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~%ﬁy¢ ZREEIT & 7 R SRR E L E A T ot
. S e ..:if#.’" | 58 TR LT iii(xféh#rh Bp)kE T 4 fp **f#ﬁ' # % & F % Delta #'4
T EE NGB E S BRE Ey ON IR RIE WA TR & D BehE IR T T
g7 Delta "G 3F < Ra > 23 BIF €4 g7 b ¥l F kAU § @'e £9F 405 CPPI & TIPP % 4
PP E AR LR A AR AL o
CHAG S BT KR A BRI 4o i
FEPEE M P d R nCHE R A B A 17 g MR EERELEN DN N RS
FIBH1%3] 2%7 % » R e 05 Wbl > A AL IE - F P AT LB NG A £ ¢ 24
LR s FF L AF X FHDTE TR T BACRER - TR RE -
CRHAG A TR RN L R E R R B o e
SHRAFFIFARFEoHORGLEF A FTR G o h'g o B9 PFiTh'gdpani 4 5~ RS A
SR IRE g A2 P A Ak T R edp e Ly P FREAT *ﬁ”w*%ﬁ%ﬁalﬂﬁwkﬁ‘“
TALR DL TG fRihh ' o B S8 TR § $0 975 Tochd fEh e 4 SRR eI i - B 7
BHE G fch R M RS ST L AR R ﬁﬁ#%miﬁﬁi’”%%ﬂ%#w
ﬁﬁi?%ﬁﬁﬁw“&?ﬂ°

Hi

i BHAFEZ TEHHE, H A T

=) F-faa5:

BB E A LR T A RF B - REE R L 2R AR E
fe oot

wn(F) ZTEFEARFR =A%
Bl (F) @i s R (REARRLY TS X%) ) ntl <t
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R&= B%, if Portfolio Performance, > C
R= D%, if Portfolio Performance, = C

n n
Portfolio Performance,= Min @
n=(1,2,...N)
~ So

Rt % t#hped s
s;‘: A E R 0 % n B SRS o
AT R CBEIEE P 0¥ n B SRR o

# o
Portfolio Performance,=3* & 2 ;% 4
L3 BF 2 ihehtd S5m0 p 2P p v b £ - il Bz
,“%ﬁ%ﬂ\ﬁaii - LR R A
(1) - =45® 100%R 44 7 £ % i%:’rﬁ—faio

@) flfé*‘:fﬁﬂifi’"‘*ﬁ FAIF AL 2 RS RIAET A ZQIIPY L o

|

A,B,C,D, X 3%7 B $¥c: PRl #EEHAUFELIAFA TR o
tr A TR EsEY Jifﬂfﬁ“ﬁxfg,éﬂrtzlfﬂ% RS- BTGP t=5pPF > KA %I BITHEP o

FRLPPZEHAUF SV XA RIRD F 77 RIS -
CLTLD
Bk 1997 # 40 1 34> 6 FHBHAFH AP AT L7100 ~ 5 Had g2 L5 10
AomEEFY- S RFERFARFLFE AN T
FlZ/EgE LS Ri=12% (F A%=12%)
F2X/E (7)) MEREFARFR(AFAAFRL Y LE 30%) 0 25t= 6

~  R&= 5%, if Portfolio Performance, > 0

R= 0, if Portfolio Performance, =0

n n
Portfolio Performance,= Min @
n=(1,2,...N)
~ So

T B%=5% > C=0 > D%=0 > X%=30% > N=10

Portfolio Performance, 2_ 3+ & & ;44T

Tos B REBAE /PR SRR ORE Y EN 10 LR

™

e~ EFEFEEAREAY ,k—J;,;1 B »Esgp;p—r_,% poreiag f - BN E 2 R BT X0
EFRAAATRL Y AR 30%PF 0 S G 5 BER
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(1) - =AEw 1009 R4t F A2 4 @i °
2) AwEF=xpein TEAL 67 LIBORRate; fIF L/ » 2 H HNAAw &2 9052k -

PG # i
p 4y MO UN | 4503 JP | 7203 JP [MOT UN MRK UN| AZN LN | SLB UN | 6758 JP | 7267 JP
UN o] _ﬁ

1998/4/1 43.4% 34.6% 20.9% 5.4% 11.2% 76.3% 56.9% 56.0% 64.6% 66.4% 5.4%

1999/4/3 43.1% 99.6% 70.3% 62.3% -1.6% 60.5% 38.9% 74.5% 35.6% | 1594% | -1.6%

2000/4/1 50.9% | 100.6% | 63.0% 44.4% 2.30% 54.5% 86.2% -0.8% 63.0% | 2563% | -0.8%

2001/4/1 3.8% 135.3% | 69.6% 80.6% 27.6% 76.8% 36.2% 69.3% | 100.3% | 199.5% 3.8%

2002/4/1 42.9% | 126.5% | 74.6% 56.6% 7.9% 100.6% | 56.4% 18.6% | 179.0% | 200.9% 7.9%

2003/4/1 25.0% 60.4% 50.3% 25.7% 11.3% 28.9% 6.2% 20.1% | 120.7% | 56.9% 6.2%

mY R E=Adep 2K FHROEE (100 ~ ) BE EiG- £ 2 jTFE A fedeT
$1EfcE A RE R =12%

$2EFPEECE 5 -16%  foE AR Ry=0%
$3EFPE RS 5-0.8% foE A Ry=0%
$AEFPE RS 38%  fcE Afed Ri= 5%
$SEFPF RN S 7.9%  fcF Afed Rs= 5%
$6EFPF RN S 62%  fcF Afed Re= 5%

MY EERGE = AP 2R FROPE L FER- ERABRRLONSFRTE -

fie 4, o 5%
FhEZ|g A = A2dep 2EFTHDRE x F hE2 g AfSy

FhEZJFELFF (Rh) 22358 25840
1. %1&# 2 A fFFRlI=Max (C% > PR% % Portfoliol )
2. %2&EZ .rzhgi»i&:;fé At h=234,. . H
(1) ¥2Rf < Ry (PRfELL - E2 e F Aot p *‘Hﬁﬁ’" F R )
Al l:kh = Min| Max(D, %, E, %+ F, % x Portfolio, ), R, .. ZR
©) %"ZR,. > R (TRAI V- &2 feg Ao An a8 B0 Fp s R, )
1 'R, =12mLibor "
3. el BEEKE L AFEEARSF LI P BRPS
fe R ¥ A e aB e L 5 AD % -
]

ka2l

N

ZER P fvl’{j;f

tar get
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C%PR%.R,,.., 33@%3*;1+%0fﬂzﬁ,mﬁﬁﬁyﬁéinkﬁnk;iz
FOERpEHESY Y PP L IR
D, %E%F,% : #%ZzZ248ky i HAEE LESRAFEL AR IR A7

S TP L ARG
H @ 3HAGFE2H97F (£8)-
AD% o eaBRELF 0 RWRHAG M LA ALE A2 P B
EES 4 é;},’;’féﬁ;p’i 2 3G -
Portfolio, : % h# 2 3§ 4%
HhA o Gdp p SISk pAL I E - S - B2
bilde o BEK 1 2003/7/3 5 BRI G SAkep o R - & 2B F 5 2003/7/3
3 2004/7/3 > % = 2 WP R L 200473 1 2005/7/3 0 1t didL ;e s -
2 EAZERFLSRAGEFEP T o FASRUAFIFEIHAFLE
wis- BRAGFEFED -
12mLibor™" :};] GEcR EIEFEGIE NS hEEl D BYEPHEFL 126
P Al X %R Libor (6 3ck TS ) .

2

M % h#E 2P F Hx (Portfolioh) 345 238 4o

: o
Portfolio, = Min{ abs Mym‘i{l—l ,abs —Underlymgh: —11...,abs Underlyingy ]
Underlying, Underlying, Underlying’y’

H
Nt g2z fhanipdic -
abs(x) * 4p x 2. B HHE -
Underlying, : % n Bkt % h & & %51 HHAUAGEFEp 2 e E Underlying’ i %

(€ 2IEAD |
ﬁa@%&Sg3B§ﬂ”6&$ﬁ%ﬁﬁﬁ%%it%ﬂ’Qﬁﬁfﬁﬁumizﬂﬁﬁih\ﬁ

5% rﬁiﬁéﬂ’-?ﬁ—:}\ PP E ETF e 2 3 AN 4T

o

% 1#4cF A R1=10% (% Cl =10, PR1=0)
$2# (3) visfeE A Rhe 22h=6
(1) ?z Ry, < 20% » B] Ry= Min{ Max(0%, 30% x Portfolioy), 20% - hi R}
(%v D=0, B, = 0, F, = 30, Ruger = 20) =
Q) & z R, = 20% > ] R,= 12mLIBOR
4c£%ﬁ°,c-—r: B R AR L S A E D P AR S 20%FF Ed e EAPEF Ry A 2 EA T e
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# 1%, 3%, 5%, 7%, 9% (1% & Fl2 & 3 B )chse B AL 5, o

(\\,

R T A

£ ) Date AXPUS | DOW US GE US JNJ US KO US
0 1996/7/31 14.58 24.75 13.71 23.88 46.88
1 1997/7/31 26.54 30.1 23.96 30.94 70.19
2 1998/7/31 35.69 31.06 30.56 38.28 83.44
3 1999/7/31 455 40.33 38 48.63 63.06
4 2000/7/31 57.06 29.53 54 4723 59.25
5 2001/7/31 37.8 33.88 44 52.71 442
6 2002/7/31 30.43 27.45 26.53 47.7 46.85
S AMBE EET - PR 2 R E HootdeT &
£y Date AXPUS |[DOWUS| GEUS |JNJUS | KOUS | & | %
1 1997/7/31 | 82.03% | 21.62% | 74.76% | 29.56% | 49.72% 21.62%
2 | 1998/7/31 | 34.48% | 3.19% | 27.55% | 23.72% | 18.88% 3.19%
3 1999/7/31 | 27.49% | 29.85% | 24.35% | 27.04% | -24.42% 24.35%
4 | 2000731 | 25.41% | -26.78% | 42.11% | -2.88% | -6.04% 2.88%
5 | 2001/7/31 | -33.75% | 14.73% | -18.52% | 11.60% | -25.40% 11.60%
6 | 2002/731 | -19.50% | -18.98% | -39.70% | -9.50% | 6.00% 6.00%
FEmp o
51 # o h=1 B 10%f[ 4 o tefcd Afe =100 ~ x10% =10 ~

$2# h=2> %2 EHRFH %

Portfolio2 = Min{abs (35.69/26.54-1), abs (31.06/30.1-1), ...., abs (83.44/70.19-1)}
~Min{34.48%, 3.19%, [ .., 18.88%}=3.19%

R, = Min{ Max(0%, 30% x 3.19%),20% - »_ R;} =Min{0.957%, 10%}=0.957%

i=1

FT E A fe =100 * x0.957% = 0.957 =
A

$3& h=3 3 ERFTHER
Portfolio3 = Min {abs (45.5/35.69-1), abs (40.33/31.06-1), ......, abs (63.06/83.44-1)}

=Min{27.49%, 29.85%, (1 ..., 24.42%}=24.35%
h—1
R; = Min{ Max(0%, 30% x 24.35%),20% - ¥ R;} = Min{7.305%, 9.043%}=7.305%
i=1
A F A e =100 & x 7.305% = 7.305 =

N
"
5
R
s
v
“
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Portfolio4 = Min {abs (57.06/45.5-1), abs (29.53/40.33-1), ......, abs (59.25/63.06-1)}
=Min{25.41%, 26.78%, [ ..., 6.04%}= 2.88%
h—1
R, = Min{ Max(0%, 30% x 2.88%),20% - > R;} =Min{0.864%, 1.738%}=0.864%

i=1

oz E 4 pe =100 ~ x 0.738% =0.738 ~

¥5& h=5. %S5 EHFE%

Portfolio5 = Min {abs (37.8/57.06-1), abs (33.88/29.53-1), ......, abs (44.2/59.25-1)}
=Min{33.75%, 14.73%, [ ..., 25.4%}= 11.6%

Rs = Min{ Max(0%, 30% x 11.6%), 20% - hi R;} =Min{3.48%, 1%}=1%

i=1
refed A pe =100 2 x1%=1%

Fﬂ$SEﬁﬂﬁ&iﬁmﬁgiéﬂB%$W$ﬂMiﬁﬁ’m¥53ﬁﬁiﬁﬁliﬂ’fﬁ%ﬁ
R L T% > T F e B L 4% =100~ xT7% =7~ > Bt & @i £37 ©

MY FEGE = AP L RFTHRDOPE L E - HHRBEERL DL pE

1 S L
e d o5t

PhP 2 Fape = AP ZRKFTHRDFE X F AP jE ARRF

e
FhP2eE LS (R) 238 25840

L. h=1pF (T 5 - 8):

h

d
R, = Min{Max[(Ah % + PR, % x Portfolio, ) D—h,Floorh %], Cap, %}

2. h=2300,TFF (% = % s

h—1
(MFD R < Ry (TAMIL = P2 qcsE APk |50 0 Hlf 5 Rype) o
i=1

h

d h—1
R, = Min{Max{(Ah %+ PR, % x Portfolio, )x D—h , Floor, %} Cap, %, R, yyer - Z R,}

h-1
OFI R 2 Ry (VAFI I~ B2 fei Afeks A 08 £ T BAFPE Ryge) © 7
i=1

tmLibor>™"

3. hBpRLF BREKYLAMEREARIEEND BEMFR, W8 R F e

target
EAFER > T A L ADY% -
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I o~

EN

% hi

Ah%,PRh%,Floorh%, Caph%

Barrier,
target
AD, %

tmLibor,"™"

j%’h&i‘]r% Tl T=Hxm -

BHAFXZIEF (£8)-

E-FgRpVY 2 8o m=12/t, -

A-PPF B (LB HAFEFAT TS LB 3 B
a6 A 12 ).

fidp b S AR SAche pAcE 1, B0 5 - B2 W 5 bldhe o R F

6" 52— (4,=6) @ 2003/7/3 5 BHAG $42dep > P 5 - P2

B Z 2003/7/3 3 2004/1/2> % = #p 2 #9 F 5 2004/1/3 & 2004/7/2> %

ZH W B S 2004/7/3 1 2005/1/2 > v AL R E - 2 P2 P
%évﬁﬁﬂé“““ai‘f“ LREAG Y F e Rl S

