219(1999/5/28| 6.41% |5.86%
22| 1998/8/26 | 6.00% |5.62% 88 |1998/11/26| 5.59% |5.20% 154(1999/2/26| 6.03% |5.64% 220(1999/5/31| 6.42% | 5.86%
23| 1998/8/27 | 591% |5.52% 89 [1998/11/27| 5.58% |5.17% 155] 1999/3/1 | 6.13% |5.68% 221 1999/6/1 | 6.55% |5.99%
24(1998/8/28 | 5.89% |5.48% 90 |1998/11/30| 5.53% |5.07% 156 1999/3/2 | 6.09% |5.68% 222(1999/6/2 | 6.56% |5.99%
25(1998/8/31 | 5.81% |5.36% 91 | 1998/12/1 | 5.49% |5.05% 157| 1999/3/3 | 6.14% |5.66% 223(1999/6/3 | 6.60% |5.99%
26| 1998/9/1 | 5.89% |5.46% 92 | 1998/12/2 | 5.46% |5.00% 158] 1999/3/4 | 6.18% |5.69% 224 1999/6/4 | 6.59% |6.00%
27| 1998/9/2 | 5.85% |5.47% 93| 1998/12/3 | 5.40% [4.91% 159( 1999/3/5 | 6.07% |5.59% 225(1999/6/7 | 6.59% | 6.01%
28| 1998/9/3 | 5.80% |5.45% 94 | 1998/12/4 | 5.48% |5.04% 160| 1999/3/8 | 6.05% |5.60% 226 1999/6/8 | 6.61% | 6.01%
29| 1998/9/4 | 5.78% |5.43% 95| 1998/12/7 | 5.50% |5.10% 161{ 1999/3/9 | 5.97% |5.49% 227(1999/6/9 | 6.67% |6.06%
30( 1998/9/7 | 5.78% |5.43% 96 | 1998/12/8 | 5.43% |5.03% 162(1999/3/10| 6.00% |5.54% 228(1999/6/10| 6.71% | 6.09%
31| 1998/9/8 | 5.78% |5.41% 97 | 1998/12/9 | 5.42% |5.02% 163(1999/3/11| 6.00% |5.53% 229(1999/6/11| 6.84% | 6.15%
32| 1998/9/9 | 5.66% |5.26% 98 [1998/12/10| 5.33% |4.97% 164[1999/3/12| 5.96% |5.49% 230(1999/6/14| 6.81% | 6.11%
33(1998/9/10 | 5.57% |5.15% 99 |1998/12/11| 5.46% |5.03% 165(1999/3/15| 5.95% |5.47% 231(1999/6/15| 6.81% | 6.12%
34| 1998/9/11 | 5.65% |5.19% 100{1998/12/14| 5.42% | 4.98% 166(1999/3/16| 5.89% |5.44% 232(1999/6/16| 6.76% | 6.04%
35| 1998/9/14 | 5.66% |5.22% 10111998/12/15| 5.46% |5.02% 167(1999/3/17| 591% |5.45% 233(1999/6/17| 6.61% |5.93%
36( 1998/9/15 | 5.68% |5.24% 102(1998/12/16| 5.40% | 4.92% 168(1999/3/18| 5.90% |5.44% 234(1999/6/18| 6.63% |5.98%
37| 1998/9/16 | 5.66% |5.24% 103[1998/12/17| 5.43% |5.01% 169(1999/3/19| 5.96% |5.49% 235(1999/6/21| 6.68% | 6.02%
38| 1998/9/17 | 5.61% |5.18% 10411998/12/18| 5.42% |5.01% 17011999/3/22| 5.98% |5.51% 236(1999/6/22| 6.73% | 6.05%
39(1998/9/18 | 5.54% |5.17% 105(1998/12/21| 5.49% |5.08% 171(1999/3/23| 5.94% |5.45% 237(1999/6/23| 6.85% | 6.14%
40| 1998/9/21 | 5.54% | 5.16% 106(1998/12/22| 5.54% | 5.11% 172(1999/3/24| 5.96% |5.46% 238(1999/6/24| 6.87% | 6.14%
41| 1998/9/22 | 5.56% |5.16% 107|1998/12/23| 5.62% |5.24% 173[1999/3/25| 6.00% |5.49% 239(1999/6/25| 6.86% |6.16%
421 1998/9/23 | 5.51% | 5.05% 108(1998/12/24| 5.63% | 5.26% 174(1999/3/26| 6.00% |5.47% 240(1999/6/28| 6.79% | 6.10%
431 1998/9/24 | 5.43% | 4.95% 109(1998/12/25| 5.64% |5.27% 175(1999/3/29| 6.05% |5.47% 241(1999/6/29| 6.78% | 6.14%
441 1998/9/25 | 5.39% |4.93% 11011998/12/28| 5.56% |5.21% 17611999/3/30| 5.98% |5.42% 242(1999/6/30| 6.62% |5.99%
45| 1998/9/28 | 5.40% | 4.95% 111(1998/12/29| 5.50% |5.16% 177(1999/3/31| 6.01% |5.43% 243(1999/7/1 | 6.69% | 6.04%
46| 1998/9/29 | 5.37% | 4.95% 112{1998/12/30| 5.46% |5.12% 178 1999/4/1 | 6.04% |5.46% 244(1999/7/2 | 6.67% | 6.05%
471 1998/9/30 | 5.22% |4.79% 11311998/12/31| 5.45% [5.11% 179 1999/4/2 | 5.99% |5.43% 245( 1999/7/5 | 6.66% |6.04%
48| 1998/10/1 | 5.17% | 4.73% 114| 1999/1/1 | 5.45% |5.13% 180 1999/4/5 | 5.98% |5.42% 246 1999/7/6 | 6.70% | 6.07%
491 1998/10/2 | 5.17% | 4.75% 115| 1999/1/4 | 5.43% |5.10% 181 1999/4/6 | 5.90% |5.37% 247(1999/7/7 | 6.74% | 6.08%
50| 1998/10/5 | 5.10% | 4.64% 116] 1999/1/5 | 5.45% |5.16% 182 1999/4/7 | 5.89% |5.38% 248( 1999/7/8 | 6.67% |6.04%
51{1998/10/6 | 5.13% | 4.68% 117| 1999/1/6 | 5.47% |5.10% 183 1999/4/8 | 5.82% |5.35% 249(1999/7/9 | 6.67% | 6.07%
52( 1998/10/7 | 5.29% | 4.77% 118| 1999/1/7 | 5.53% |5.16% 184/ 1999/4/9 | 5.83% |5.35% 250(1999/7/12| 6.60% | 6.01%
53| 1998/10/8 | 5.48% |4.82% 119 1999/1/8 | 5.64% |5.25% 18511999/4/12| 5.82% |5.37% 251({1999/7/13| 6.59% |6.01%
54(1998/10/9 | 5.70% | 4.92% |0.78% 120{ 1999/1/11 | 5.70% |5.31% 186(1999/4/13| 5.87% |5.38% 252(1999/7/14| 6.62% | 6.05%
55(1998/10/12| 5.70% | 4.91% |0.79% |121| 1999/1/12 | 5.62% |5.21% 187(1999/4/14| 5.89% |5.40% 253(1999/7/15| 6.63% | 6.07%
56(1998/10/13| 5.66% |4.82% |0.84% |122| 1999/1/13 | 5.54% |5.13% 18811999/4/15| 5.93% |5.42% 254(1999/7/16| 6.56% |6.00%
57(1998/10/14| 5.55% | 4.82% 123] 1999/1/14 | 5.45% |5.05% 189(1999/4/16| 5.97% | 5.47% 255(1999/7/19| 6.56% |5.99%
58(1998/10/15| 5.43% | 4.71% 124]1999/1/15 | 5.52% |5.10% 190(1999/4/19| 5.90% |5.41% 256(1999/7/20| 6.53% |5.94%
59(1998/10/16| 5.34% |4.56% |0.78% [125| 1999/1/18 | 5.50% |5.10% 19111999/4/20| 5.90% |5.42% 257|1999/7/21| 6.55% |5.93%
60(1998/10/19| 5.33% | 4.55% |0.78% |126| 1999/1/19 | 5.50% |5.05% 192(1999/4/21| 5.93% |5.44% 258(1999/7/22| 6.67% | 6.04%
61(1998/10/20| 5.41% | 4.61% |0.80% |127{ 1999/1/20 | 5.52% |5.16% 193(1999/4/22| 5.99% |5.49% 259(1999/7/23| 6.73% | 6.12%
62(1998/10/21| 5.41% |4.65% |0.76% |128| 1999/1/21 | 5.46% |5.10% 19411999/4/23| 5.99% |5.48% 260[1999/7/26| 6.84% |6.16%
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d| E A |noicms! |[21cMS! | Spread? | d | FAE B |1101cMS? |[21CMS! | Spread? | d | FFAR B |101CMS? | [21cMS! | Spread? | d | FAE B |noicmsy |[21cMS! | Spread?
63(1998/10/22| 5.45% | 4.67% |0.78% 129] 1999/1/22 | 5.42% |5.06% 195(1999/4/26| 5.94% |5.46%
64(1998/10/23| 5.55% |4.70% |0.85% |130| 1999/1/25 | 5.42% |5.09% 196|1999/4/27| 5.95% |5.44%
65(1998/10/26| 5.49% |4.67% |0.82% |131| 1999/1/26 | 5.48% |5.11% 19711999/4/28| 5.98% |5.47%
66(1998/10/27| 5.42% | 4.62% |0.80% [132] 1999/1/27 | 5.48% |5.09% 198/1999/4/29| 5.93% |5.41%

Bl G=% 2 BN > AR SR 4378 B 2 B #=260(8)
=5 2 MBI N > Spread?! AR K &M 0%~0.75% M 2 B $6-3+(Bp L& A7 512 % &R B #) =248(8)

R, = Mm{M A, + PR, x Portfolig, x% , Floori} Capz} = Min{Mu,{U% + 100%x0.68%)x%§ ,1%],10%}

2

= Min[Max(7.33%1%),10%]=7.33%

¥ 2 #92 ik 3% 4 8=10,000 £ 7TLX7.33%=733 £ 7T

® X 3# - h=3

B Max(BP,, BP,) = Max(0.98,0.99)=0.99 < BP, =1.00 * RI R; = Min { Max[ (A; + PR; x Portfolios) x 53, Floors] , Caps }
3

B3 5 3 85 #1(1999/7/27~2000/7/25)Z [10]CMS ¢~ [2]CMS{ B % & Spread % B %1tk T % :

d| &8 |noicms! |2ucms? | Spreact| d | S4B B |nojcms? |[21cms? | spreadt | d | $FAE B |nojoms? |21cmse | Spreadt | d | A B |nojcms? | (21cms? | Spread:
111999/7/27 | 6.80% |6.13% 67 [1999/10/27| 7.08% |6.55% 133{2000/1/27| 7.42% |7.01% 199(2000/4/28| 7.40% |7.32%
211999/7/28 | 6.77% | 6.12% 68 [1999/10/28| 6.99% | 6.48% 134{2000/1/28| 7.45% |7.09% 200{ 2000/5/1 | 7.46% |7.36%
311999/7/29 | 6.86% |6.22% 69 {1999/10/29| 6.86% | 6.36% 135|12000/1/31| 7.51% |7.15% 201| 2000/5/2 | 7.50% | 7.34%
411999/7/30 | 6.90% | 6.27% 70 | 1999/11/1 | 6.92% | 6.38% 136| 2000/2/1 | 7.44% |7.13% 202| 2000/5/3 | 7.65% | 7.43%
51 1999/8/2 | 6.94% |6.33% 71| 1999/11/2 | 6.89% |6.37% 137] 2000/2/2 | 7.46% |7.16% 203| 2000/5/4 | 7.71% |7.48%
6| 1999/8/3 | 6.99% |6.34% 72 | 1999/11/3 | 6.86% |6.34% 138] 2000/2/3 | 7.38% |7.16% 204| 2000/5/5 | 7.81% |7.58%
7| 1999/8/4 | 6.98% |6.27% 731 1999/11/4 | 6.81% |6.29% 139] 2000/2/4 | 7.46% |7.22% 205( 2000/5/8 | 7.85% |7.61%
8| 1999/8/5 | 6.89% |6.23% 741 1999/11/5 | 6.75% | 6.24% 140| 2000/2/7 | 7.51% |7.23% 206 2000/5/9 | 7.81% |7.58%
9| 1999/8/6 | 7.09% |6.41% 75 | 1999/11/8 | 6.76% |6.23% 141{ 2000/2/8 | 7.45% |7.21% 207|2000/5/10| 7.76% |7.52%
10{ 1999/8/9 | 7.20% |6.49% 76 | 1999/11/9 | 6.78% |6.25% 142{ 2000/2/9 | 7.51% |7.19% 208|2000/5/11| 7.72% |7.52%
11{ 1999/8/10 | 7.22% | 6.52% 77 11999/11/10| 6.82% |6.33% 143{2000/2/10| 7.61% |7.19% 209(2000/5/12| 7.85% |7.64%
12( 1999/8/11 | 7.16% | 6.47% 78 |1999/11/11| 6.72% | 6.32% 14412000/2/11| 7.53% |7.14% 210{2000/5/15| 7.82% |7.61%
13( 1999/8/12 | 7.15% | 6.43% 79 [1999/11/12] 6.71% | 6.28% 145(2000/2/14| 7.51% |7.15% 211|2000/5/16| 7.74% |7.62%
14( 1999/8/13 | 7.03% | 6.37% 80 |1999/11/15| 6.73% | 6.28% 146(2000/2/15| 7.53% |7.16% 212{2000/5/17| 7.82% |7.67%
15[ 1999/8/16 | 6.96% | 6.34% 81 [1999/11/16| 6.74% | 6.34% 147(2000/2/16| 7.55% |7.17% 213(2000/5/18| 7.87% |7.66%
16( 1999/8/17 | 6.85% | 6.27% 82 (1999/11/17| 6.81% | 6.38% 148(2000/2/17| 7.56% |7.23% 214(2000/5/19| 7.82% |7.61%
17( 1999/8/18 | 6.85% | 6.22% 83 11999/11/18] 6.83% | 6.40% 149(2000/2/18| 7.51% |7.22% 215|2000/5/22| 7.77% |7.58%
18| 1999/8/19 | 6.85% | 6.24% 84 11999/11/19| 6.86% | 6.39% 150{2000/2/21| 7.51% |7.22% 216|2000/5/23| 7.77% |7.60%
19( 1999/8/20 | 6.92% | 6.23% 85 (1999/11/22| 6.81% |6.37% 15112000/2/22| 7.40% |7.13% 217(2000/5/24| 7.76% |7.60%
20| 1999/8/23 | 6.94% | 6.24% 86 [1999/11/23| 6.80% |6.35% 15212000/2/23| 7.45% |7.16% 218(2000/5/25| 7.70% |7.56%
21| 1999/8/24 | 6.84% |6.20% 87 11999/11/24| 6.89% | 6.48% 153(2000/2/24| 7.40% |7.10% 219|2000/5/26| 7.64% |7.52%
22| 1999/8/25 | 6.74% | 6.13% 88 11999/11/25| 6.89% | 6.48% 154{2000/2/25| 7.38% | 6.97% 220(2000/5/29| 7.64% |7.53%
23| 1999/8/26 | 6.76% | 6.18% 89 [1999/11/26| 6.93% |6.51% 15512000/2/28| 7.45% |7.07% 221{2000/5/30| 7.71% |7.61%
24| 1999/8/27 | 6.88% |6.26% 90 {1999/11/29| 7.02% | 6.50% 156|2000/2/29| 7.42% |7.07% 222(2000/5/31{ 7.63% | 7.54%
25| 1999/8/30 | 6.97% | 6.33% 91 [1999/11/30| 6.99% |6.47% 157{ 2000/3/1 | 7.40% |7.06% 223|2000/6/1 | 7.49% |7.46%
26| 1999/8/31 | 6.99% | 6.37% 92 | 1999/12/1 | 6.90% |6.55% 158] 2000/3/2 | 7.39% |7.05% 2241 2000/6/2 | 7.41% |7.35%
27| 1999/9/1 | 7.02% |6.36% 931 1999/12/2 | 7.04% | 6.60% 1591 2000/3/3 | 7.37% |7.04% 225(2000/6/5 | 7.31% |7.28%
28| 1999/9/2 | 7.09% |6.38% 941 1999/12/3 | 6.87% | 6.54% 160| 2000/3/6 | 7.37% |7.06% 226| 2000/6/6 | 7.33% |7.28%
29| 1999/9/3 | 6.96% |6.27% 95 | 1999/12/6 | 6.93% |6.44% 161{ 2000/3/7 | 7.39% |7.05% 227|2000/6/7 | 7.40% |7.35%
30( 1999/9/6 | 6.97% |6.28% 96 | 1999/12/7 | 6.90% |6.51% 162{ 2000/3/8 | 7.40% |7.06% 228|2000/6/8 | 7.41% |7.37%