~gﬁy§§ﬁg%LL\qgm,iaﬁﬁ%%ﬁd

S hipghp Fp ’”Lrp HECR EiT i 1 ifﬁl%"’ﬁ‘\“iﬂﬁt

FhyP RPN o, BB RAEAR X B2 Libor {15 (53 £474%
*f'li“)?‘f: ISR ETTHEPN 2P b

FhP2ZAIFRTHE > W E LSRG AT 207 B
Hord TR L G

FHPRFES 5 - FHEARSH LA AL A 275
FEHoTY 2 BT RPE L

ST S R Y SR LT S
PR RTEME G

Bk FA RN o N E h W E s BY £ FRZ m
B0 G X Rl Libor (G3ck $455115) 1 blde > BR K
WAIE S %u 3 A 3mLibor, " 47 % h WA - BY EP 2
30 £ A Gk 475115 0 6mLibor, " 45 % h A - By
02 6% E sk 475 10% 0 12mLibor, ™" 4 % h i 8 4
SR EP L I2B EAGRE LRS-

@ % h#p 2 L F 5 2c (Portfolio, ) 3-8 25 ¢

N
Portfolio, = ZWJ’ x Max Min(
n=1

Ho

N

Underlying" —Underlying®

— ,UC, % |,UF,%
Underlying,

D gz Rk
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N
W)t %R hper g Y W=1-
n=1
Underlying! @ % n @t s hHHh 257 BEREUFX YLD 2 i@ -
ying, ?
Underlying, = % n Bt S 430 $40dep 2 i i@ o
UC,% @ 5 hippred gz i @& 512
UF,% : % h#ppFreadghehz Jciig & 7o

\
™
4
—

—ﬁn\‘t

WEEFED GRS ENE LGB ] e SRR HE YLD o

CTTLED
Bk 1999 # 57 39 5~ 6 & H(H=6)F A F 52440 p - A2 T £37 100 ~ 5 Hig &

5% mﬂ-ﬁgﬂ"-l%\—‘:" » Bl F E T F A e JES i AN 1 S

2B

“~

-

L

E

% 1 #qF & feF R1=10%( ¥ Al =10, PR1=0, Floor1=0, Capl= o, Barrier] % 12mLIBOR /% # (-0 %
0)2_ ff* )
$2& () iSfeE ApeF Ry 2=h=6 »

(1) fz R, < 16% » B Ry= Min{ Max(13%+100% x Portfolio,, 0%), 16% - z R}

(f"’ Ah— 13, PR;=100, Floor,=0, Capy= o0, Ryyeet = 16, Barrier, & 12mLIBOR X f(-o 2 0)Z fF)

Q) = Z R, = 16% * B R,= 12mLIBOR
‘“E%F"faéslg"l' BRAFRLFE AL P ARFPMF 16%0F » ",%%‘zﬁ)“iijé@gaf,« Ry#h» p 82 F4 ¥
s 2%, 3%, 4%, 5%, 6% (1% & |2 & PR )i e Lo

S AL E E Gt 2 R Mok &
ER Date CWUS | NESN VX | 6508JT | 4503JT | PRULN | % sciE 8| & -ﬁ I i

1 2000/5/3 | -0.35% 7.57% -18.44% | 50.00% 7.11% -9.40%

2 2001/5/3 | 30.31% 26.72% -2.05% | -7.41% | -6.83% -7.12%

3 2002/5/3 [ 119.09% | 38.51% -9.02% | -6.08% | -15.68% -12.35%

4 2003/5/5 | 67.39% -2.50% -40.98% | -21.56% | -56.80% -48.89%

5 2004/5/4 |164.64% | 17.92% 7.79% -2.65% | -49.41% -26.03%

6 2005/5/3 {204.67% | 12.72% 1.23% 0.79% | -44.33% 21.77%
FERP:

$1# 0 h=1> B2 10%M 4 « tcfe ¥ Afie =100 % x 10% =10 =~
$2E h=2 B2 AEHLTHE R
Portfolio, = 50% x Max[ Min( -7.41%, 0%), -0%] +50% x Max[ Min( -6.83%, 0%), -0%]
=50% x (-7.41%) + 50% x (-6.83%) = -7.12%
(TH 4408 5 BRERSWLIDE 50% 0 H A W L3395 0% ; UC,=0, UF,= -x)
Ry= Min{ Max(13%+100% x (-7.41%), 0%), 16% - 10% }
31



= Min{ Max(5.59%, 0%), 6%} = 5.59%
LA E A =100 & x 5.59% =559 ~

$3E h=3 %3 ERFTH
Portfolios = 50% x Max[ Min( -9.02%, 0%), -0%] +50% x Max[ Min( -15.68%, 0%), -0%]
=50% x (-9.02%) + 50% x (-15.68%) = -12.35%
(% 3408 5 BHERA WS35 50% » B4 W2 ,,395 0% ; UC,=0, UF,= -0)
Ry= Min{ Max(13%+100% x (-12.35%), 0%), 16% - 10% - 5.59% }
= Min{ Max(0.65%, 0%), 0.41%} = 0.41%
Al F A F =100 © x 0.41% = 0.41 =

FHRS3ELAFIE AP FREr p RS 16%L £ & R %3 & 4f1<~ A fe 0.41
Ao pe L% 3% ?P%c;}ﬁ/g%gaiﬁ 3 =100 & x3%=3 % Hép2t E @45 £4F o

CREED

Al

Bk 2000 # 1% 1 p 530 6 & (H=6)F A F 5 24240 p o Adn3 F £ 97 100
347341 % (12mLIBOR) » P& E e F A fie F 2328 2 5% 4e T ¢
dl
¥ 1 &4 » e ¥ Ri=Min{ Max(lS%xE , 0%), 0%}

g
%&;

Aeb s F 4p

L 12 B0 i

(* A, = 15, PR,=0, Floor,=0, Cap;= o, D; = % 1 # A » #+4 LIBOR ¥ £p#; d, 5% 1 &p >

12mLIBOR & #(4.5%, 8%)} 2. p #c)

B2 (F) nisfE Apd Ry 226
h-1

(1) ?z R, < 18% - JRh—Mln{Max(IS%x% 0%), 18% - z R}

(% Ay = 15, PRy=0, Floor;=Ry.;, Capy= o0, R = 18, Dy & 5'h & p » %74 LIBOR % % p #c;d, %

hi p + 12mLIBOR ff 2(4.5%, 8%)P 2 7 #c)
Q) & z R, = 18% » ] R,= 12mLIBOR
4CE%?TD,‘ -—y O%

12mLIBOR * # % & Barrier(4.5%, 8%) =1 p #ofk im4e™ £

& 3 (h) e dh Dh
1 2000/1/1~2000/12/31 275 275
2 2001/1/1~2001/12/31 80 276
3 2002/1/1~2002/12/31 0 275
4 2003/1/1~2003/12/31 0 274
5 2004/1/1~2004/12/31 0 271
6 2005/1/1~2005/12/31 64 273
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FERP:
% 1# > h=1 ’Rlein{Max(IS%xﬂ,O%), 0%}

:Min{Max(IS%X?,IO%) %} =15% ° #& e & A fe =100 = x 15% =15 &
% 2 # > h=2 > R,=Min{ Max(15% x 92 , 0%), 18%-15%}

D2
= Min{Max(15%x 80, 0%), 3%} = Min(4.35%, 3%) = 3% -
276
Sl E AR =100 % x3%=3 & > 5| R 18% o

MY E=Ade P LT A LA ER - A RRRL AN ARICE o

fie g5t

wn(F) XRELSEF R =A%

Foatl = (7)) fedAapEd ROCEHAARLE L X%)
= Max (B%, Coupon Rate;) , n+1 =t
Coupon Rate, = C% + D% % (Portfolio Performance, + E%)

ZMax o G.,/X([ndex, Index) H%x (Index. - Index,) T (Index. - Index,)

PortfolioPerformance=
Index, Index, Index,

* AB,CD,E,F,G,H,J,X, 0 : 3248 : ARsE  #ELEHUFELARA I o
N RBClE MR LR 2GRN 0 kA RN -
Cot A TSR 2 R B el B A - BIER P S ESE R A ST BiERE o
cORFAARL I - L REL P R A AR

(1) - Z4% 100% R4 7 &3 % & e i -

(2) 21%;‘)1:'3??3‘,;:;‘1'1#;1{’? FA G FEARIET RN G L o

© FRALPDEZSHEUFTEN KR RIS FEFP R R LD S

[# w3 ]
Bk 1997 & 9% 300 24~ 6 EW A GF S 2 Ahep o AT A3 100 & > Hid 2 it =
ﬁ_ (S&P500, Nikkei-225 Index, Dow Jones EURO STOXX 50 Index ) > @ & & 43453 4 o5 e 4, - =
el e E AR 2R AT
$ 1= (#) fcg »ped Ri=8% (7 A%=8%)
% % (#) ped R (R +p Lt r225%) =Max (3%, Coupon Rate, ) » 2=<t=6

Coupon Rate, = 10% X Portfolio Performance;,
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PortfolioPerformance = %ﬁMax 0%100% x P /}; I; )‘(SP X J00%x DL EgJZ))( JEX0) g0, N K?IVI;)](VKX 0)

T B%=3% > C%=0% ° D=10% > E%=0% > F%=0% > G%=100% > H%=100% > J%=100%
N: RS SR (& R) 288 > & AEH -
MR FEED (FE930p > BPRDIMDI - BED) 2 B hkEEPF

S&P500 DJ EURO STOXX 50 Nikkei 225 Max (0,% i
F iz p Index FOAEBEPAFRF
(49 # Index, (49 # Indexo (4p ¥t Indexo)| R ARP T S
CR fodf 4 e fodf 4 e fodf 4 e ¥ ;
FF FF 4R 5 ®H)
Index,
947.28 2581.36 17887.71
(1997/9/30)
Index;
1017.01 7.36% 2670.91 7.36% 13406.39 -25.05% 7.36% 7.36%
(1998/9/30)
Index,
1282.71 35.41% 3669.71 42.16% 17605.46 -1.58% 42.16% 42.16%
(1999/9/30)
Indexs
1436.23 51.62% 4915.18 90.14% 15747.26 -11.97% 90.14% 90.14%
(2000/10/2)
Indexy
1038.55 9.63% 3296.66 27.71% 9774.68 -45.36% 27.71% 27.71%
(2001/10/1)
Indexs
815.29 -13.93% 2204.39 -13.93% 9383.29 -47.54% -13.93% 0%
(2002/9/30)
Indexg
995.97 5.14% 2395.87 5.14% 995.97 -94.43% 5.14% 5.14%
(2003/9/30)

$ 1= (&) fcF Afed R =8%

2% (&) REAR
1
Coupon Rate, =10% x PortfolioPerformance =10% x 5 [7.36% + 42.16%]=2.47%

Jz & » fie 5 Ry=Max (3%, Coupon Rate,) = Max (3%, 2.47%) = 3%

4

$3% (£) RFAR
Coupon Rate, =10% x Portfolio Performance =10% x % [7.36% + 42.16% + 90.14%] = 4.65%

Yz & »~ fie 5 R3 = Max (3%, Coupon Rate3) = Max (3%, 4.65%) = 4.65%

44

4= (#) FErp

CouponRate, =10% x Portfolio Performance

=10% ><i[7.36% +42.16% +90.14% + 27.71% ] = 4.18%
34



Yz & »~ fie 5 R4 = Max (3%, Coupon Rate4) = Max (3%, 4.18%) = 4.18%
$ 5% () fE A

Coupon Rate; =10% x Portfolio Performance

=10% ><%[7.36% +42.16% +90.14% + 27.71% + 0] = 3.34%

J & & fie & R5 = Max (3%, Coupon Rate5) = Max (3%, 3.34%) = 3.34%
fie 5

6% (&) JTFE AR

Coupon Rates = 10% x Portfolio Performance

=10% x 1/6 x[7.36% + 42.16% + 90.14% + 27.71% + 0 + 5.14%]| =2.87%
Yz & ~ fie 5 R6 = Max (3%, Coupon Rate6) = Max (3%, 2.87%) = 3%
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CETLED|

B 1996 & 19 1 p 545~ 6 & B (H=6)B 2 F ¥ 2 42ds P o Ao F £ 100 = 5 Hig 2 % < 30

EPE 10 £ P2 A2

{(30Y CMS £ 10Y CMS) » P& & fc 5 A fie k2 35 5 2 X g™ o

% 1 &z 5 A e d Ri=Min{ Max(12% x 41, 10%), 0%}
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30Y CMS-10Y CMS % #(0.2%, 0o0%) N 2. p #k)
$2EfREARF R, h=2

h-1 h-1
(1) %Y Ry<20%» Rl Ry=Min{ Max(12% x a2, 0%), 20% - R}
i=1 D2 i=1

(F Ay =12, PRy=0, Floor,;=0, Cap,= 0, Ruarger =20, Dy 3 % 2 & N> #75 BHEA G 5 £ p ¥
d2 L% 2&P > 30Y CMS-10Y CMS % %.(0.2%, %) 2 B %)

Q) = Z R, = 20% » P| Ry= 12mLIBOR

$3& (§) MiscEARF Ry 3=h=6
h-1 h-1
) ?Z R, <20% » B] Ry= Min{ Max(12% x 4k , 0%), 20% - Z R}
i=1 Dh i=1

(" A= 12, PR;=0, Floory=Ry..i, Capy= 0, Riarger =20, Dy = & h & > 975 SHEA G X 5 £ p
ﬁit dy %% h&p > 30Y CMS-10Y CMS % %.(0.2%, %) 2 p #)

Q) = Z R, = 20% » B Ry= 12mLIBOR

SeAB e % 0%

30Y CMS-10Y CMS # & § £.(0.2%, 0%) A 2 P Hofk jide™ 4

£ & (h) I dh Dh
1 1996/1/1~1996/12/31 220 274
2 1997/1/1~1997/12/31 148 274
3 1998/1/1~1998/12/31 138 276
4 1999/1/1~1999/12/31 138 273
5 2000/1/1~2000/12/31 0 275
6 2001/1/1~2001/12/31 274 276
TR

% 1 # > h=1 > R=Min{ Max(12% x 91, 10%), 0% }= Min{Max(12%x 220, 10%), 0%}
D1 274

= Min{Max(9.63%,10%), 0%}=10% ° {c ¥ 4 fic. =100 = x 10% =10 =

% 2 # > h=2 > Ry= Min{ Max(12% x d2 , 0%), 20%-10%}
D2

= Min{Max(12%x 148 , 0%), 10%} = Min(6.48%, 10%) = 6.48%
274

Flz g A e =100 ~ x 6.48% = 6.48 =~

% 3 & » h=3 » Ry= Min{ Max(12% x 93 , R,%), 20%-10%-6.48%}
D3
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= Min{Max(12%x 138 | R,%), 3.52%} = Min{Max(6%, 6.48%), 3.52%} = 3.52% o
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&P rwT BYEP 30Y CMS-10Y CMS 2 1 5 £ ) jmhe™ £