31| 1999/9/7 | 7.03% |6.34% 97 | 1999/12/8 | 6.94% | 6.53% 163| 2000/3/9 | 7.38% |7.06% 229 2000/6/9 | 7.40% |7.36%
32| 1999/9/8 | 6.97% |6.30% 98 | 1999/12/9 | 6.93% |6.51% 164(2000/3/10| 7.43% |7.11% 230(2000/6/12| 7.33% |7.30%
33| 1999/9/9 | 6.99% |6.32% 99 [1999/12/10| 6.88% |6.48% 165(2000/3/13| 7.44% |7.10% 231|2000/6/13| 7.34% |7.27%
34| 1999/9/10 | 6.89% | 6.26% 100(1999/12/13| 6.93% | 6.52% 166(2000/3/14| 7.40% |7.08% 232(2000/6/14| 7.28% |7.18%
35(1999/9/13 | 6.90% | 6.22% 10111999/12/14| 7.04% | 6.62% 167(2000/3/15| 7.41% |7.10% 233(2000/6/15| 7.25% |7.24%
36| 1999/9/14 | 6.92% | 6.28% 10211999/12/15| 7.07% | 6.64% 168(2000/3/16| 7.35% |7.10% 234(2000/6/16| 7.17% |7.14%
37| 1999/9/15 | 6.81% |6.13% 103(1999/12/16| 7.14% | 6.72% 169(2000/3/17| 7.28% |7.08% 235(2000/6/19| 7.19% |7.18%
38| 1999/9/16 | 6.81% | 6.19% 1041999/12/17| 7.14% | 6.73% 170{2000/3/20| 7.30% |7.09% 236(2000/6/20| 7.26% |7.25%
39| 1999/9/17 | 6.80% | 6.17% 10511999/12/20| 7.19% | 6.78% 17112000/3/21| 7.27% |7.08% 237(2000/6/21| 7.35% |7.29%
40| 1999/9/20 | 6.85% | 6.23% 106(1999/12/21| 7.21% | 6.80% 17212000/3/22| 7.31% | 7.08% 238(2000/6/22| 7.36% |7.27%
41| 1999/9/21 | 6.87% |6.22% 107|1999/12/22| 7.19% | 6.78% 173]2000/3/23| 7.25% |7.10% 239(2000/6/23| 7.40% |7.30%
42| 1999/9/22 | 6.85% |6.20% 108(1999/12/23| 7.22% | 6.80% 17412000/3/24| 7.35% |7.23% 240(2000/6/26| 7.33% |7.27%
431 1999/9/23 | 6.73% | 6.13% 10911999/12/24| 7.22% | 6.80% 175]2000/3/27| 7.36% |7.25% 241(2000/6/27| 7.31% |7.25%
4411999/9/24 | 6.72% | 6.11% 11011999/12/27] 7.20% | 6.77% 176|2000/3/28| 7.38% | 7.23% 242(2000/6/28| 7.33% |7.23%
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d| EB  |noems? |2ems? | Spread’| d | FFE B |nojoms? |[21ems? | Spread? | d | B B |nojcms? | (21ems? | Spread? | d | B B |nojcms? | [21cMS¢ | Spread!
45] 1999/9/27 | 6.75% | 6.14% 11111999/12/28| 7.21% | 6.79% 17712000/3/29| 7.41% |7.23% 243|2000/6/29| 7.27% |7.19%
46| 1999/9/28 | 6.84% | 6.19% 112(1999/12/29| 7.18% | 6.76% 17812000/3/30| 7.36% |7.16% 24412000/6/30| 7.26% |7.21%
471 1999/9/29 | 6.93% | 6.22% 113{1999/12/30| 7.17% | 6.75% 179{2000/3/31| 7.27% | 7.16% 245(2000/7/3 | 7.21% | 7.15%
48] 1999/9/30 | 6.85% | 6.20% 114{1999/12/31| 7.17% | 6.77% 180[ 2000/4/3 | 7.23% | 7.11% 246|2000/7/4 | 7.21% |7.11%
491 1999/10/1 | 6.92% | 6.31% 115( 2000/1/3 | 7.36% |6.92% 181]| 2000/4/4 | 7.17% | 6.99% 247\ 2000/7/5 | 7.15% | 7.09%
50| 1999/10/4 | 6.87% |6.29% 116( 2000/1/4 | 7.29% | 6.86% 182 2000/4/5 | 7.17% | 7.00% 248| 2000/7/6 | 7.22% |7.15%
51| 1999/10/5 | 6.97% | 6.36% 117] 2000/1/5 | 7.37% [6.91% 183( 2000/4/6 | 7.20% | 7.06% 2491 2000/7/7 | 7.17% | 7.05%
52| 1999/10/6 | 6.95% |6.43% 118] 2000/1/6 | 7.32% | 6.86% 184|2000/4/7 | 7.14% | 7.03% 250{2000/7/10( 7.20% | 7.10%
53| 1999/10/7 | 6.95% | 6.43% 119( 2000/1/7 | 7.27% |6.85% 185|2000/4/10| 7.15% | 6.98% 251|2000/7/11| 7.23% | 7.09%
541 1999/10/8 | 6.94% | 6.41% 120( 2000/1/10 | 7.31% | 6.89% 186|2000/4/11| 7.21% |7.02% 252|2000/7/12| 7.25% |7.13%
55{1999/10/11| 6.94% | 6.41% 121] 2000/1/11 | 7.43% | 6.96% 187{2000/4/12| 7.24% | 7.04% 253(2000/7/13| 7.17% | 7.07%
56(1999/10/12| 6.83% | 6.39% 122]2000/1/12 | 7.46% | 6.99% 188(2000/4/13| 7.20% | 7.02% 254(2000/7/14| 7.28% | 7.19%
5711999/10/13| 6.98% | 6.44% 123| 2000/1/13 | 7.40% |6.93% 18912000/4/14| 7.19% | 7.04% 255|2000/7/17| 7.35% |7.22%
58(1999/10/14| 7.04% | 6.54% 124 2000/1/14 | 7.43% |6.95% 19012000/4/17| 7.25% |7.03% 256|2000/7/18| 7.35% |7.20%
59(1999/10/15| 6.98% | 6.39% 125]2000/1/17 | 7.43% | 6.95% 191{2000/4/18| 7.23% | 6.99% 257{2000/7/19| 7.39% | 7.25%
60[1999/10/18| 7.06% | 6.53% 126| 2000/1/18 | 7.50% | 6.99% 192{2000/4/19| 7.19% | 7.03% 258(2000/7/20( 7.20% | 7.09%
61(1999/10/19| 7.07% | 6.47% 127( 2000/1/19 | 7.49% | 6.98% 19312000/4/20| 7.20% |7.02% 259|2000/7/21| 7.20% | 7.07%
62(1999/10/20| 7.06% | 6.46% 128 2000/1/20 | 7.52% |7.00% 19412000/4/21| 7.21% |7.03% 260|2000/7/24| 7.24% |7.10%
63(1999/10/21| 7.00% | 6.54% 129{ 2000/1/21 | 7.48% | 6.95% 195{2000/4/24| 7.24% | 7.06% 261{2000/7/25| 7.23% |7.07%
64(1999/10/22| 7.07% | 6.51% 130{ 2000/1/24 | 7.40% |6.91% 196{2000/4/25| 7.32% | 7.14%