£ (h b =P Portfolio, 4| £
1 1996/1/15~1997/1/14 1997/1/9 0.235%
2 1997/1/15~1998/1/14 1998/1/9 0.215%
3 1998/1/15~1999/1/14 1999/1/8 0.290%
4 1999/1/15~2000/1/14 2000/1/10 0.120%
5 2000/1/15~2001/1/14 2001/1/10 0.217%
6 2001/1/15~2002/1/14 2002/1/10 0.387%
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% 1#h=1>R=12%° &fc¥ Afe =100 = x 12%=12 =
% 2 # > h=2 » Portfolio,= 0.215% o
R,= Min{ Max(4%+12 x Portfolioy, 0%), 30% - » | R;}
— Min{Max(4%+12 x 0.215%, 0%), 30%-12%} = Min(6.58%, 18%) = 6.58% -

e F A pr =100 ~ x 6.58% = 6.58 ~
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e E A =100 A x 7.48% = 7.48 &
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Underlying" : % n B g5t % hh 8 %2 fcid & o

Underlying, @ % n B34k B30 S 4edep 2 o i@ -
PR%D% © 3= BWHHAG AN LAY AR A2 P EFRAY 2 TR
T rmE -

£ RHEARSH R D AR BB T et R HE R Y ED ¢

B0
|

[#oiwm]
B 2006 # 10 16 B 54~ 6 EH (H=6) 2 F 5 24242 » Azds B £ F R0 @3 10,000
A48 et 3 i (N=3) SHAF 526 B 5 - (F,=6> % & #i m=12/6=2 >

F AR B T=6x12/6=12)c @ & - P2 e AFF 5 1.5% (¥ R%=15%)> F 5P BFRT 2

€#ﬁ R FPE AN T

Z‘: {Unalerlymg1 —Underlying! Underlying! —Underlying) Underlying! — Underlying,

0 ) 0 ) — —18.0%
Underlying, Underlying, Underlying,

h=

(Fw=w?=0=w" =1/12 > PR%=100% > D%=18.0%) -

. BEEIALELFPY R LB BT & 0 PIF A e Bt e T

Aggressive Asset Balanced Asset Passive Asset
Hp #c h & I P T oz
Allocation Index Allocation Index Allocation Index

0 100.00% 100.00% 100.00%

1 110.23% 105.32% 103.44% 10.23%

2 125.74% 110.22% 106.54% 25.74%

3 138.01% 119.21% 110.22% 38.01%

4 145.25% 109.94% 109.94% 45.25%

5 151.62% 107.53% 108.57% 51.62%

6 162.44% 99.95% 110.53% 62.44%

7 140.13% 102.80% 112.84% 40.13%

8 120.55% 112.18% 111.22% 20.55%

9 100.53% 123.21% 114.37% 23.21%

10 90.51% 120.44% 110.25% 20.44%

11 96.46% 110.61% 113.65% 13.65%

12 102.33% 105.07% 116.47% 16.47%

FEEE
110.23% —100.00% 105.32% —100.00% 103.44% —100.00% o
1y =Max , , =10.23%
" 100.00% 100.00% 100.00%
125.74% —-100.00% 110.22% —100.00% 106.54% —100.00% o
:)’,; ) ﬁ}i = ax , 5 = 2574 A)
. 100.00% 100.00% 100.00%
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3) AhEEHLEE S A 13 (YW =W =W = 13) F - HRF AL mPF TS 85%
(C%=8.5%) » Az p K FHecn B 5 10,000 Fr 7 > 2225 5 100% 0 6 & % e 13 RGHIR TR 5
L23% (#EE #4195 3.51%) 3@.‘%#;]@:1 LA 2 EP%ﬂifé‘#gﬁur‘f :

| DJEUROSTOXX50 #; b .

Hp#ch #Ap S&P500 4p ¥ & TOPIX 4p < Portfolloh

ARG FAdep el dp ik
1998/6/30 1133.84 3406.82 1230.38
FZ B OBRE R - ik

1 1998/9/30 1017.01 2670.97 1043.57 -15.70%
2 1998/12/30 1231.93 3342.32 1086.99 8.50%
3 1999/3/30 1300.75 3523.24 1269.24 8.50%
4 1999/6/30 1372.71 3788.66 1416.2 8.21%
5 1999/9/30 1282.71 3669.71 1506.83 -1.10%
6 1999/12/30 1464.47 4904.46 1722.2 8.50%
7 2000/3/30 1487.92 5251.97 1712.45 2.71%
8 2000/6/30 1454.6 5145.35 1591.6 -3.78%
9 2000/10/2 1436.23 4961.88 1491.68 -3.70%
10 2001/1/4 1333.34 4752.71 1280.94 -8.50%
11 2001/3/30 1160.33 4185 1277.27 -8.40%
12 2001/7/2 1236.72 4304.44 1286.92 3.40%
13 2001/10/1 1038.55 3208.31 1047.03 -20.04%
14 2002/1/4 1172.51 3820.42 1053.96 8.50%
15 2002/4/2 1136.76 3743.96 1068.69 -1.22%
16 2002/7/1 968.65 3131.39 1028.63 -11.63%
17 2002/9/30 815.28 2204.39 921.05 -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 2003/12/30 1109.64 2750.09 1043.69 8.50%
23 2004/3/30 1127 2791.58 1175.51 5.23%
24 2004/6/30 1140.84 2811.08 1189.6 1.04%

EETE E TR

. |1 _(1017.01-1133.84 2670.97—-3406.82 1043.57-1230.38
Portfolio, = Minq—x + +
3 1133.84 3406.82 1230.38
1 [1231.93—1017.01 3342.32-2670.97 N 1086.99 —1043.57

Portfolio, = Minq— x +
3 1017.01 2670.97 1043.57
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1 (1140.84—1127 2811.08 -2791.58 1189.6-1175.51

Portfolio,, = Min{—x + +
3 1127 2791.58 1175.51

j,S.S%} = Min(1.04%,8.5%) =1.04%
PR 2 & hd £ 5 5 = (-15.70%) +8.5%+(1 [1+5.23%+1.04%=-0.92%
% 2% E=10,000 B < x [ 1+Max ((-0.92%) x 100% » 23% )] =10,000 & ~x ( 1+23%) =12,300
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YAWREEH2 LY S 1/10 (th =1/10) > @ & P L ¥ sz (UnderlyingAdj) 2.3+ 3 4o
. FEHPRE BB AN p 2 MR HERF > SRR E NS A2 FaHELE 12%

(7 XX%=12%)

2. FEPREREE

—

BRI 2 R E AR P (B IR R T Bz

MR T dF i) -1

1. %10 A2 2 % it 2 6mLibor 4o £ :

Hrpy PRI AIG AXP BAC DOW GE GM INJ JPM KOUS | PGUS | #p4== = bm Liborhs”‘”
Y400 Us Us Us Us Us IS Us Us Y400
# ¥
FHAGF b p e F R #
0 ‘ 1997/7/31 ‘ ‘ 37.87 | 27.92 | 71.19 | 31.67 ‘ 23.38 | 48.88 ‘ 31.06 | 37.85 ‘ 69.13 | 37.74
F-oGHRBT FEP 2 REHR
1998/2/2 1998/1/26 | 38.4 | 2646 | 59.63 | 3025 | 24.9 | 47.65 | 33.59 | 34.04 | 63.06 | 38.95 1998/1/29 5.66%
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%
1999/2/1 1999/1/25 | 52.6 | 33.83 | 64.69 | 29.5 | 33.5 | 74.87 | 39.38 | 49.63 | 62.94 | 41.49 1999/1/28 4.97%
1999/8/2 1999/7/26 | 63.83 | 45.5 | 69.81 | 40.33 38 | 65.94 | 48.63 | 55.25 | 63.06 | 43.32 1999/7/29 5.64%
2000/1/31 2000/1/24 | 67.71 | 50.67 | 44.56 | 42.1 | 46.04 | 79.81 | 41.84 | 48.67 | 64.88 | 51.04 2000/1/27 6.22%
2000/7/31 2000/7/24 | 79.5 | 57.06 | 47.44 | 29.53 54 | 59.25 | 5931 | 47.23 | 51.56 | 30.76 2000/7/27 6.89%
2001/1/31 2001/1/24 | 87.88 | 46.25 | 51.06 32 | 4631 | 58.06 | 53.44 | 4528 | 5325 | 347 2001/1/29 5.45%
2001/7/31 2001/7/24 | 82.89 | 37.8 | 62.01 | 33.88 44 | 62.08 | 52.71 | 42.68 | 442 | 33.78 2001/7/27 3.72%
2002/1/31 2002/1/24 | 77.38 | 36.75 64 28 | 37.55 | 48.13 | 58.04 | 359 | 44.22 | 38.59 2002/1/29 1.88%
10 2002/7/31 2002/7/24 | 53.38 | 30.43 59 | 27.45 | 2653 | 4475 | 477 | 233 | 46.85 | 41.13 2002/7/29 1.91%
11 2003/1/31 2003/1/24 | 56.04 | 33.7 | 69.62 | 29.5 | 23.06 | 37.55 | 53.61 | 23.81 | 42.83 | 42.11 2003/1/29 1.37%
12 2003/7/31 2003/7/24 | 622 | 444 | 81.96 | 3375 | 2744 | 3627 | 517 | 34.58 | 44.52 | 44.12 2003/7/29 1.12%
2. AW REFE PFHGT AT
g | AIG AXP BAC DOW GE GM INJ JPM Ko PG ®F Hox
& | US UsS UsS UsS UsS UsS UsS UsS UsS UsS Portfolion
p i
1998/1/26 | 12.00% 5.22% | -1624% | -447% | 12.00% | -2.52% | 12.00% | -10.07% | -8.77% | 12.00% 0.07%
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%
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%
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%
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%
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%
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%
2001/7/24 | 12.00% 1200% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% | 12.00% 12.00%
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% 1200% | 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%
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%
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AIG US FI3% 08P & jc i § 38.40 AZ A4 P 2 cdd § 37.87 0 sx B B »2=12%> & {5 & 3
2 5 12% 0 A R £ AT E o

AXPUS FI3% i) % qcid § 26.46 AAZBAA: P 2 Jcd § 27.92 > s B B 9K 4 »2= (26.46/27.92)-1
=-522% -

0

PS US FI3% k8P & jci § 38.95 AgiAcde P 2 e § 37.74 > B B »2=12% & {5 & 8
28 5 12% 0 2 R ERTEE .

7 4 »¢ Portfolio, = %x [12% + (=5.22%) + (~16.24%) + ... + (—8.77%) +12%] = 0.07%

%24 > h=2

AXPUS FI3% %4 & Jcd § 35.69 AgiBAcde P 2 e 27.92 fcH BIALH 22=12%> ¥ 11 {8 & B
PE R 12% 0 B L EATYE o

UsS ﬂ; ’Wﬁpi‘iiﬁl% 82.25 i&ﬁfi‘\‘ﬁra \1(_& 1% 71.19 > r-tﬁ 1[3; »2=12%> ¥ 14 ;’é é-ﬁﬂ

P R 12% 0 A R EATEE o

(‘.

-@VZ

BA

@)

N

|

KO US FI3% % 8 & Jc s § 83.44 AziBAzdn P 2 Jed  69.13 » & # B 22=12% > & 11 {s & 3
2G5 12% 0 #A EERT R

\\.

7 4 % Portfolio, = %x[12%+12%+12%+(—1.91%)+...+12%+12%]= 10.61%

%34 h=3

DOW US FJ3% 3% 8 & 4odd % 29.50 AAg A4 P 2 fcdd § 31.67 g 2 B 7 5 »2=(29.50/31.67)-1

=-6.84%
£ 7 4 & Portfolio; = %x[12%+12%+12%+(—6.84%)+...+12%+12%]=10.12%

%448 > h=4

DOW US FI3Z %8 2 ja & ¥ 4033 AgiF Az P 2 i ¥ 31.67 » e 8 B ILF»=12% > = 11 {8 &

W2 Gy 5 12% #3 E LAY -

7 4 % Portfolio, = %x[12%+12%+12%+12%+...+12%+12%]=12%
3. EH 2B LR E G B AT
W mFH 6mLzbor,f’“’ I (A iv- EagEp | bel, 2 w_ig_ fo g A e
# | Portfolios oL |FEFARAERD Gi% - ¥
h STIER Lt h>3 Ri
ZRI. 2 R, wer ([Max(D,%,E, %+ F,%x Portfolio, )
=1 =1
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1 0.07% 5.66% - - 5.00% 5.00%
2 10.61% 5.75% - - 5.00% 5.00%
3 10.12% 4.97% 10.00% N 4.20% 11.00% 4.20%
4 12.00% 5.64% 14.20% N 4.24% 6.80% 4.24%
5 12.00% 6.22% 18.44% N 4.24% 2.56% 2.56%
6 12.00% 6.89% 21.00% Y 3.45%
7 12.00% 5.45% 27.89% Y 2.73%
8 12.00% 3.72% 33.34% Y 1.86%
9 12.00% 1.88% 37.06% Y 0.94%
10 12.00% 1.91% 38.94% Y 0.96%
11 12.00% 1.37% 40.85% Y 0.69%
12 12.00% 1.12% 42.22% Y 0.56%
FEEM O RPEEY E=10000 % % > @ EH2 o F At AT

M

2

3

“

(&)

(6)

¥ 12 %28 h=1,2>R=Ry=5% (& & iz > 28 am)
o F A e =10000 % ~x5%=500 % ~

%34 h=3;

FIAMLI - WP F =R +R=5%+5%=10% > A 426 P E4FFF 21%

KR 3 MR A

R;=Min [Max (0% > 4%+ 2%xPortfolio; ) ,21%—10% ] =Min [Max (0 > 4.20%) , 11%]

=Min [4.20% , 11%]=4.20%
Yo ¥ A e =10000 % =~ x4.20%=420 % ~
¥ 4% >h=4;
FIRAEL - W2 FF =R +R,FR;=1420% > 426 p E3R P F 21%

R;=Min [Max (0% > 4%+ 2%xPortfolioy) ,21%—14.20% ] =Min [Max (0 > 4.24%) , 6.80%)]

=Min [4.24% , 6.80%] =4.24%
Yo ¥ A e =10000 % =~ x4.24%=424 % =
¥ 5% >h=5;
FIRAED T - W2 =R +RFRR,=18.44% » A AziF B 4R F 21%

Rs=Min [Max (0% > 4%+ 2%xPortfolios) ,21%—18.44% ] =Min [Max (0 > 4.24%) , 2.56%)]

=Min [4.24% , 2.56%]=2.56%
o & A e =10000 % = x2.56%=256 % ~
¥ 6% >h=6;
FRFEL - W2 FPF =R +RFR+R+Rs=21% > ¢ F 5] p 45 FF 21%
LF 6 e E A ek Re= 6mLibor) ™" +2=6.89% + 2=3.45%
o F A e =10000 % = x3.45%=345 % ~
¥ 7% >h=7;