65(1999/10/25| 7.10% | 6.54% 131| 2000/1/25 | 7.39% | 6.93% 19712000/4/26| 7.33% |7.14%

66(1999/10/26| 7.10% | 6.49% 132| 2000/1/26 | 7.37% |6.94% 19812000/4/27| 7.42% |7.26%

Bl G=% 3BEHMBMM N > A A &HBAMEH3PE B 2 B #=261(8)
g=% 3MBIMMMN » Spread?! HAERE B M 0%~1.00% 7 2 B $4-3+(Bp L&A 7|2 % B B2 B H)
=261(8)
R, = Min{Max{A3 + PR, x Portfolio, x?,Floog} Cap3} = Min{Max{ﬁ% +100%x0. 16%)x§21,1%},10%}
3
= Min[Max(7.16%,1%),10%]| = 7.16%
% 3 #2 % E=10,000 £ 7Tx7.16%=716 % 7T

® % 4B » h=456
B Max(BP,, BP,, BP,) = Max(0.98,0.99,1.01)=1.01> BP, =1.00 °
Bl Ry=F= BHE#AmaT 2M833E 8 = 1248 A £ 7t Libor #] % » £ & j=0,12> F EwF :
Ry= % 4 #A¥A4n AT 2 f83F8 B 2 1248 A £ 7t Libor 1 & =7.04% » Rl % 4 $A2 i 3 4 B

10,000 £ 7t x 7.04% =704 £

Rs= 5 AT 28318 B2 1248 £t Libor #1 % =3.84% - R % 5 A2l 5 » HL
=10,000 £ 7T x 3.84% =384 £ 7t
Rs= % 6 BA¥AAnAT 2183 F18 B 2 1248 B £ 7t Libor #1 % =2.07% * R % 6 BA2 i 3 » &L

10,000 £ 7t x2.07% =207 £

PEMAE SIS FES BT -
T&MAEAINE, = "BV FERFHRE L, =10,000 £ 7T

AHAZEANGEERER RERYM4GK $94 B % 105 B



FE+#EARK

TEHAEAEE ) = "TERARFFRELE ) X[l + Max (REBEESREEXSRFE > REFELZETR
LIES)

H o

— T2aE | BT RRMERTRME  MABEEAZREGRE  RERESBAMERERE 0 KL
ARk TEWMEEAETE A BANREES RBLBRA -

o mEasAEEF ALK LT

T
BRASARKFE =" w, xRemurn,
h=1

b Remrn, =% h S8R » 5 — SHA %3018 B p73t 52 Basket) $8 ¥ 2 R AME » Kk —
= Max(Basketlh ,Basket,, Basket, ........... , Basketé’;h )—1
Underlying "

N
Basket; =Y W' x
‘ ,; " Underlying

H
TSR ARAMM s T=Y M, -
i=1
H &AM 52 & dHmE (F5) -
M@ AR ZHE Mi=12/1,
i © B 1 FETE—MBEZ AR (NEREELEBVHEHRBERT > Tieh 1
B8R ~218A ~3/@A -6MEAXI12MEA) -
Fhig o fise TEBAEAETE ) RUE L, BAA—HZAY Bl BESE
3MEA A8 (1,=3.M=4) - @ 2002/1/15 % " &R EA5%4a8 , B E
— Az 1R A 2002/1/15 & 2002/4/15 » % —# = $A R & 2002/4/15 %
2002/7/15 > sAsb#AdE S 2 — MMM R R E ALHADEFFED > &
FERAFHFFRABATRLEE R - SHRAUFARFED -
HEMAURBFRD GRS AE R Z BB RETIHLERZEEE -
wi t B h AR B R 2 A E -

N
Wi RS R E 0 YW =1 -
n=1

Return, * % h #AZ%BH % -
G,  Shaam ¥ > ARG EI LA -
N - B2 EEE -

Underlying, @ % n i8R " S H5ETE | 2B 1E -

d

Underlying,"* * % n @28 % h 31 % d B 5 53018 8 2 iR -

=~ B3R
(REGIRAERERRARN T B T ERUGFIME ) 25t HET X R ARFEUSS > FREARTR
B o)

[1B3%

1.1998 %6 A 30 B AHZ A6 58 (H=6) &#AFE A2 84780 > "TE&HAEHREFERETL% ) A 10,000 k7T 5

H 6
2.8 THBREARTAE ) RESEAB B (1,=30 M=12/1,=12/3=4>T=3"M =) 4=24)
i=1

1

3z RaA3miEs (N=3) » BMIBRETEHMES 3 LB 2EHTY (W =w=W/=1/3) ;
4. 5-3)%2«?;’&%:‘?; ;iféé %‘#E T";] (le Whr= ... :W24:1/24) )

SHRAZEHYREREZR RELYM4%K £95 B £ 105 B



5.5 MmE R 65% 0 6 FHMRAIRERERMES 23%
6. LB S ZFE ANBIHEH LT

B
B# | S&P500 45 # | DI BUROSTOXX50 45 % | TOPIX 45 %t | Basker
T AVE A AT A ) AR 3

1998/6/30 |  1133.84 | 3406.82 | 123038 |

F— & 3PME 8w iR B
1998/7/1 1148.56 3464.96 1270.75 [ 102.10%
1998/7/2 1146.42 3471.65 127046 | 102.09%
1998/7/6 1157.31 3518.79 125845 | 102.55%
1998/7/7 1154.66 3530.93 1264.81 [ 102.76%
1998/7/8 1166.37 3553.07 12684 | 103.42%
1998/7/9 1158.56 3542.2 126228 | 102.92%
1998/7/10 | 1164.33 3532.65 12415 [ 102.43%
1998/7/13 |  1165.19 3551.74 1256.44 | 103.05%
1998/7/14 | 1177.58 3576.68 1266.65 | 103.93%
1998/7/15 | 1174.81 3602.83 127531 | 104.34%
1998/7/16 |  1183.99 3613.4 1280.73 | 104.86%
1998/7/17 | 1186.75 3658.48 127795 [ 105.31%
1998/7/21 1165.07 3649.96 1277.17 | 104.56%
1998/7/22 | 1164.08 3582.12 1257.85 | 103.35%
1998/7/23 | 1139.75 3582.16 1249.87 [ 102.42%
1998/7/24 1140.8 3570.67 1258.01 [ 102.56%
1998/7/27 | 1147.27 3512.62 123398 | 101.53%
1998/7/28 | 1130.24 3499.87 124222 | 101.13%
1998/7/29 | 112521 3494.53 12407 [ 100.88%
1998/7/30 |  1142.95 3529.5 1248.19 [ 101.95%
1998/7/31 1120.67 3480.63 1262.04 | 101.19%
1998/8/3 1112.44 3422.75 124524 | 99.93%
1998/8/4 1072.12 3412.66 1234.61 | 98.36%
1998/8/5 1081.43 3344.15 123578 | 97.99%
1998/8/6 1089.63 3290.5 1227.09 | 9747%
1998/8/7 1089.45 3348.61 12253 | 97.99%
1998/8/10 |  1083.14 32827 1207.09 [ 96.66%
1998/8/11 1068.98 3187.44 1186.88 | 94.77%
1998/8/12 | 1084.22 3248.14 1180 95.62%
1998/8/13 | 107491 3240.83 118171 | 95.32%
1998/8/14 | 106275 3284.47 1168.8 | 95.04%
1998/8/17 |  1083.67 3277.21 1152.03 | 95.13%
1998/8/18 1101.2 3380.88 1166.72 | 97.15%
1998/8/19 | 1098.06 3400.07 118371 | 97.62%
1998/8/20 1091.6 3349.23 1181.67 | 96.88%
1998/8/21 | 1081.18 3209.05 117651 | 95.06%
1998/8/24 | 1088.14 3202.96 11583 | 94.71%
1998/8/25 | 1092.86 3282.91 1162.58 | 95.75%
1998/8/26 |  1084.19 3186.77 1147.21 | 94.13%
1998/8/27 |  1042.59 3063.83 1116.97 | 90.89%
1998/8/28 | 1027.14 3009.74 1086.99 | 89.09%
1998/8/31 957.28 2978.12 110649 | 87.26%
1998/9/1 994.24 2950.01 1110.15 | 88.17%
1998/9/2 990.47 3035.73 1118.76 | 89.13%
1998/9/3 982.26 2971.38 111377 | 88.12%
1998/9/4 973.89 3003.66 109447 | 87.67%
1998/9/8 1023.46 3105.31 1131.01 | 91.11%
1998/9/9 1006.2 3051.49 1116.01 | 89.67%
1998/9/10 980.19 2903.71 1109.91 | 87.30%
1998/9/11 1009.06 2890.98 107148 | 86.98%
1998/9/14 | 1029.72 2968.55 1084.16 | 88.69%
1998/9/16 |  1045.48 2971.83 10875 [ 89.28%
1998/9/17 | 1018.87 2826.22 1069.06 | 86.57%
1998/9/18 | 1020.09 2781.69 107322 | 86.28%
1998/9/21 |  1023.89 2658.27 1047.79 [ 84.50%
1998/9/22 |  1029.63 2726.32 1050.17 [ 85.40%
1998/9/24 | 1042.72 2789.07 107801 | 87.15%
1998/9/25 | 1044.75 2743.04 1049.93 | 86.00%
1998/9/28 | 1048.69 2785.63 106352 | 86.90%
1998/9/29 | 1049.02 2760.26 10629 [ 86.64%
1998/9/30 | 1017.01 2670.97 104357 | 84.30%

Basket & KA 105.31%

2HAZ

A

YHRERER REZAOMGR

s+ B ¥ — 315183718 B X Basket
#1998/7/18% » Basket, 2

1 (114856 346496 1270.75
—X + +

3 (113384 3406.82 123038
=102.10%
#1998/7/28% » Basket, %

1 (114642 347165 1270.46
—X + +

3 \1133.84 3406.82 1230.38
=102.09%

#1998/9/308% » Basket., %

1 1017.01 2670.97 1043.57
—X + +
3 1133.84 3406.82 1230.38
=84.30%
A1

% — 81 2 Return, %

~Max (102.10%,102.09%,...,84.30%)-1
=105.31%-1

=5.31%

%96 R >

H
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B

B3 | S&P500 53 | DI EUROSTOXX50 453t | TOPIX 53t | Basket
TR AETE ) WBER
1998/6/30 | 113384 | 3406.82 [ 123038 |
¥ —HA&-SPAE B e