FIRfE T - B2 P F =R, +Ry+Ry+ R+ R+ Re=27.89% > = i 3| p 4R F % 21%

LF T WA E A e Ry= 6mLibor, ™" +2=5.45% + 2=2.73%
Yo F A e =10000 ¥ %x2.73%=273 % ~
47




(7) % 8 # »h=8;
FIAAEL T - P2 FFF =R +Ry+Ry+Ry+Rs+ReHR;=33.34% > © 2 5] p 3R F 21%
L F 8 W e E A ek Ry= 6mLibor, ™" +2=3.72% + 2=1.86%
e £ A fe=10000 % ~x1.86%=186 % =
(8) % 9% h=9;
FIRA L - W2 P F =R, +Ry+R3+Ry+Rs+RHRARg=37.06% » = £ 7] p {&4R v % 21%
LF 9B e E A ek Ro= 6mLibor, ™" +2=1.88% + 2=0.94%
o £ A fe=10000 % ~x0.94%=94 % ~
9) % 10 # - h=10;
F) %A 3 W~ B2 % =R, +Ry+ Ry + Ry+ Ry + RetR+R¢ Ry =38.94% » © it | p 47 v
21%
LH 10 3 E A e Ryg= 6mLibory ™ +2=1.91% +2=0.96%
e £ A f2=10000 % = x0.96%=96 % ~
(10)% 11 # > h=11;
FIRAE D W - B2 P F =R, +Ry+ Ry + Ry + Rs+ Re+R+RgHRo+R 10 =40.85% » ¢ i | P {545 0
% 21%
L% 11 e F A e s Ry= 6mLibor,) ™" +2=137%+2=0.69%
o £ A f2=10000 % = x0.69%=69 % ~
(D)% 124 - h=12;
FIR AL - B2 F =R, +Ry+Rs+Ry+ R+ RetR A RgHRo+R 1 +R || =42.22% = £ 5| p {547
% 21%
“ ¥ 129 E A e Rp= 6mLibory ™" +2=1.12% +2=0.56%
e £ A fe=10000 % = x0.56%=56 % ~

(1) %4250
B EEEE =Ah P 2K FROBE L E - PP RABRRL NS RE -

fio o s
hipz @ ape = A240p 2R/ FHROBEE x ¥ hP 2t F AfeF
H e
Fhpzfegaped (Ry) 2358 25840
L 12,01 (*s%- 3% T-18): R, %=A%
2. h=T (Fis- % ):
R, =A4,% +Max(PR% X iwh x Portfolio, —D%,O]

h=1
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TG SR T=Hxm -
BHAGELHE (Ek)

m:E - FRV 28 m=12/t, -

¥

SR B (CHLREAFEREA TR IR 3B
PO A I2B )

#hi g p BHAG AP A E t, B G- W2 BW S b B
E 128 -9 (6,=12)0 & 2003/7/3 5 BHA G SA4ep 0 B
- #p2 B L 2003/7/3 2 2004/7/3 0 % = B2 #HEF L 2004/7/3 %
2005/7/3 » vaptpdE R E - W2 WA WA FBEAGFEFEP
Gy Fefilf Xy Fp MR fler - BHAFEFED -

RS GERUFEIL AL AT ERFRTS 2 RTR

N8

A%, D%, PR% - 32

g -
Portfolio, = % h# 2 3 F H2x o
T
wi B hBRF e Y W, =1
h=1
N
Yo S hPz R Fles g Portfolio, = Zth x Performance
n=1
. h . 0
A% n BT S h 2 T Underlying, —Underlyin
m B P2 3Tk Performance’l:: ying, —— ymng,
FoRT RS R A Underlying,

() %1% (h=1):
@2 N Bia? 305 1 HHREIRFTHeb g 2 K Bk BRz K Bikds i

EX
RI3%Z % nno, 0 ng B e {8 & 8 2 3 F 4 »c Performance & 11 & ) 2 5 5

n;,n,, [ ng B
PR AR LR
(2) 2% (h=2):

N & &7 e & 2 nn, 0 g $ K BRIz N-K BRFEAE 2DHP AL E
KFE e d 2 K Biha Bz K B4 555 nangs,nx Bk RI5Z S
gy N, [ Mo B 100 18 & 85 2 307 4 »c Performance & M A 2 FFH»et B a2 L £8 -

(3) # 3% (h=3):

N @)% © & 52 nn, 0 ¥ 2K Bl #1802 N-2K BRF 5 39 H AL E

NEFH kB2 K B |

K 3
Mok 1Mok, M3k B fReF002 18 & Hp 2 JFT 5 »% Performance § ™ Af 2 L FH - Ko 2 L £ 8-

44

% K BHRs B 5 % mgo,hoxeo, [l ngg B BI3% S

0
VR BT K
H o

s

N gz Rk -
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N
W) % n ke ® hip s fg g o Y W) =1 -
Underlying” : % n ® T A F S Ak p 2 »P:;‘?.% B e
YHATT BHEUFFFFEP 2B E -

Underlying" : % n B s%% h
G5 v g2 AT fhehd f?.:zﬂ:'%'? FrR2Z Y ER -

BRI S E D Ml

o

[§615m ]
B3k 1997 # 3 7 31 p 24k r 6 &8 (H=6) $HAF 5 2424p 28 HAUFE 6B 5 - (T
ty=0 * & & P B m=12/6=2 > F X & B 518 B T=6x12/6=12) > @ A24p P L F 0 & 5 10000 £ ~ o &

L g2 i 1245 E (N=12) F-HELRL 2 BEL R (FwW, =w,=0=w,=1/12)> 7

FE-HHAFEEDN] i‘é pedodF L 4 % H P 4 vk Performance (T K=1) -

‘1*1

FEh e E Ay Ry2 it B 2t o™
Lh=12,00,11 (% 1#H 32 % 118 ): R=1%
2.h=12 (F&his- P ):

=1%+ Max O%szh x Portfolio, —10%,0

(T A% =1% > D% =10% > PR% = 60%4} & p¥ & % > 223+ 5 & bl )
AR -2 P FTEEE TR EEBRR TR (Tw, =w,=0=w,=1/12)-

1. @B L 2 e R 4o

i | Hxp & @ T BLS DOW SBC VZ BMY MO US | GE HPQ PFE KO US | JNJ

h o T B% | US US US US US US US US US US

WG

BEE

P

BHANG Sdedop TE G R
0 ‘ 1997/3/31 | ‘ 37.02 | 21.06 | 26.63 | 2625 ‘ 3038 | 28.08 ‘ 38.04 | 16.54 ‘ 20.83 ‘ 14.02 ‘ 55.75 | 26.44
FoWPEnT yEp R E R R

1 1997/9/30 | 1997/9/23 | 47.37 23.78 30.25 30.31 39.69 38.9 42.25 23.04 27.51 20.67 59.75 29.63
2 1998/3/31 | 1998/3/24 | 71.65 325 31.58 46 52.41 50.8 43.75 27.54 24.78 31.79 76 36.94
3 1998/9/30 | 1998/9/23 | 63.16 37.59 28.33 42.5 46.69 47.56 47.25 28.02 20.95 355 58 39.72
4 1999/3/31 | 1999/3/24 | 85.78 41 30.46 49.63 52.44 55.68 40.88 35.58 26.27 46.04 65.38 45.34
5 1999/9/30 | 1999/9/23 | 67.57 43.5 36.94 48.56 65.13 66.09 345 38.92 36.83 35.63 50.94 45.56
6 2000/3/31 | 2000/3/24 | 93.55 44.69 36.13 43 59.5 52.35 19.81 53.02 55.55 34.88 47 36.13
7 2000/10/2 | 2000/9/22 | 47.37 38.31 24.94 47.94 43.44 55.26 27.63 5731 52.09 44.31 52.88 47.94
8 2001/4/2 | 2001/3/23 | 33.95 38.55 31.07 41.86 46.95 53.82 43.4 39.99 31.17 37.53 455 44.11
9 2001/10/1 | 2001/9/21 | 34.04 40.2 29.76 44.25 50.65 51 46.68 313 14.96 35.8 46.8 52.24
10 2002/4/1 | 2002/3/21 324 37.42 33.11 38.63 47.03 40.6 53.31 37.45 18.5 40.15 50.4 64.8
11 2002/9/30 | 2002/9/23 | 25.12 21.83 28.79 22.71 29.71 24.24 43.15 26.4 12.88 28.64 47 52.85
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‘ 2003/3/31 | 2003/3/24 ‘ 16.63 | 21.85 | 28.58 | 2093 ‘ 35.85 ‘ 21.46 ‘ 33.59 | 26.73 ‘ 16.55 ‘ 30.99 ‘ 4091 | 56.75 |

2. RMRE BT HE BT L FonheT

# [T BLS DOW SBC VZ BMY US | MO US | GE HPQ US | PFE KO US | JNJ KFes
# | US US US US US US US N o
h Portfolion
1 27.96% | 12.92% | 13.59% | 15.47% 30.65% 38.53% 11.07% 39.30% 32.07% Q 47.43% 7.17% | 12.07% 24.02%
2 93.54% @ 54.32% | 18.59% | 75.24% 72.51% 80.91% 15.01% 66.51% 18.96% | 47.43% 36.32% | 39.71% 51.59%
3 93.54% R 78.49% 6.38% | 61.90% 53.69% 69.37% 24.21% 69.41% 0.58% | 47.43% 4.04% | 50.23% 46.61%
4 93.54% | 78.49% | 14.38% | 89.07% 72.61% 98.29% 747% § 115.11% 26.12% | 47.43% 17.27% | 71.48% 60.94%
5 93.54% | 78.49% | 38.72% | 84.99% | 114.38% Q| 135.36% -9.31% | 115.11% 76.81% | 47.43% -8.63% | 72.31% 69.93%
6 93.54% | 78.49% | 35.67% | 63.81% 95.85% | 135.36% | -47.92% | 115.11% Q 166.68% § 47.43% | -15.70% | 36.65% 67.08%
7 93.54% | 78.49% -6.35% Q 82.63% 42.99% | 135.36% | -27.37% | 115.11% | 166.68% | 47.43% -5.15% | 81.32% 67.06%
8 93.54% | 78.49% | 16.67% | 82.63% 54.54% | 135.36% 14.09% | 115.11% | 166.68% | 47.43% | -18.39% Q 66.83% 71.08%
9 93.54% | 78.49% 11.75% | 82.63% 66.72% f 135.36% 22.71% | 115.11% | 166.68% | 47.43% | -16.05% | 66.83% 72.60%
10 | 93.54% | 78.49% | 24.33% | 82.63% 66.72% | 135.36% 40.14% f 115.11% | 166.68% | 47.43% -9.60% | 66.83% 75.64%
11 93.54% | 78.49% 8.11% J 82.63% 66.72% | 135.36% 40.14% | 115.11% | 166.68% | 47.43% | -15.70% | 66.83% 73.78%
12 93.54% | 78.49% 8.11% | 82.63% 66.72% | 135.36% 40.14% | 115.11% | 166.68% | 47.43% QR -26.62% R 66.83% 72.87%
EWRE BT RPN T
5148

TUS : 47.37+37.02—1=27.96% » BLS US : 23.78+21.06—1=12.92% > - >
INJUS : 29.63+26.44—1=12.07%
12 #9% & 2. §»c0t PFEUS : 47.43%3%.% > #& PFEUS 11 & & #) 2§ »c4f 2 5 47.43%
FF 2 & 4z Portfolio; = (27.96% + 12.92% + - + 12.07% ) + 12 = 24.02%
528
TUS : 71.65+37.02—1=93.54% » BLS US : 32.50+21.06—1=54.32% > - >
INJUS * 36.94+26.44—1=39.71%
“ﬁ% PFEUS ¢t 2. 11 #f% & 2 202 TUS 1 93.54%% % > #&x TUS 1118 & 8 2. F»idf 2.5 93.54%
FF 2 & 4 sz Portfolio, = (93.54% + 54.32% + - + 39.71% ) + 12 =51.59%
%38
TUS: @ & % 5 93.54% > BLSUS : 37.59+21.06—1=78.49% > 0 I »
INJUS : 39.72+26.44—1=50.23%
“ﬁ% PFEUS %2 TUS *“ 2 10 % & 2§22 BLSUS:78.49%% % > #& BLSUS {3 & # 2
Foeyl i 78.49%

“ﬁ% KOUS * » HARRE 2 o 48 %> &8 KOUS : 40.91+55.75—1=-26.62%
FF 2 & 4 vz Portfoliol2 = (193.54% + 78.49% + - + 66.83% ) + 12 =72.87%
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3. EPEE
B

o A e

i

WEE AP E A AT

=424 p ix;l ’}ﬂmx}: B 10000 # ~ > EH T E A fedeT
1% (& & pFre g > B30 ah)

Je & A~ pe=10000 £ ~ x 1% = 100 % ~

¥ 128 A E A e F =1%+tMax(60%x%[24.02%+51.59%+1 +72.87%]+12-10%,0)

= 1%+Max {60%x62.77%-10%,0} = 1%+27.66%=28.66%

Je F » Fe=10000 % ~ x28.66% = 2,866 % ~

# ¥ Basket;;=Max

H
N

FiH

Index,,

Index;,

[§olam ]

B3k 1997 &3 7 31 p Ak~ 6 EH (H=6) %3 F %2 4z40p » Hid

P % n '@#ﬂﬁ’i

?kﬁﬂﬂf%ﬁﬁéﬁﬂﬁﬁi%é@@ﬂ+MMﬂﬂf

Basket. . —100

Index, ,

0 Index; | 3 Index;
' Index, ’Ina’exo’2 o

Index,

} {Basket, 1, Basket, , ..., Basket, 1,} x100

CHRAFL PR (E)-
LR 11 X

PERS jRRFHETELRE
P EYERKk BAREKE
DA B BRI FAAR P AR R Z B L - B2 3 blde 2002/1/15 G %

M»
I|

2 dpdc e

HAGF SAdsp o RIS - B2 HF L 2002/1/15 3
B 5 2002/4/15 %

UFEFEp o F2
¥

2002/4/15 > % = #p2_ 4
T 2002/7/15 > r1ptdpde o e E - B2 Hav 2 A F AL
BHAFAFEpFNGT RS- BHAFEYE
S¥EP G Al f e g2 o gl T RAR
RER S AS SN FOPOEIERS TE F
P88 k2 feidpd e

L2 di#ct 3 B(N=3);

ﬁﬁéﬁiﬁ&%ﬁ:%ﬁ&(%bw’%m&ﬁﬁﬁ&ﬁ%&m’%m4&%ﬁﬁmmokﬁﬂ
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T

Pt E S 100 F & Azde p 4o dp B (Baskety;) 5 100 0 %225 5 60% 5 6 & FH iFE A T

35 0% @ Gdpd2 L AR B R|TE dpfiche T
k _
4~ /8 & S&P 500 4p # | Dow Jones EURO | Citigroup Basketi. Basket.. Z W. x w
J
= 100
1
Py STOXX 50 Price | US !
4h #* Government
Bond 4p %<
1997/3/31 757.12 302.5951 2137.28 100 100
1997/6/30 885.14 3129138 2398.41 116.91 112.22 15.97
1997/9/30 947.28 323.4925 2581.36 125.12 120.78 24.25
1997/12/31 970.43 334.4197 2531.99 128.17 118.47 26.23
1998/3/31 1101.75 339.5016 3153.32 147.54 145.52 47.14
1998/6/30 1133.84 348.4819 3406.82 159.4 149.76 57.47
1998/9/30 1017.01 368.4095 2670.97 134.33 124.97 32.46
1998/12/31 1229.23 367.8765 3342.32 162.36 156.38 61.16
1999/3/31 1286.37 362.1994 3559.86 169.9 166.56 69.23
1999/6/30 1372.71 358.8799 3788.66 181.31 177.27 80.5
1999/9/30 1282.71 361.439 3669.71 171.7 169.42 71.24
1999/12/31 1469.25 358.8676 4904.46 229.47 194.06 122.39
2000/3/31 1498.58 372.3492 5249.55 245.62 197.93 136.08
2000/6/30 1454.6 378.0756 5145.35 240.74 192.12 131.02
2000/9/30 1436.51 387.8425 4915.18 229.97 189.73 121.92
2000/12/31 1320.28 407.2527 4772.39 223.29 174.38 113.51
2001/3/31 1160.33 416.7911 4185 195.81 153.26 87.3
2001/6/30 1224 .42 415.1941 4243 91 198.57 161.72 91.2
2001/9/30 1040.94 437.9062 3296.66 154.25 144.72 52.34
2001/12/31 1148.08 434.6658 3806.13 178.08 151.64 72.79
2002/3/31 1147.39 430.8068 3784.05 177.05 151.55 71.95
2002/6/30 989.82 450.1662 3133.39 148.77 146.61 48.34
2002/9/30 815.28 483.1682 2204.39 159.67 107.68 49.27
2002/12/31 879.82 485.2583 2386.41 160.37 116.21 51.54
2003/3/31 848.18 489.9896 2036.86 161.93 112.03 51.95
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SLERS ST R TES P T ST

)

EE Basket, , = Max| 0, 885'14,312'9138,2398'41 x100=116.91
’ 757.12°302.5951 2137.28

312.9138 2398.41

Basket, , = Max| 0, , x100=112.22
’ 302.5951°2137.28
2 Basket, , —100
ZWjx*=805°§,x16.91+20%x12.22=15.97

Jj=1

o



—

947.28 323.4925 2581.36
"757.12°302.5951°2137.28
,3234925’258L36 100 = 120,78
302.5951°2137.28
2 Basket, . —100
S x
OJ =1 100

Basket, | = Max(O jx 100=125.12

Basket, , = Max[O

=80%x25.124+20%x20.78 = 24.25

848.18 489.9896 2036.86
"757.12°302.5951°2137.28

Basket,,, = Max| 0, 848.18 ’ 2036.86
’ 757.12 2137.28
Basket,, ; —100

2
DI X = 80%x 61.93+ 20%x120.03 = 51.95

$o Lo Basket,, :Max[O

jx100=161.93

jxlOO =112.03

RF et falied £ 55 0 1(4x6)(15.97+24.25+7 +51.59)=70.30%
BHAFEIIW R (2002331) 2w gt (RHEAF S IHEE &)
= A £ 100 % < x[1+Max(60% x70.30%, 0%)]

= K £ 100 %< x142.18%=142.18 % ~

CEDPE TS TEE
BB EEG E = AP LR FHRAOGE S B E - PP R BRSNS R F

el Fh g = b p 21 FTHRDEE x Fh P2 jeg Ay
He? > ¥h H2 @ »fF (Rh) 235 25840 ¢

B, = Minl Max| (A, % + PR, %% Portfalio, |¥—— Flaor, % . Cap, %
h=1 P (F% - &) : " -
h= 2,3, ST (s =2 g
. f':L’.'.'L'[BPl,ER pnBP, Ia EE, -
(1) % z L] (rys-mRyIin- BEHPHPT > 2 FEIRR 2R 2
R_!! = Jl-Il'.i:":-.":"L‘T.‘n.': [:I.l;; * + PR, D:IX Port l“ |l1" ,I‘-°< ::IIJ:‘-"_!! % :.- ':I'I'I'-:'il Dﬂ:
4 Vb 2 A o 2y 14 . L--!E
#, LR (PN l%\ ﬂ}v‘_i,) DR " - 4 .
Al R D T = ge] ':7_ T . ) B
()  MHERLER BB 2B g (s i - MmO R S REDD A
no_ tmLibor ™"
2 BB A MR R "

CrBRLE D BRREK W E R - BRESD RGO R EO RIS E A RSFR
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Dn
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Barriern -

ADx%

start

tmLibor ,

$h # 2 3 F 4 »x (Portfolio ,

BHAUGLPFEPHE ST =H X m o
Aﬁlw*7ﬂﬁ(ﬂ&)

- &R 2 P#com=12/tm °
FoPRF2 P (BB EAGERAT Tl B ~3 B 6 B
£12 B2 )

Bdp p SHAIF SAsdepAe A B0 A - H2BW bde BRI B S
- # (tm=6) > @ 2003/7/3 3 % A S Azdep o BB - W2 R 5 2003/7/3 1
2004/1/3 > % = B2 HF 52004/1/3 22004/7/3 > % = #p 2 & F 52004/7/3 2
2005/1/3 » raptagde s R R - W2 WA 2 HAFEBEAFEF FP - > F2E
SRAGEFEFIPFRMFREI - BHAGFEF Ep -

FoBRW (h=1) Gdpp SHAFIALLp 25 -DHADT BYED (7)) 2

FopEY (h=2) Gdpp $-PHATI BFEP LD (TE-REHH A Y
PIOAIF-HIATI BFED (7) 29F 5=2RB2Y (h=3) fdpp & =

PRHT BYEPRP (T -RBIP AL LIS 2HYXHT BYEP (F)
2_HPRE S 4R o
dx:%ﬁig*] f% X3 5h i %gﬂzig # > @ BPo & A, *f;ﬂ' 'F' A2 4 1§ o

P Sl G RHAG A BT AP BT 2 TP E G
ShBEZDHEFP > 75 GREPEFTHFNFER S S22 EPH-

Fh By H P o g4 50% &1 5 R L% B Barriern N 2 p $icf 35 o a‘ﬁ#‘r.—“}'li?"
T i sLibor 15 (#3chk £455 415 ) SOMS I (A2 I HgA1F) -

e REAF I
$hoEBEDLPFRELHER > 05 4 LR PAUF IR AP AT 2
EFEPL LG -

R L F o ANBHAFEM G AP EBRY S RTRPE G -

Jh SR EAHAIFE G H o 0 Sh D WA T B E PGt DB

&% wl2 Libor (#h3chk $4785 705 ) 5 blde > BRRBHAGF SR 5 % A

BmLibor " ki Sh B4 B BY £p 23R E bk RIS
6mLibor ;" HShB P BY £ 2687 £~ Gk £4745 715 12nLibor ) start

I FhBHam - B EP 21267 2 A G5E FATRTS

ot AN _{ Underlying" — Undertying”
Fortfolio, = W s Max| Min| — .lIC.‘clq} .
=1 [ Linderlying,

2L F N e L : : "I -
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e N : @z Ehip#co

W' g GRS Bt gE o

Underlying,,  %n Bifcne $h BH A#T BFEP (TR REDHD X) 2 el i@
Underlying,, © %1 Bt 3] f Sdsdep 2 ek @ o
UG% : Hh B ke e EA R F L.
UFw% : %h #pF% Rz e E AL F T
o BRAGEYED GRS HEUFE TR B R R R LY £ o
[§om ]

B 1996 # 19 19 548~ 6P (H=6) B3 % 244> p » A4 F 447100 ~ 5 B2 % = 30 &4 2
10 & 3 2 # 41 %5 (30Y CMS 2 10Y CMS) » BPy=1 > | & fe§ A fie 2 32§ 2 58 4T

¥ 1 EjTE A Rl—Mln{Max(IZ%x% 10%), ©%}

(* A;=12,PR=0, Floor;=10, Cap;=c0,D; 3 % 1 & p > #7F BHAFEF Epcd 25 1&#p > 30Y
CMS-10Y CMS % %(0.2%, %) 2. P #&)
$2EREARI R, h=2

d2
(1) % Max(BP,, BP,) <BP, > # R,= Min{ Max(l2%x§ , 0%), 0%}

(" A, = 12, PR,=0, Floor,=0, Cap,= 0, D, 5 % 2 & p » %7 S35 § £ #d, 3 % 2 & ) 230Y CMS-10Y
CMS §% #(0.2%, %) 2 p #i)
(2) % Max(BP,, BP,) = BP, > #| R,= 12mLIBOR,

$3& (5) Mg ErfF Ry 3=h=6

dh
(1) # Max(BP, BP,,..., BP, ;) <BP, » B R,=Min{ Max(12% XE , Ry1), ©% }

(% Ay =12, PRy=0, Floory=Ry,;, Cap=0, D, & % h & p > #77 .f‘:;%’fﬁ_ﬂ'] BEYEP B 5% haEp S 30Y
CMS-10Y CMS % %(0.2%, o0%) M 2= p #c)

(2) % Max(BP,, BP,,..., BP,,) = BP, B| R,= 12mLIBOR,
e e L 5 0%

30Y CMS-10Y CMS # & % £(0.2%, %) 2 P 8o e ™ 4

Eg: )
(h) R dh Dh
1 1996/1/1~1996/12/31 220 274
2 1997/1/1~1997/12/31 148 274
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3 1998/1/1~1998/12/31 138 276
4 1999/1/1~1999/12/31 138 273
5 2000/1/1~2000/12/31 0 275
6 2001/1/1~2001/12/31 274 276

Bt R E - LB 2 15 R 2% B Barrier, 22 A S X RBH AR 2 § 2 BP 4T

F
() AR BP:
1 1996/1/1~1996/12/31 0.93
2 1997/1/1~1997/12/31 0.96
3 1998/1/1~1998/12/31 1.00
4 1999/1/1~1999/12/31 0.9
5 2000/1/1~2000/12/31 1.00
6 2001/1/1~2001/12/31 1.01
FERP

dl 220
% 1 £ > h=1 > Rj=Min{ Max(12% x Dl 10%), 0% }= Min{Max(12%x X7h 10%), 0%}

= Min{Max(9.63%,10%), 0%}=10%  #fc ¥ 4 iz =100 = x 10% = 10 =
% 2# > h=2> ¥ Max(BP,)<BP;, Max(0.93)=0.96 < 1.00

d2
# Ry = Min{ Max(12% x Do 0%), 0%}

148
= Min{Max(12%x 7R 0%), ©%} = Min(6.48%, ©%) = 6.48% o

Yo & A fe =100 * x 6.48% = 6.48 =
% 3 # > h=3> ® Max(BP,, BP,) <BP,, Max(0.93,0.96) = 0.96 < 1.00

d3
# Ry= Min{ Max(12% x D3’ R,%), 0%}

Min{Max(12% 138 Ro%), 0%}
= Min ax 0X 5 0), 0
276"

= Min{Max(6%, 6.48%), %%} = 6.48% ©

Yo A fie =100 = X 6.48% = 6.48 <

% 4% > h=4 > ¥ Max(BP,, BP,, BP;) = BP,, Max(0.93,0.96, 1.00)=1.00 = 1.00

% Ry= 12mLIBOR,

% 5# > h=5> ® Max(BP,, BP,, BP;, BP;) = BP,, Max(0.93,0.96, 1.00, 0.99)=1.00 = 1.00
% Rs= 12mLIBOR;

% 6 & > h=6 > * Max(BP,, BP,, BPs, BP,, BPs) = BP,,

Max(0.93, 0.96, 1.00, 0.99, 1.00) = 1.00 = 1.00
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CHRBHAFEL AL x BEAFIBRD D2 EF 2 ESUpNAV + RHEAG 5 94
#BNAV0 X B4R % @ 5§ &5 %2 FR%

FHTERLE]l X 5 DRLIEEFESSEAFIET P BHRAFEL A E0C% °
% ¥ CPPI (Constant Proportion Portfolio Insurance 3 B %" G4k F e & %% ) 2 3 (TH5 - #pi

PRl i rgmiva figule FAes - AhwpPEFAE (Thilihafz e
) V- HahePEFAEL (NFXFSSPRIFSZIAMFTAZ L) o

FHLGUFTALENPRTE FMSREEREGET A @@i“wﬂ%’vﬁﬁﬁh%ﬁ
FTAELORE F2ZFRGPBTALEERRIE M ENGIRENRGETALRLS  ER
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AW FFER R EAE > RLABELGEEELGET AR 2 v b AR E
A E B FESIZ P o

BRI A b R BRI 5Kk0%  ZERS 3 LB Y% b G BAEA FATEI00%RE »
DA G S AR FRAFRR BT ALY BB ANV E RS RET AR L 2

Rk ARk % = (1— %%k NAV, ) X {ffe e & ik b e b vt Gl A4 > 2

SR kAT RR LT A

C% @ %1 2R iid ¥ 8 HAFFHFT P AL S HAF S 2~ £0C% Ci%¢f3> & 4o ™ :

NAV, N
— ¥ %. jfloor
NAV,

C, % = B%x MAX |

NAVena: >33 GFEEPp2EE
Muczigﬁyéfgm,%*%ﬂé*apﬂa R TR L A
SUPNAV: @ p B3l $ 222 p X BP9 1F 2 E? 2 5L &

P% : & HpEe 4 St

X% & E SRR TR

R% @ S g kg $2 5 PREAGFERY 5 EFNAV g (24 NAV v $2)
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Yt% & pe 4 PR p

k%: ALk BAER

ko% @ #ih'hkBR

ki% @ bk BRA

ki% = (1— %4 kit NAV: ) X fifeictier 2 k% 7 @4c@k % > £40B0 1 k%5 2 b % & b
feR o BY RAOREL ERRET AR

Floor : ##H{Eenfdgfdz T 22 |3 F 2 FIE

"EgpiicES ) (C%) >~ TEHYEKERRTRMS , (X%) > THHGFE ERF RIGLE
F, R%) ~ TEgRLfavF, (P%) ~ TEHRIFPERPFS, (Y%) > TR bk ERE

EQJ( )\"ﬂ&ﬁb&?fif_@ e F&uﬁr},«g Eé\J“&ilﬁ’—m X2 2 fFm 3o
DREAFERT 2L A RS g o

(#omp ]