1998/10/L | 986.39 2533.07 101572 | 81.30%
1998/10/2 1002.6 2488.59 101402 | 81.30%
1998/10/5 | 988.56 2445.89 996.69 | 80.00%
1998/10/6 |  984.59 2586.69 996.95 | 81.26%
1998/10/7 | 970.68 2541.08 104698 | 81.76%
1998/10/8 | 959.44 241923 10015 | 79.01%
1998/10/9 | 984.39 2469.87 982.5 79.72%
1998/10/12 | 997.71 2628.44 102334 | 82.77%
1998/10/13 | 994.8 2674.13 998.98 | 82.47%
1998/10/14 | 100553 2742.95 984.18 | 83.06%
1998/10/15 | 1047.49 2741.34 980.11 | 84.17%
1998/10/16 | 1056.42 2780.89 1006.68 | 85.54%
1998/10/19 | 1062.39 2779.79 102292 | 86.14%
1998/10/20 | 1063.93 2863.89 1043.02 | 87.56%
1998/10/21 | 1069.92 2818.18 1071.83 | 88.07%
1998/1022 | 1078.48 2797.33 107429 | 88.18%
1998/10/23 | 1070.67 2806.22 1068.15 | 87.87%
1998/10/26 | 1072.32 2829.55 1048.74 | 87.62%
1998/10/27 | 1065.34 2910.1 104298 | 88.05%
1998/10/28 | 1068.09 2845.3 102861 | 87.11%
1998/10/29 | 1085.93 2832.82 1037.1 | 87.74%
1998/10/30 | 1098.67 2887.11 10356 | 88.60%
1998/1172 1111.6 2952.04 1065.84 | 90.44%
1998/11/4 | 1118.67 3030.34 110736 | 92.54%
1998/11/5 | 1133.85 2975.7 110457 | 92.37%
1998/11/6 | 114101 297225 108947 | 92.14%
1998/11/9 11302 2957.79 1084.16 | 91.54%
1998/11/10 | 112826 2918.94 107832 | 90.94%
1998/11/11 | 1120.97 2935.14 1098.12 | 91.42%
1998/11/12 | 1117.69 2929.19 108293 | 90.86%
1998/11/13 | 1125.72 2924.97 109352 | 91.34%
1998/11/16 | 1135.86 3000.97 11055 | 9271%
1998/11/17 | 1139.32 2982.07 1107.65 | 92.68%
1998/11/18 | 1144.48 2974.98 111342 | 92.92%
1998/11/19 | 1152.61 3049.68 1104 93.63%
1998/11/20 | 116355 313349 113074 | 95.50%
1998/1124 | 1182.99 3163.88 115561 | 97.04%
1998/11725 | 1186.87 3167.24 1153.68 | 97.14%
1998/11/27 | 119229 3261.19 115835 | 98.34%
1998/11/30 | 1163.63 3179.09 1143.5 | 9629%
1998/12/1 | 1175.28 3056.11 114226 | 9540%
1998/1222 | 117125 3017.89 1147.15 | 95.04%
1998/12/3 | 1150.14 3064.55 1128.89 | 94.38%
1998/12/4 | 1176.74 3079.64 112072 | 95.09%
1998/12/7 1187.7 3095.55 1125 95.68%
1998/12/8 | 1181.38 3102.99 113199 | 95.76%
1998/12/9 | 1183.49 3111.96 1140.74 | 96.15%
1998/12/10 | 1165.02 3106.59 1139.78 | 95.52%
1998/12/11 | 1166.46 3048.92 1118.16 | 94.42%
1998/12/14 | 11412 3045.14 110031 | 93.15%
1998/12/15 | 1162.83 3069.72 108927 | 93.73%
1998/12/16 | 1161.94 3114.53 1093.39 | 94.25%
1998/12/17 | 1179.98 3148.97 109226 | 95.09%
1998/12/18 | 1188.03 312338 11017 | 95.33%
1998/12/21 | 1202.84 3225.6 1099.12 | 96.70%
1998/12/22 | 1203.57 3248.07 108246 | 96.49%
1998/12/28 | 122549 333151 1079.89 | 97.88%
1998/12/29 | 1241.81 3354.71 1088.83 | 98.83%
1998/12/30 | 1231.93 3342.32 1086.99 | 98.37%
Basket & KA 98.83%

EHRAZEFGERERER REZLOGRK

+H 5182718 B 2 Basket

#1998/10/18% + Basket. %

1 986.39  2533.07 1015.72
—x + +

3 1133.84 3406.82 1230.38
= 81.30%

#1998/10/28% + Basket. %

1 1002.6  2488.59 1014.02
—x + +

3 1133.84 3406.82 1230.38
= 81.30%

71998/12/308% > Basket’, %

1 1231.93 334232 1086.99
— X + +
3 1133.84 3406.82 1230.38

=98.37%

Al

% — 83 Return,

=Max (81.30%,81.30%,...,98.37%)-1
=98.83%-1

=-1.17%

%97 R

H

Za)

105 &



Fotmig (REBE—#)

+ 8 & 1% — #1518 3718 B X Basket

B | S&PS004s# | DY EUROSTOXXS0 #5% | TOPIX 45t | Basket 3

TEMAEARTE ) KBER

1998/6/30 | 1133.84 | 3406.82 | 123038 |
it E S LS SoE #2004/3/31%% » Basket?* 2

2004/3/31 1126.21 2787.49 1179.23 92.33%
2004/4/1 1132.17 2819.7 1175.01 92.71% 1 (112621 278749 1179.23
2004/4/2 1141.81 2885.08 1184.2 93.88% —x + +
2004/4/5 1150.57 2905.88 1199.24 94.75% 3 \1133.84 3406.82 1230.38
2004/4/6 1148.16 2865.03 1209.44 94.55% —9233%
2004/4/7 1140.53 2851.83 1204.81 94.07%
2004/4/8 1139.32 2858.92 1209.89 94.25%
2004/4/13 1129.44 2889.91 1216.6 94.44%
2004/4/14 1128.17 2856.61 1217.87 94.11%
2004/4/15 1128.84 2854.53 1194.67 93.48% u .
2004/4/16 1134.61 2866.95 1196.18 93.81% #2004/4/1% > Basket ;" %
2004/4/19 1135.82 2859.24 1182.97 93.42%
2004/4/20 1118.15 2878.8 120437 93.67% 1 (113217 ~ 2819.7 1175.01
2004/4/21 1124.09 2855.46 1203.59 93.59% 3 |\ 113384 + 3406.82 + 123038
2004/4/22 1139.93 2877.65 1205.8 94.34% _ o
2004/4/23 1140.6 2894.18 1209.62 94.62%
2004/4/26 1135.53 2886.05 1210.96 94.43%
2004/4/27 1138.11 2884.82 1204.94 94.33%
2004/4/28 1122.41 2836.67 1206.92 93.45%
2004/4/30 1107.3 2787.48 118631 91.97%
2004/5/6 1113.99 2765.74 1165.24 91.38%
2004/5/7 1098.7 2756.85 1150.89 90.45%
2004/5/10 1087.12 2684.96 1085.54 87.64%
2004/5/11 1095.45 2721.08 1088.89 88.33%
2004/5/12 109728 2680.1 1122.31 88.89%
2004/5/13 1096.44 2712.5 1095.93 88.46%
2004/5/14 1095.7 2694.92 1091.51 88.15%
2004/5/17 1084.1 2659.85 1053.77 86.44%
2004/5/18 1091.49 2675.75 1076.21 87.43%
2004/5/19 1088.68 2729.52 1106.16 88.68% " , 24
2004/5/20 1089.19 2708.55 1104.89 88.46% 72004/6/30% » Baskets, %
2004/5/21 1093.56 2697.46 1125.21 89.03%
2004/5/24 1095.41 2716.07 1130.89 89.42% 1 (114084 2811.08 1189.6
2004/5/25 1113.05 2699.36 1115.66 89.36% —x + +
2004/5/26 1114.94 2729.62 1127.24 90.02% 3 1133.84 3406.82 1230.38
2004/5/27 1121.28 2752.02 1126.64 90.41% =93.27%
2004/5/28 1120.68 2736.83 1142.38 90.67%
2004/6/1 1121.2 2713.29 1144.27 90.51%
2004/6/2 1124.99 2730.15 1136.87 90.59%
2004/6/3 1116.64 2736.72 1119.56 89.94%
2004/6/4 1122.5 2767.87 1124.97 90.56% A
2004/6/7 1140.42 2799.81 1151.67 92.12%
2004/6/8 1142.18 2800.36 1157.92 92.35% % =+ 9 81 2 Returno
2004/6/9 1131.33 2787.39 1152.77 91.76%
2004/6/10 1136.47 2800.18 1162.06 92.29% = Max(92.33%,92.71%,..., 93.27%)-1
2004/6/14 1125.29 2759.27 1158.54 91.47% — 94.75%-1
2004/6/15 1132.01 2785.68 1151.3 91.73%
2004/6/16 1133.56 2807.15 1167.09 92.41% = _5.059%
2004/6/17 1132.05 2807.16 1166.78 92.36%
2004/6/18 1135.02 2822.06 1149.88 92.13%
2004/6/21 11303 2816.56 1165.25 92.36%
2004/6/22 1134.41 2782.43 116231 92.06%
2004/6/23 1144.06 2793.63 1156.16 92.29%
2004/6/24 1140.65 2822.35 1168.96 92.82%
2004/6/25 1134.43 2818.86 1172.44 92.69%
2004/6/28 1133.35 2840.04 1186.6 93.25%
2004/6/29 1136.2 2828.59 1187.01 93.24%
2004/6/30 1140.84 2811.08 1189.6 93.27%