B 1998267 30p 545~ 6& W BHAUG LHF P o Hip %2 b &3 F A %% HFRX Global Hedge Fund

Index> & b '3 F A ERFAHE LG Az p REFEZ100% o5 2 243G 2R FERMF < 2110%
(Y%) #-pdped el st 5 (P%) 250% @H b mEFB#ATHRMS (X%) 510% $HG % Ed
BARGEE S (R%) 580% & ## x SHalf $xE (NAV: ) 4o ¢

A P (NAY, )

1998/06/30 100

1999/06/30 109.30
2000/06/30 126.52
2001/06/29 131.15
2002/06/29 130.3
2003/06/30 132 8
2004/06/29 135

% 150% x MAX (109.30+100 — 110%>0) =0
:50% x MAX (126.52+100 — 110% > 0) =8. 26%
% 150% x MAX (131.15+100 — 110% > 0) =10.58% (10.575%® #1 » T | BB T

>
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~

% 1 50% x MAX (130.3+100 — 110% > 0) =10. 15%

FIERLTESFS 000 x MAX (132.8+100 — 110% > 0) =11.4%

FEfRLITEF S 500 x MAX (135+100 — 110% - 0) =12.5%

7#$1998/06/30 1 2004/06/29 2 v A F S HHE BT R kg - 12 EZ B HAFFEEHS 5
2001/09/25 2.140.2 % ~ > @} BHA G 5B p 2004/06/29 AELI30 2 & ot BRI SR FE
% @ =MAX (100 x (1+10%) > 100 x 135+100 > 100 x 140.2+100 x 80%) =135 % =~

L

L

stk

(t2) Brzfgas:
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FFEHRNEFTALZEGT A ( Active Asset) 2 2L 5 F & ( Cash Asset) 2 4v %% > 2 CPPI (Constant
Proportion Portfolio Insurance) % il_x?éi’ TR BREL SRS HIENT 2 TIPP (Time Invariant
Portfolio Protection)d% (T4-5% » :#* & 7 2 AEFTARIEDNRTZHET P& Ga LK 2 B -
AP h%eFARAE2Z 28 JME%@%#}EE, iﬁﬁi’ AP ARG T A MR BB IT A LR

WAL P o
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B RIARR R TAGRE N L A B EAER GTAL AL G FART b f}%l%ﬁta CPPL_ i i
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B iR B t=Max {80%xk FTHEE €0 B MREEE -1} > HP tZTH P 02t =0 kA
EEE 10000 Pldzde B IRHEEE L 0.800 0 B IRFEE B2 B BHEWP 4oT

¥t 0 1 2 3 4 5
HFHenE &t 1.000 | 1.050 | 1200 | 1.150 | 1.100 | 0.960
8096x4 T Hh-ci% & t(B) 0.800 | 0.840 | 0960 | 0920 | 0.880 | 0.768
SRR E t-1(C) 0 0.800 | 0.840 | 0960 | 0.960 | 0.960

B R#E @ t=Max {B>C} | 0800 | 0.840 | 0960 | 0960 | 0960 | 0.960

[ op = ]
PR B?»‘i%)’l'%f%m,a w5 1.300°F & — ;3‘—1% P2 MiEEEEL 1100 » H A iR Ez 8 BHmp

G L
F Ot p S S+1 S+2 S+3 S+4 S+5
FFHRPEE ¢t 1.300 1.400 1.330 1.360 1.420 1.390
8090x4k 7 i & t(B) 1.040 1.120 1.064 1.088 1.136 1.112
B EE t-1(C) 1.100 1.100 1.120 1.120 1.120 1.136
B MR EE t=Max {B> C} 1.100 1.120 1.120 1.120 1.136 1.136
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He

Sh¥pz i@ rmd (Ry) 238 25840

Lh=lp (*%-H): R, = Min{Max[(Ah%+ PR, % x Portfolioh)x—h,Floorh%},Caph %}

h
2.h=23,...... TR (-8 % i)
h-1
@) ?ZRi <Ry oot (FRAFBIL -2 fcF A3 P ARF S Ruge)
i=1
d h-1
Al R, = Min Max{(Ah % + PR,,% x Portfolio, )x D—’;,Floorh %},Caph %, Rmrget - ZRi
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Bk 1997 &£ 81 8 p S r 6 £ (H=6) SHIG 52 4hep > Adde p HFHROH E 5 10000 £ ~ > Hid g
\*%mp 5L E (N=5) %2 HFH»%s 5L 0E2 dwTid( W, =W2h=...=W5" =1/5)° @ BH#3F

K006 B0 5 - (T 4,=6 5 £ B Hm=12/6=2> F X H P59 8 T=6x12/6=12) £ & h P fc § A % Ry 2

ABfe 2 2 e

d
1 $ 192 fcf AR, = Min{Max|:(3% +150% x Portfolio,, ) x Fh,O%},m%}

h

2. %2 E gz e FApSE o Th = 2,3,4, -, 12 pF

(1) FRAFED 5 - P2 e Afed |00 B E 30%

d -1
R, = Min{Mm{(B% +150% x Portfolio, ) x -, %},10%,30% - ZR}
i=1
h

, . L o 6mLibor ™"
() FRMIP- W2 fei mpede <8R0 RHFPF 0 R = ——

( Ap%=3% > PRi%=150% > Floor,%=0% * Capn%=10% > @ Riurger=30% > %% Sl & pFe iz >
aPEam)

3. 4\1&',%?%3,_1 e T 4

AR LT E R P EEMF 30%2 P Hk| 1~3 | 4~5 6 7 8 9 10 11 12

sergfe L 5 (AD%) 0% | 2% | 3% | 4% | 5% | 6% | 7% | 8% | 9%

4. el o
FRBHAFIRTOF AL B L Fepr > PPRYRRAG X310 p 4o 8% (¥ EDr%=8% ) -
MR Z T ESE F L 50% 0 TG -20% (rUucC,%=50% » UF,%=-20%) -

s 1

Bt B R 4R 6 B 7 #p 2 £ & Libor 15 (6mLibor) > 2 & - BB 2 R FH B Barriery 4o

H#ch R Z_% & Barriery
1 0%~5.75%
0%~5.75%
0%~5.75%
0%~5.75%
0%~6.25%

Q|| WD
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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%
Rliasp B2 & =10000 % ~ > & FH2 e F A fed SefBfed £33 B 40T !

- WA (1997/8/8~1998/2/9) h=1

(1). 325 £ B2 0 i beoT 4

TUS | DOW US | MRK US | VZUS | BLS US

FHAIG Fdedep 1997/8/8 2 jcif 8| 4293 | 31.04 46.76 36.59 | 23.00
55.72 4644 | 31.13

4

5188 A 1998/2/9 %7 B G X ¥ Ep 1998/2/2 2 jx# & | 66.68 | 31.50
1=

Rl % 1835 F % 2% Portfolion =

55.72
Max) Min| @—1 50% |,-20% | + Max] Min 31'50—1,50% ,-20% | + Max) Min -1,50% |,-20%
42.93 31.04 46.76
46.44 31.13
+ Max| Min -1,50% [,-20% |+ Max| Min -1,50% |,-20%
36.59 23.00

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

). Bk % - BB (1997/8/8~1998/2/2) » “i4 thichk £47 45154+ 2 § £ p#ki: 123 p (D1)>
v 19 6mLibor AR T B 0%~5.75% ) 2 p b5 20 p (di)e

@B). FEA) > Q% 192 fc ¥ A

d, 20
R, = Min{Max{@% +150% x Portfolio; )x —- o 0%} 10%} = Min{Max[(s% +150% x 26.58% ) e ,0%},10%}

1
= Min{Max[6.97%,0%],10% | =6.97%

J & 4~ pe=10000 £ ~ x 6.97% =697 ¥ ~

2. W E-HPEF (1998/2/9~1998/8/10)  h=2
(1). BEZOSAMEZ BB R 4oT 4 ¢

TUS| DOW US | MRK US | VZUS | BLS US

BHAG FAdsp 1997/8/8 2 fedz 42.93|  31.04 46.76 36.59 | 23.00
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288 % 1998/8/10 % T B HHEAIGH 54 ¥ p 1998/8/3 2 4x¥ #|63.16| 30.23 57.50 46.63 | 34.72

Al % 2 8 3 F 5 »x Portfoliop =

57.50
= x {Max{M1 63 ;g -1, 50%], 20%} + Max{M 30 32 -1, SO%J, 20%} + Ma{Mi —-1, 50%),—20%:‘

46.76
[ 46.63 -~ (34.72
+ Max Mzn( -1, 50%),—20% + Max Mzn( -1, 50%),—20%
36.59 23.00

x [47.12% + (= 2.61% ) + 22.97% + 27.44% + 50.00% | =28.98%

gl | =

(2). Bk 8 - R (1998/2/3~1998/8/3)» #i4 hiich £47 5154 5 B2 § £ p#i 126 p (Do) > 2
H ¢ 6mLibor ¥ R TF B 0%~5.75% M 2 p #c&3-5 107 p (do)

B). FL1) > Q% 2P 2 e F A
FIRAE D - W2 AP =Ri=6.97% + A4 P AR 30% -

WfcE A i

d
R, = Min{Mux{(S% +150%x Portfolio, )XD—Z ,O%}JO%,BO% - 6.97%}
2

- Min{Max[@% +150% x 28.98% ) x ,o%},10%,23.03%} = Min{ Max[39.46%,0% ],10%,23.03% } =10%

Jz & A~ pe=10000 £ ~ x 10% =1000 % ~

3. S Z B (1998/8/10~1999/2/8) h=3
(1). B3K3%5 2 ML 2 Wi 84T &

TUS | DOW US | MRK US | VZUS | BLS US

SHAF FAdep 1997/8/8 2 fedi 8| 42.93 31.04 46.76 36.59 | 23.00

% 3 A1999/2/8 5 T BRHHAIG EF Fp 1999/2/1 2 4cd &) 9932 | 3027 69.54 59.50 | 4513

A% 3 F 5 x Portf01103—

69.54
lx Max| Mi &—1 50%,20% + Max| Mi M—l 50%,20% + Max) Mi ——1 50% |,-20%
5 42.93 31.04

59.50 . ( 45.13
-1, 50%),—20% + Max Mln( -1, 50%),—20%
59 23.00

+ Max Min(
36

x [50.00% + (~ 2.48% ) + 48.72% + 50.00% + 50.00% ] =39.25%

U‘I|H

(). Bk ¥ Z R (1998/8/4~1999/2/1) 7 “i3 thiych £475 IS5 4F 7 H2 4 % p i 126 p (D3) >
H ¢ 6mLibor % T E B 0%~5.75% M 2 p #ics 3+ 5 126 p (ds) -

(3) ﬁﬁ:@(l) (2)9{: 32 F /\ﬁ":‘:
AL - P2 AP =R+ Ro=16.97% » X A2 B R4 30% -
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EfeE A g

d
R, = Min{Max|:(3% +150% x Portfolio ) —3,0%},10%,30% - 16.97%}
D

3

126
= Min{Max[(B% +150% x 39.25% ) x 1—26,0%},10%,13.03%} = Min{ Max[61.88%,0% ],10%,13.03% } =10%

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

4, 5o PP (1999/2/8~1999/8/9)  h=4
(1). BR3%5 £ B2 0 B deT 4

TUS | DOW US | MRK US | VZUS | BLS US

SHAF FAdep 1997/8/8 2 fedk 8| 42.93 31.04 46.76 36.59 | 23.00

$AWW % 1999/8/9 % T BEHAN G ¥ £ P 1999/8/2 2 fcdF | 8200 | 4210 6377 | 65.00 | 49.63

Rl % 4 8 35 F % 2% Portfoliog=

63.77
= x < Max| Min 82.00 -1,50% [,-20% |+ Max| Min 4210 -1,50% [,-20% |+ Max| Min
42.93 31.04

46.76
. 65.00 [ 49.63
+ Max| Min| -1,50% |(,-20% |+ Max| Min -1,50% |,-20%
36.59 23.00

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

-1, 50%),—20%}

U‘I|H

(2). Bk & m LY (1999/2/2~1999/8/2) > 4 ek £ 51 F 4B H2 § L p s 126 p (Do) > =
H ¢ 6mLibor % T E B 0%~5.75% M 2. p #ics 355 126 p (dy) -

B FEM Q% 42 i ApSF

)-
] 1 3w - B2 WK =Ry + Ro+ R3=26.97% » A4z P &3 v & 30% »
=T P

fie 5
dy
R, = Min{ Max| (3% + 150% x Portfolioy ) x —,0% |,10%,30% - 26.97%
D,

126
- Min{Max[(i%% +150% x 44.40%) x —,0%},10%,3.03%} = Min{ Max[69.6%,0% |,10%,3.03% }=3.03%
126

Yo § » pe=10000 # ~ x 3.03% =303 % ~

4
5. PRI A2 FpF=Y R, =30% » ¢ it Hh4pp 30% -

i=1
L SWE U E P e F ARk d 0l 610 2 Libor J1F 3

L' Start
* R, :% h=5,6,7,8,09,10,11,12
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BRSSPI S 124w - By Ep 2 omLibor & p Fit4e™ £ ¢

¥ hip Pimz BEED Libor
5 1999/8/5 5.77%
6 2000/2/4 6.31%
7 2000/8/4 6.87%
8 2001/2/6 5.27%
9 2001/8/6 3.66%
10 2002/2/6 2.02%
11 2002/8/6 1.73%
12 2003/2/6 1.35%

§ 58 jcF A e (h=5) R, =6mLibor," +2=577% +2 =2.89%

Jz &~ fe=10000 £ ~ x 2.89% =289 # ~

6 ¥ Jc F & fe ¥ R, = 6mLibor,"" +2=6.31% +2 =3.16%

3

Jo F 4~ pe=10000 % ~ x 3.16% =316 % ~

78 fcF A e R, = 6mLibor,™" +2 =6.87% +2 =3.44%

3

Yo F ~ Fe=10000 # ~ x 3.44% =344 £ ~

§ 84 jc F A fe & R, = 6mLibor,"" +2 =5.27% +2 =2.64%

J &~ fe=10000 £ ~ x 2.64% =264 ¥ ~

k2

9 Jc ¥ A fe & R, = 6mLibor,"" +2 =3.66% +2 =1.83%

Jz &~ fe=10000 # ~ x 1.83% =183 # ~

% 10 4c ¥ & fe ¥ R, = 6mLibor," +2 =2.02% +2 =1.01%
fo ¥ A fe=10000 ¥ ~ x 1.01% =101 ¥ =
% 11 4c ¥ A fe ¥ R, = 6mLibor)" +2=173%+2 =0.87%

Yo F 4~ pe=10000 % ~ x 0.87% =87 ¥ ~

1

12 #pjc 5 e ¥ R, = 6mLibor)" +2 =135% +2 =0.68%
o F A~ e =10000 % ~x0.68% =68 % <
6. THAR 4L AFRF LS E A ED P ERIEF 30%2 Pl (K=4) B % 495§ 4 e 303 E SR -
S Fh e A S 2% > e ;ﬁs4c£%gb,@£€pf=10,000 3 Ax2%=200%~ o Hept Hm iy £3F o
fOFSHEAR A AW g Bl o EON AR XTI P A F R -
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B EEYE = Asde P AR FTHRDY B e F - Y RBREL SN A RE

gaiz LR Y E AR = ,L&r,p 3 i"?’}ﬂm’% wox % h¥z cF A,ﬁ:,
B BB e E At (Ry) 2355 2840

1.h=1p (F%-#): R, = Min{Max[(Ah% + PR, % x Portfolio, ) gh,Floorh%],Caph%}
h

2.h=23,...... TP (-2 0is):
(1) %ERZ <R (qﬁﬂﬁ%j— b - ﬁF?\‘i’t4 /"’\ﬁ & ']‘ —s’\p ’f#fﬁﬁ’”} Rtarget):

target
i=1

\ h-1
Bl R, = Min{Max{(Ah % + PR, % x Portfolio, )x g—h,Floorh %},Caph %, Ry ueger ~ 2 Rl}
i=1

h

sarget (7% FLIr-P2fEZR oo & At E b p RAR e nget) Bl R, _ tmLibor, sm/
m

2)?%&2R
i=1
@ % h 2 F §c (Portfolion) 3-8 25840
Portfolio;, =[X]CMS,, — B, % x[Y]CMSh
3. 4“5%?75:%; Fo: B3k % K#¥ 5 S f%‘i( A\ﬁ" _FI‘—’ Z 3] P ﬁr"‘é‘;ﬁm? Rta‘rgeif7 DR Rl f‘i{ A ﬁ"
T g e L% ADi% -
AFptp S F SRR ST IR A S BR L@ (PRFRELARSSHEIGR I P DAL PR
FPEE) Eﬂ‘*ﬁﬂﬂi*”ﬁﬂﬂ$°ﬂi£ﬁ%$E¢'ER$ﬁMin9ﬁ° Rp#h > § 405 4% e & % EDr% -

# T @ 2HAFSPFRYET=Hxm -

)

H @ 2HAGE2HF (£8)-
m P E-ER?2ZHE o m=12/t, -

tn 0 E- R e OO LG SRR TR A TR 3B 6B A2 )

B dp f SRR KA P AR b B0 L - B2 blhe s BRE 6
P o W (5,=6)0 A 2003/7/3 3 HAEAN ek p o RN~ BB
2003/7/3 & 2004/1/3 > % = #pz ¥ F 5 2004/1/3 = 2004/7/3 > % = &
2P/ 5 2004/7/3 3 2005/1/3 0 v p AL 5 R - g2 Wae 2 AT G
“Lﬁ_ﬂv fF. X o # pi s g f#_ﬂv 'F' X N ¥ppp gl - %’Fﬁ—i‘] f—%
A\ *i f#; B °
FhBEZY . %- ﬁf*ﬁﬂ (F=1) dpf SHING SAep 25 - W ABT BHEP (3) 297 ;
b A (h—Z) 1“# Ax- ﬂ}’ﬁ?a‘aﬁﬂ* 1]} y¥pup (TH- ﬁ&.ﬂ};g};%sa n )5:\,1.
B AT @ if’ (3) 2/ % A (3) fdpp %o PP ADT BY
¥pup (TrE: ﬁ%ﬂﬂ%”ﬂ)i;i PP RTT B Y iﬂ(a)7ﬂ@,u
A o
An%, Bn%, PRy%, Floory%, Capn% %1 4
Rurger © TR B ARAFFIS > 5 - WRHAF XA B2 ARE ) 4 20 Bk ?
THFWRP L G

&

) N

Bed AR WA EH AR AP BRI S RTRP

3 ja
o %%r

)

&
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Dyt % hBRBEHPEN > orF 2GS FE£p 2 p 8o

dp © % hB i rp Spreadhd F‘;TT}_'}' [ N BIZT’TIET;, f2p #E o

Spreud;“: X ]CMS]{ w Bh%X[Y]CMSd E ) r""Spread =[X]CMSd Bh%X[Y]CMSZ
[(XICMS;, AR LHEFIFAE N B S0 0w RBRI R R E P AR Ll
. X EH 2GS
[YICMS; - SEREEal FARH P i%"”g“%: hBsw s d By E£p 4Ry *#_;n] L TP
ﬁpi#ﬁr"f—r s Y<X XY #Hpara 5%4-*#‘1.]%%%;_{ kPR P
] é}»ﬁx:’bpg S }151%
Barrier, : % h A2 FIFREFE > 05 M GGG X PRALT & 2P B R
< %?‘;&,P’i 2+ + }}g,’%
2 Af#w],z i\muj X.'Iﬁp qjﬂ & o
[YICMS, : fa 2 #JISFHEI 35 28 hPHAFT RFED (TS hRZHD )
FH 2 BHAGF R Y B Y IS .
ADk% ¢ Sempe LS R HAG S P AL P EPERSTY 2 HFRP S
g
ED1% %E”ﬁffﬂi oot Al G SRR AP EPRIY T RTRM
tmLibor,™" - a‘g IR EI ISR F NS R YA B EPIRGL £ B Y
Al s 2 Libor (%3 ¥473% «f )3 blde o BRI S
BE R gyipor s g B WA B ED 2 3B E Sk R
T > emLibory ™ dp % h WA= “’i P2 6B %~ bk L4751
F o 1mLibor ™ 4p % h HHAH - BEFEP 2 12 B E X G £
e
b

°

ERHAFRSYED AR E TR FL £ o

[ vim ]
Bk 1997 # 8 7 1p a3 » 7#Y (H=7) BHAF 5244 p o dsde p 1 FTHRAHE S 10000 % ~ o @ B
AFE A2 B A - B (T ,=120 & & Eom=12/12=1 > & X9 @ 8P 8 T=7x12/12=7) £ % h £ »

ek Ry 3t 8 2 40T

W

A5 s ar 2 . ) d
LoF 1l fegmpeaR, = Mm{M”x[@% +100% x Portfolio, )XD_hfl%]JO%}
h
2$2$5”@1ké9ﬁ$’%hzzﬁA£ﬁjﬁ
1) FRABEI - P2 Jeg Afed [0 p W F 20% »

R, = Min{Mux[(7% +100% x Portfolio, )x ;—h,1%],10%,20% - z R}
’
(2 FRMIH- P2 feF A e XA E PP F o R =12mLibor,"
(% Au%=7% » PR;%=100% » Floor,%=1% > Capy%=10% >+ & Riugu=20% > 371 % ffcbd & pre bz > 223+ §
£ M)
FE -G RFEREFYPATT BREAFEIFEP 22710 £ 24115 ([10]CMS),) & 2 # 8 2 311
% ([2ICMSy) 2 £ & (% X=10 » Y=2 > B,%=100% ) «
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3. b ABEe L FAeT A
?’ﬁﬁﬁ—‘fa.é;$—‘§:’zii§' PSR S 20%2 ¥ |1~2|3~5| 6 | 7 | 8 | 9 |10 | 11 | 12
B s % (AD%) 0% | 2% | 3% | 4% | 5% | 6% | 7% | 8% | 9%

4. UL

FRAEAE SR TR AR LR P RAEAE S I P e 8% (T ED1%=8%) -

1. k& - gLz 2 [10]CMS), ~ [2]CMS), ~ 1% %% B Barrier, 2. T4 4e™ & > Bl & B F 2 B 4o

# #i ShpzhPip |[IFRLER HF o
HAp (#p & 5@ , [10]CMSy, [2]CMSy, ,

h SHAG 5y i p) Barriery Portfolion
1 1998/8/3 1998/7/27 09%~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 09%~2.00% 5.01% 2.68% 2.33%
6 2003/8/1 2003/7/25 09%~2.00% 4.60% 1.71% 2.89%
7 2004/8/2 2004/7/26 09%~2.00% 4.98% 3.16% 1.82%

PR
DR EEF S »z Portfolio; = [10]CMS; - [2]CMS1 = 6.03% - 5.85% = 0.18%

= 4k

PR 7
5 = ¥ 2 3 5 % 5 Portfolio, = [10]CMS, - [2]CMS; = 6.84% - 6.16% = 0.68%
5 = ¥ 2 3 % 5 Portfolio; = [10]CMS; - [2]CMSs = 7.23% - 7.07% = 0.16%

YT AR o

RIS FEG @ =10000 £ ~ > @ & 2 JeF Aft EaeT o

(1) * % - HHF (1997/8/1~1998/8/3) h=1
Bk ¥ - B (1997/8/1~1998/7/27) #3 B3l f ‘pzp#cs 257 B (D1) 0 & 2 ¢ [10]CMS
% [2]CMS 4 % Spread 5§ |5 2% B 0%~050% P 2 B ﬁzre 5245 p (dh) -

1P F A pF

d 245
R, = Min{Max{(T% +100% x Portfolio, )x—- 1 %},10%} - Min{Max[(T% +100% x 0.18% )x — ,1%}10%}
D 257

1

=Min { Max (6.84%,1% ),10% } = 6.84%
o ¥ A Fe=10,000 ¥ ~ x 6.84% = 684 % ~

Q) S E- W E (1998/8/3~1999/8/2) 5 h=2
Bk 8 o B (1998/7/28~1999/7/26) “+F HHA R X ¥ £ p 2 p i 260 p (D2) ¥ 4 ¢ [10]CMS
% [2]CMS £ % Spread it % 2% B 0%~0.75% ) 2 p #c& 355 248 P (do)
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FIAfIw- 2P F=Ri=684% > AATE P FRAFFF 20% > wc % 2 P 2 e & A fe ¥

~

260

d, 2-1 ) 248

R, = Ming Max| (7% +100% x Portfolio, ) x —=,1% |,10%,20% - 3. R, ¢ = Mind Max| (7% +100% x 0.68%) x—— 1% |,10%,13.16%

DZ i=1
=Min { Max (7.33%,1% ),10%, 13.16% } = 7.33%

J & 4~ pe=10,000 # ~ x 7.33% =733 £ ~

@) *E=HYE (1999/8/2~2000/8/1) > h=3
Bk % = R (1999/7/27~2000/7/25) “+F A G 5§ £ 0 2 p #3261 p (D) ¥ 2 ¢ [10]CMS
% [2]CMS £ % Spread 55 t-A41% 2% % B 0%~1.00 %] 2 P #5335 261 p (ds) °

FI AL - AP =R+ Ro=14.17% » A AZE P B4R 20% » 5 3 W 2 e ¥ A

~

4 , 261
R, = Min{ Max| (7% +100%x Portfolio, )x—= 1% |10%,20%- > R, b = Min{ Max{ (7% +100%x 0.16%) x — 1% |,10%,5.83%
D 261

=Min { Max (7.16%,1% ), 10%, 5.83% } = 5.83%

Jz & 4~ pe=10,000 # =~ x 5.83% =583 % ~

4) FIRAE T SW P E=NR =20% » ¢ i P AR 20% -
i=1 !

HEAWE I EE G e F Aed w112 % 0 2 Libor 11535 E
% R, =12mLibor™™ »h=4,5,6,7

BRFAPI 5 7H P45 - BF %P 2 12mLibor & p it 4™ £ ¢

% hE Him - Y ED Libor
4 2000/7/28 7.04%
5 2001/7/30 3.84%
6 2002/7/30 2.07%
7 2003/7/30 1.28%
Yl
¥ 44 E A F (h=4) R, =12mLibor,"" =7.04%
fo ¥ A fie =10000 ¥ ~ x 7.04% =704 % ~
% 59 e E A e (h=5) R, =12mLibor.™ = 3.84%
o ¥~ Fe=10000 ¥ = x 3.84% =384 % =~
% 6P cE A s (h=6) R, =12mLibor,™ =2.07%

o ¥ A~ Fe=10000 £ =~ x 2.07%=207 ¥ =~
¥ 74 E A F (h=7) R, =12mLibor,"" = 1.28%
o ¥ ~ Fe=10000 ¥ =~ x 1.28%=128 % =~

5) FFIE 3 L RACE AR E KT P RS 20% 2 Wik (K=3) B ¥ 3H L cE AR 583 £ A 0 ¥
g
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b oA 4 %

(+=)

B Bk B 2 T RO EX(IHFRER TR T)

g‘;.L

2% > 4G 4\:6%?’[6,3:,. &

A

VI

fed 25

£=10,000 £ ~x2%=

Pl f 505 3 me g empl o rt B AR X

200 £ & o HARpZ ) & 4B

FIH P EAEFFRL o

e LfeE =Asde B 2 TR ExaEE R E F(C))

=1C =X
j=2t0Y> C;=Max[R;xP,l]

R < Min) ABS Underlying (1)
! Underlying (t,)

He

(1) C, t 82 e
(2)X ﬁF'E'F—”I(p_} .
(4) IJ : é:]ﬁprﬂi«f‘]_%o

(5) Y: g Fiheg® @ -
(6) (t)4

FIiBERp o EbHa 3
Bl% 2003/1/10 53 FEes p
Fird LRz FEP

_1],ABS{

» PR

Underlying (t,)

%

2

*?

Underlying (1))

F’[E,
5 E]l]:;: —

b4

FPA & 3B - K
BB P L 2003/4/10 0 ript
EEEPRDREL T - FEp .