Basket & A& 94.75%
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#3382 Returndw F 5% -

b 53 Return;
1 5.31%
2 -1.17%
3 8.14%
4 15.95%
5 21.21%
6 37.70%
7 44.29%
8 42.42%
9 39.52%
10 31.96%
11 22.15%
12 20.71%
13 12.85%
14 0.44%
15 1.70%
16 -0.72%
17 -11.70%
18 -22.29%
19 -24.63%
20 -21.37%
21 -14.77%
22 -12.19%
23 -6.53%
24 -5.25%

o
#ABSBOREE

=1, [5.31% + (- 1.17% ) + 8.14%...... + (- 6.53% ) + (- 5.25% )]

24

=7.66%

b st A

F&mAR 52184

=10,000 8k T x [1+Max (7.66%x65% ,23%)]

=12,300 gk

2HAFEANGLRE
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Rew¥F

Mt 2 & ER
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H
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FTE+—#tEnrK,

BB RRE L NR DB S BRIERE TR Y2 T X o

—~EEAK
Fhinz ik nte= " EBAEFFRELHE x SR A pEE
# P
Fhinz i b pBek (R) X EAKLTF ¢
R, = Min { Max[ (PR;, x BP,,—A,, ), Floor,], Capy, }

AR EHEA E #1435 & CPPI ( Constant Proportion Portfolio Insurance ; Bl & Lo 4% B A A1) Z3AEHMRK - #5
BREMUAAZALRENHAEBRNZAELAS  —RRARMATEES (TR HZEs) - H—%
BRRMETEES (UEATHIERETHIAAMEEAAE) - LBRBRETEASNEHR T AUERE
ENRBRMEEEESZLAAR > IR pERRETEACNERE S RIEZARMET A6 LK Alm
Tl B EN AR AEE ) M SIALRERR HBF b ARARTEAZEELS - MA A A
#3E E CPPI 23t A 2 a st H R AZRE - RILARRREAEERMEEAASZRE LY
RAEF AR R E R RAERAZ B8

BRI & FERETR A Ky %A RS FARBE Ky B R B SAZE 100%5F - i b &R F 548
ATHA B AT ATHATIRE SR A RE R - BATHMBARI ERARME ARSI ARAEREK, = (1 4%
KIE +BP,) x HAFEE > BR LM EELFAEMES  RF 2 FRELTRARMERT ZEEEHK -

H
T TEMEGRRTME ) emsoT=) M, -
i=1

B BRI AZREME (£3) -

CRAIFET I Mi=12/ 1,

M;
0 BEETE-MBMMZ AR (NERGELSBEREFERE > TS | @A -2 8
A~3MA - -6M@AXI12MEAH) -
FShin A THEBAEARTE ) RUE 1, BA A AL Bl BEBEFU 12 EA
B8 (ty =12 M, =1) » @ 2004/12/11 & TR EEETE | > BE 1 #3928
% 2004/12/11 & 2005/12/11 » % 2 #Az #AF1 & 2005/12/11 & 2006/12/11 » % 3 #8=
AR % 2006/12/11 £ 2007/12/11 > pAdbiadk - 28— A R K E A LEHAE A&
BB EFLHBAESAFBOFATREET R LHEAUEATED -
BP, : AERAEANE W BEHMRAT dh BB 2 TERUFEATERHEEHELE,
M BPy BAGHAE AN T BB EAETE ) X TEBAEATEAHERLE
I /N1 AR R i R AN T
BP,, * BAEHBEANRE —PEZRARAT BB " ERBAEATEREEAL
.
BP,, ' ARGHEBELAN TEHRBERFETE | ERA - MBREMYM R dh B amE "
B EATEAEERLE ) 2R KA -
dh @ A BAHE REME  NERGELEEBAEARE - KOG RA T SHAE RS
B, % —BEARREERF NiBrREA -
Ay - BHEAPIERME > NERYELBAUEFFARAE  AndmiLt " B ERE

PR, - Floor, > Capy, :

PR

sup

TR B —EBARRERF RBLBEA -
M AHANERLAZRA T RERMELBAHF AT AR
WEXRBTE A —EANRETES RBLEHFEA -

s RN E) E A T

DR HANE THEBAE AL 2T R ERGELSHBAERERARAL > A3

SHAFEMNELRERFR REZLMGK K100 B> % 105 R



R T BHBAESETE A EARRETEY KBl BEA -
Kpww * RABRBZRERE -
Ky © AR R BRI -
K, * BREeABERE -
= (1=%FKE +BP,) x I EH » B K, FFBB K, > ZRBRAAK, HAEBRREZERE L4
FRER/BRREE EAEEE -
Kpoo ~ Ko~ BRGHEEESUBRRRME EASHMEBARFZIREMAR » HHREEEHAFEH TR
AN R A T HBARAETE B BARUEBR T RBLERA -

»

=~ HpIHRA
(AHGIRAEHLEZRAI TR TEHEAESZHE ) ARLAZFEFR > HIARFEHMLE > AR
EAREBRERL )
[
1.1998 6 A 30 B AN 6 448 (H =6) A EHA 2878 > T &HAERFXEL%, A 10000 £
.42 AR T AAZW L S&P 500 Index » £ AMRA T A BHEREELNME
3.8 THEBAEAETE B 12MEAL—EH (1,,=12> M;=12/1,,=12/12=1> T=§:M,.=6) ;
i=1
4.A,=110% > PR, =100% * BP; =1 Floor, = 0% > Cap, = 100% * dh = 0 » ZA&AREZR T MM E = 10% ° PR,
=80% ;
SAEHABREMP R "EBAEATEAYESLE  BP, 2B o T& 0 BIb 6 5rA T ARG A TIE
ABEE ML & | 2 & K M8 BP,, & 2001/09/25 2 1.4020 :

HE h FhmEmmKRA ' &R AT R RS BP,
0 1998/06/30 1.0000
1 1999/06/30 1.0930
2 2000/06/30 1.2652
3 2001/06/29 1.3115
4 2002/06/29 1.3030
5 2003/06/30 1.3280
6 2004/06/29 1.3500

[ReA] & B R "SHAE AL FHESBLT
LMW B B B R e T
® %18 h=1
R, = Min { Max[ (100% x 1.0930-110% ) , 0%] , 100% }= 0%
#E1 Bz »m =10,000 £ x 0% =0 £
® F285h=2
R2 = Min { Max[ ( 100% x 1.2652-110%) , 0%] , 100% }= 16.52%
#2 Bz E A = 10,000 £ x 16.52% = 1,652 £ 7
® %38 h=3
R; = Min { Max[ (100% x 1.3115-110% ), 0%] , 100% }= 21.15%
E3 Mz F e =10,000 £ x21.15% = 2,115 £ 7
® ¥ AEh=4
EHRAZBFYREREER RERZYM4LKR F 101 B £ 105 A



R, = Min { Max[ (100% x 1.3030-110% ) , 0%] , 100% }= 20.30%
F 4 Bz B A = 10,000 £ x 20.30% = 2,030 £ 7T

® ¥ 58 h=5
Rs = Min { Max[ (100% x 1.3280-110% ), 0%] , 100% }= 22.80%
F S5 Bz #Z 58 =10,000 £ x 22.80% = 2,280 £ 7T

® 68 h=6
Rs = Min { Max/[ (100% x 1.3500-110% ) , 0%] , 100% }= 25.00%
F 6 Hz i # A = 10,000 £ x 25.00% = 2,500 £ 7T

PEMAE LIS HES BT -
PEBAEAEIE ) = SBAERFET A, X MAX[1+ RIKFRER T M F > BPepa * BPyy x PRy,
=10,000 £ 7T x MAX[1 + R AKF% 3% 4% TR B F > BPs > BPy,, X PRy,p]
=10,000 £ 7t x MAX[1+10% + 1.35 » 1.4020 x 80%]
=10,000 £ & x 135%
=13,500 £ 7t

SHAFEMGLRERFR REZLOMGK K102 B> #% 105 R
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T +=—sst gk,

"ERAR AN, =
B )]

PEBARAFRELT ) X1+ Max BB ESREEXFRE  RAFEZETR

e

— T2m%z R TRMBARERZRTRIE | MEBVEAZRRMAR > NERGELERAIFRFERT > A23)
Bl TEBAEAETE A -BARNRER S RN BLBEA

—HAFAERERFIHELARLT

T
#wA@EREF =) Portfolio,

Portfolio, =

£+

T :

i

% h#A

EMARHFTE A

Portfolio,,

C:
N:

Wh

Underlying

Underlying "
dh

=~ SR

h=1

N . b . gl
MinlC . ZthX Underlying, Qnd::lyzngn
= Underlying,

H
AR R AT INN  amE o T=) M, -

i=1
AR A ZRENME (F8) -
BiFEEFZ]B o M=12/1,°
BiERTE-MMMZ AR OMERS EERIR AR THES
1188 ~248R ~318H ~6M@AKI12M@AH) -
thinl "EBAEEHEITE ) RAE 1, BAA—BZEH o K
HHEEUSMEALE—H (=3 M =4) » @ 2002/1/15 & " &A1&
(A4T8 o BIE— 2R A 2002/1/15 £ 2002/4/15 > % —#7 2 #7114
% 2002/4/15 & 2002/7/15 » LA skt 5 2 — X MR R T A EH
ABEAFED > ZHEHAFFFEAFAFTRLEEZ R -BHUMEH
FfEe -
BISRE A ST LG R B MBI LR XS ¥R -
FNECEES & § i
BB EARZ R E LR -
REZAZHEY -
%nﬁﬁ%%%h%ﬁmzﬁi;imﬁzlo

n=1
FoniERgRen T EEREARTE ) ZEE -
Fn AR ERGNE h BB RAT dh A AR VE S PE B I A -

WEB AR RHME R ERYELEBVHERFRAT ARk "
HHAGAFEATE  A—BARRE G T X@ I BREA -

(ARGIRAEARBRAL TR SBLFERIME | AL ET X HIRRTHUES  FREA

REBRBEIN )

[ 3]

1.1998 % 6 A 30 B A4 A 6 541 (H=6) &HAUFAHF 44T "TEBUFERFRE L, A 10,000 KT 5

H 6
2.8 "&HmAEARATE ) RE3EA /AR (1,,=3 M;=12/1,=12/3=4> T=ZMi=Z4=24) ;

i=1 i=1

SHAFEMNELRERFR REZLOMGK K103 B % 105 R



32 AZMA 3 XERE (N=3) > B2 R THBHMEL 3 LRZ248T3 (W' =W, =W)=1/3) ;
4.C=8.5% » -8 % £ 100% * 6 430 % RAKMREIR TR £ B 23% » dh=0 2 & 15 H 2 &30 9000 BIA R AR 45 ol F

wmith|  smkam  |sapsoosss| O PURDSIONY ITopix st | porfolio,
TR AR AT A | A
| 1998/630 | 113384 | 3406.82 | 123038 |
5 57 2 R W AR 45
1 1998/9/30 1017.01 2670.97 104357 | -15.70%
2 1998/12/30 | 1231.93 3342.32 108699 | 8.50%
3 1999/3/30 1300.75 3523.24 126924 | 8.50%
4 1999/6/30 137271 3788.66 1416.2 8.21%
5 1999/9/30 128271 3669.71 150683 | -1.10%
6 1999/12/30 | 1464.47 4904.46 17222 8.50%
7 2000/3/30 1487.92 5251.97 171245 | 2.71%
8 2000/6/30 1454.6 5145.35 1591.6 -3.78%
9 2000/10/2 143623 4961.88 149168 | -3.70%
10 2001/1/4 133334 475271 128094 | -8.50%
11 2001/3/30 1160.33 4185 127727 | -8.40%
12 2001/7/2 1236.72 4304.44 128692 | 3.40%
13 2001/10/1 1038.55 320831 1047.03 | -20.04%
14 2002/1/4 1172.51 3820.42 105396 | 8.50%
15 2002/4/2 1136.76 3743.96 1068.69 | -1.22%
16 2002/7/1 968.65 3131.39 102863 | -11.63%
17 2002/9/30 815.28 2204.39 92105 | -18.63%
18 | 2002/12/30 879.39 2386.41 843.29 2.56%
19 2003/3/31 848.18 2036.86 788 -8.25%
20 2003/6/30 974.5 2419.51 903.44 8.50%
21 2003/9/30 995.97 2395.87 1018.8 4.67%
22 | 20031230 | 1109.64 2750.09 104369 | 8.50%
23 2004/3/30 1127 2791.58 1175.51 5.23%
2 2004/6/30 1140.84 2811.08 1189.6 1.04%
IR 2 B T

1 (1017.01-1133.84 2670.97—3406.82 1043.57—1230.38
Portfolio, = Mir = x + + 8.5% ¢ = Min(-15.70%,8.5 %) = -15.70%
3 1133.84 3406.82 1230.38

1 (1231.93— 1017.01 3342.32—-2670.97 1086.99—-1043.5

Portfolio, = Miny— X + +
1017.01 2670.97 1043.57

7
3 j,s.s%} = Min(16.81%,8.5 %) = 8.5%

1 (1140.84— 1127 2811.08-2791.58 1189.6—1175.51

Portfolioy, = Mir ~ x + + 8.5% = Min(1.04%,8.5% =1.04%
3 1127 2791.58 117551

BEALSBREESL= (-1570%) +8.5%+......+5.23%+1.04%=-0.92%

TEBAG A2 N4 = TEBRAHAFRELA X1 + Max EFASRKEXSTRFE  RAMREL TR F))
=10,0008k 7tx [ 14 Max ((-0.92%) x 100% > 23%) )
=10,0008k tx (1423%) =12,3008 7T
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