(7) Underlyingj(tl.) @Rty IS i BREP 2tk

Underlying ,(t;)

(8) yps| T8 )
Underlying (¢, ,)

[§ ol ]

e
(1)
(2)
(3)
(4)
(5)
(6)
(7) #
(8)
(9)

HFH @ 26D > LFRE
@ dp s B 500 45
BFER HRN 52~ TP 2
B EECE 5D 5%
B TR 0%
22 5 (P,) + 100%
15 (L) = 2%

2z 4p %< 937. 43
»p:@:}ﬂgwﬂ :

Y
%~

\v
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_q¢¥/$¥lﬁ%ﬂﬁ$%mmmﬁﬂwﬁ

p 5 2002%87 200p

WSS 100 % &

B

BEAE o

1) aBs Underlying (t,)
Underlying (1;)
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ZHE

U=
S

p
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BEER e 2B ¥3m 40 R c

BED BED BEP BEP ! !
2002/8/20~2003/8/20 899.72 837.1 919.73 1000.3 5%
2003/8/20~2004/8/20 950.2 1002.5 1133.2 1154.3 1.9% 2.0%
2004/8/20~2005/8/20 1120.2 1200.8 1345.4 1400.1 3.0% 3.0%
2005/8/20~2006/8/20 1158.1 1012.5 1113.9 1005.7 3.5% 3.5%
2006/8/20~2007/8/20 1123.6 1208.4 1413.59 1469.7 4.0% 4.0%
2007/8/20~2008/8/20 1506.92 1530 1577.88 1487.6 1.5% 2.0%

(e

RFfES
C, =5%
950.2

R, = Min{ ABS| —————1|, 4BS
1000.3

=1.9%

C, = Max{1.9% x100%,2%} = 2%

R, = Min aps| 1292 4| s
1154.3
=3%
C, = Max{3%x100%,2%} = 3%

0o

R, = Min{ABS[lS%'92 - 1},ABS[

1469.7
=1.5%
C, = Max{l.5% x100%,2%} = 2%

AP E=100 2 ~x(1+0%)=100 £ ~

(.L; ) :)‘;_L;ﬁ_;};\::

BYRERE = BHEUGERT P AT

WA MR L RS et E

Fpped g
ShH2pi =

1002.5

9502

1200.8
1120.2

FTERZBRPATRATTELSEED)

1530

1506.92

Rl

BHAGERT Y 2 X2

1] 4Bs|
1] aps|

G %2 A

11332
1002.5

13454
1200.8

e §h P2l 5 (Cp%)»5 s 823G 5.
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1|,ABS 1577'88—1 ,ABS
1530

AEX ¥h Hrpel

13454

1} ABS[MOO.I

£ x [IMAX(RF e s & & %,

F(Cy%)

1487.6
1577.8

ans 15221
I

i



I | Basket" — Basket® Basket" — Basket"  Basket". — Basket®,
P%x)" w, X Max — . T
| Bastket, Basket, Basket,,

k=1

. Floor »— D%

T @ S$HAUGLXEDAYE S T=H x m -

H @ BHIAFILEY -
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n‘v B f 2 53%(PC%=3%) > B BYPFRFEEFEFFE o584

(w,

8 Basket! — Basker?® Basfket — Basket®
—X Zﬂ.{m' ! - Lo - - = Floor ; —18.0%
6 i 1 Bastket, Basket, J
1
(Frw; =w, :"":W,g:g » P% =100% > D%=18.0% ° Floor=0%)
B4 BIRFTRE2EFPY R RE B2 LT H eGP F4oT 8
wi |spFet A3 nFesBlaRrFesclanFRs D[S pRTH®
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X > , R , 0%] =65%
100% 100% 100% 100%

(D& - k2 el =10,000 %~ x 3.0%=300 % =
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BEHeP2Z AL
AZQRF RO TRBEAUG S TS henfhip e A Ll 11 23 S~ IIL s A e dhlicif IV 2 R A&7 22 237 -

L dpdcy
AROF o HERTHROTREAG S @es TLAplly ) & 48 A RS 4t - B.ETF 4p et ~ C {U54p R4 2 D Sdp il > 38 /1 e
A i dp iR

(1DKOSPT (% # % & 434<) (Bloomberg : KOSPI Index)
a. A RPATE EEERAER R T L R R enT AT 0t i
b. %1980 # 1% 4p 5 &% (A% 5 100)-
(2)DJ Eurostoxx 50 Index (if 3 ® i 50 4p#c) (Bloomberg : SX5P Index)
d g 50+ XN e A e BT ol o 22dp it 1991 & 12 7 31 p 5 AW (% % 1000) °
(3)Nikkei 225 Index (P 35 225 4p#c) (Bloomberg : NKY Index)
a.d KA E S Y B 225 A ARG BT HRAA & o
b. % 1949 # 57 16 p 2 "L 5 A -
(4)S&P 500 Index (Bloomberg : SPX Index)
ad EAELG AAEDHE00L%NE - Gd P EAEIEGEEAL L o
b. iz 1941~1943 & 2 3@ 5 A8 (AH 2 10)-
(5)Nasdaq 100 Index (7r#rif s 100 #ﬁﬁz) (Bloomberg : NDQ Index)
a.d A% R NASDAQ # 4 2 + 4|24 & peaf e B T30%mEa & o
b1 1985 & 17 290 5 ¥ -
(6)Dow Jones Industrial Average (i 3 1 ?4‘:;;};]3;;) (Bloomberg : INDU Index)
a.d 30 FRAFLRFEFRAETLHEL & o
b. %% NYSE (=L 2 % #r) 5 15~20% 2 & o
(T)Nasdaq Composite Index (7r#fi s iz 4 4p #c) (Bloomberg : CCMP Index)
a. d 4248 5400 7 ¥ K Nasdaq # W2 R E 35 E4cfESMEa & o
b, 1971 # 2 % 5 p 2 dpdes AW (&A% % 100) -
(8)Dow Jones Grobal Titans 50 Index (:if 3§ il-ﬁfﬁii 50 :};,51:) (Bloomberg : DJGT Index)
a.d F 27 p DIGT-world index ® i & 233 @ x enb0 £ FLR T o
b1 1991 & 12 7 31 p 258 5 4% (A% 5 100)-
(9)S&P ASX 200 (%2 ¥ f & i 459<) (Bloomberg : AS51 Index)
a.d SPE RN AR A2 W 2004 FF 2P R A .
b & A3 &F(45%) ~ ~ ZHFA6)E F FHA1%)E 10~ 2% -
c.#dpded 1992 # 5% 29 p 2 i 5 AW -
(10)MSCI Singapore (Z13 ¢ & f1#74c 3 "% % 4p %) (Bloomberg : MXSG Index)
a9 NSCT Hope T #74c s i widytic | & T RF4e sl 9t ) o8 1 4, 2 4o it dy B -
b. ¢ dpdcd 1969 & 12 # 31 p 2 %0 5 A -
(11)FTSE Global 100 Index (% P 23k 100 :}gﬁﬁ:) (Bloomberg : MN1X Index)
a. #.d FTSEMultinationals Index (% 3 500 & B3 ) @ &iE Hend @5 100 + D P ok SERE S HAGRAGLLERRICER
FERP A FRE A - BRAPBHEEAEY R vl A & Sonidpdk o
b R el b F 30K Bk IR M RE o RF AT ISE N B R F 2T 100 < R G E -
c.A 4P % 1999 # 10 * 1 p > 458# P 21 Bloomberg # FTSE 2 & $e2b > 4~ 43803 1,000 B -
B3 F PTG R AR R 5 8 ¥ FISE Global Sub-Index % 7)) %14 T F p (12)~ (24): ¥ #* 13 5 > #* FISE Global Sub-Index
2 AT
a.FTSE Global Sector Index Series % Eﬁiiﬁiﬁ,%#ﬁﬁz} 5> Bd FISE St ch— 47| E R & Phrzk e it E N ERE
VEE LS B A R TN AT E 0 £ 13 BAMRE (et TP BT (13D (25)545] ) & A IR B EH
P~ Free Float Weighted = 3% 238 d13%4pdc o
b. #7F #x A dp ez & > % 35d FISE All-World Index ¥ 4 ®[3E M3zagicd & & & 440 30-50 #h % & -
c.m FISE All-World Index £ & 3% 48 B B 7o 2700 4% & -
d.oA P 520002 1% 1p > #8355 5,000 % p 456E> Bloomberg 3 FTSE 2 4z -
(12)FTSE Global Autos Index (& P 2>zkiT @ iﬁ.ﬂiiﬁﬁ“ﬂ:) (Bloomberg : FTGD31)
a. EEB‘V:}%@:% BT 4240p 52000 & 17 1 p > £ 5000
b. %% 30 &£ 0 4o BMW ~ 4547 2 ~ Honda % -
(13)FTSE Global Banks Index ( % P¥ > 3k42¢7 #Fisdp #c) (Bloomberg : FTGD81)
a. EEB‘V:}%@:% BE T 4240p 52000 & 1% 1 p > £ 5000
b. = 50 %% & » & 354 ABN AMRO ~ UBS ~ HSBC Holding % -
(14FTSE Global Basic Industries Index (& ¥ 23k A# 1 ¥ #7%458c) (Bloomberg : FTGD10)
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a bR EERET B FREEEHE S SRR BEEEE AR 3T R KR e
b.A4sp 5 2001 & 1% 1 p > &4 5000-
c. & 50 A& » & 3240 BASF ~ Dow Chemical ~ Du Pont % -
(15)FTSE Global Cyclical Index (& P¥23% % F %% 4f % 4p ) (Bloomberg : FTGCY)
SRR TR SO TR T AR E TR R - R TR L T R e T
b.A4sp 5 2001 & 1% 1 p > &8 5000-
c. £ 50 #*R & > & 4540 LVMH ~ Wal-Mark ~ Nike % -
(16)FTSE Global Energy Index (% F¥ 2 3% i kg% 4p %) (Bloomberg * FTGDOT)
aGREHEEBEEUT  J R IR e AT SRR .
b.A4-p 5 2001 & 1% 1p > &4 5000-
c. ¥ 30 %L » ¢ #£4- BP ~ Shell ~ Exxon Mobile % -
(IT)FTSE Global Financial Index (% P¥ 7k & g af 4p <) (Bloomberg : FTGD8O )
A BEREEEEUT  d BE ARREE CRTOP SR AU AREELS ST BN E e
b.44-p 5 2001 & 1% 1p > &4 5000-
c. £ 50 #% & » & 24r Aegon ~ Allianz ~ Goldman Sachs % -
(18)FTSE Global General Industries Index ( § P& >3k- 41 Fandp #c) (Bloomberg : FTGD20 )
a bR hEERUT B LI T T ETERA P REIRFEL S T R KR il
b.A4sp 5 2001 & 1% 1 p > &4 5000-
c. £ 50 #% & » & 324c 3M ~ Boeing ~ Cannon ~ Honeywell % -
(19) FTSE Global Media Index ( F‘*ilﬂ%i}ﬁﬁ%:}ﬁﬁz) (Bloomberg : FTGD54 )
a B EERET B R EER ST RS R i
b.A4sp 5 2001 & 1% 1 p > &4 5000-
c. = 50 £ > & #4524 Disney ~ New York Times ~ Reuters % -
(20)FTSE Global Non-cyclical (& P 2xfzt8 ?ﬁ&iﬁ,“ﬁ-#ﬁﬁz) (Bloomberg : FTGNC )
a bR hEERET GRS SR RN BARRELFS S EL C SREHFT LR SV RS RE g
b.A4sp 5 2001 & 1% 1p > &4 5000-
c. £ 50 #% & » & 424r Coca—Cola ~ Colgate ~ Nestle ~ Unilever % -
(21)FTSE Global Pharmaceuticals Index (% P¥ 22k % % 45 9c) (Bloomberg : FTGD48 )
a bR hEERET . WHe s A7 Kb RE ik
b.A4sp 5 2001 & 1% 1p > &4 5000-
c. £ 30 #% & » & #4r Biogen ~ Phizer ~ Roache % -
(22)FTSE Global Technology Index ( % F¥ 23k gy #c) (Bloomberg : FTGD90 )
a %Pk BT d TARE - W ETRRBFEE S ST BN e
b.A4sp 5 2001 & 1% 1 p > &4 5000-
c. = 50 L » & $£4r Alcatel ~ Cisco ~ Dell ~ Softbank ~ Lucent % -
(23)FTSE Global Telecom Index (% P¥ 23kl ;4F 545 %c) (Bloomberg : FTGD67)
a BB TARBAFEL A AT B SRR e
b.A4sp 5 2001 & 1% 1 p > 24 5000-
c. £ 30 A% L » & 4540 AT&T ~ NTT ~ Vodafone % -
(24)FTSE Global Utilities Index (m P22 % %iﬁﬁ“ﬁ.:}gﬁx) (Bloomberg : FTGD70)
a HFhEERAT  d T4 2 22 T ERE LA AV EI NG Sl
b.A4sp 5 2001 & 1% 1 p > &4 5000-
c. £ 50 #% L » & #24r Tokyo Gas ~ Suez ~ RWE % -
(25)TOPIX Index(p » & 3 - FRdp 8 (Bloomberg Ticker: TPX)
a. TOPIX 45 #ics 4L 17 & " A el 45 K AR 409 — 386953 1 % 2 P 9l @ fg % Sk o
b. éﬂﬁﬁti.fsﬁu?iff‘.u 1968 = 1 * 4 p 5 &% (&% 5 100)-
(26) % 3¢ & prprdr 100 PR S (Bloomberg Ticker :UKX)
a. hEc & prrar 100 48 i RIp B3R L AT(LSE) W 100 + 7 R & 4T Bl ehd e T 304y e o
b.32ip A 5 1984 & 1 » 3 p A5 100-
(27)CAC 40 Index (= %#&® = ¢ 40 ip#c) (Bloomberg Ticker: CAC)
a. T HFEL g:}ﬂﬁﬁ:a EYRT RAEITHAY A0 R D FRE AR D B4 %E—‘I’iiﬂfﬂﬁﬁ: °
b. 12 1987 # 12 *» 31 p 5 &A% (¥ 5 1000) -
(28)% % 3000 PR S (Bloomberg Ticker: RAY)
a Be# 3000 40 h 4 a7l 3000 < E B2 P ot Blendy Bk Bk 5 X 4 1 b 98%T BT E FURA D B R4 3000 4 d
Re#k® 1000 4p8c2 23 2000 4pdcchs -
b.3%24p 80 1986 # 12 # 31 p 5 ~ AW AE 5 140.00 -
(29)% % 2000 PR S (Bloomberg Ticker: RTY)
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a. %% 2000 4p 83 =45 2% 3000 dpd? B) 72000 R P ”’“r.?ﬁ.:‘@ilrﬁ:}ﬁﬁzgu Rtk Bk 3000 45 8 11%e0 i o
b.3%24p ks 1986 # 12 * 31 p 5 &I A E 5 135.00 -
(30)% % 1000 PR S (Bloomberg Ticker: RIY)
a. Bk 1000 4545 4 ek 3000 4 8ic? i 1000 + 2 7 “ s fl ey czdp ez & | 5 BT A LI A BUK SE B 0 AR TR o
b.3%24p 82 1986 # 12 * 31 7 5 AH A E 5 130.00 -
(31)% 5 L #4847 #c (Bloomberg Ticker : SOX)
a pEE RN RRRV P F U ML LR R T e T i i
b.3%24p 82 1993 # 12 # 1 p 5 A AE S 100 -
(32)4¢ ® DAX 45 % (Bloomberg Ticker : DAX)
a. = ¥ ».4% DAX il 5 kypiE AR R 9T 30 A iE @%“&”’%iﬁuﬁfﬁ.ﬁ%ﬁﬁ’”iﬁ o
b.3Zdp et * g dhp d R £ 1F S EAH 1987 & 120 31 p 5 AHAES 1000
(33)er & & % 30 4p ¥ (Bloomberg Ticker :SENSEX)
a B RFR 304pdci - P BT A GO M ERE S FUR R S R RE ARG A E A
b.3%24p 8 1978-1979 & 5 Adp A E 5 100 -
(34) & peprar %' 100 4p %< (Bloomberg Ticker :E100)
a. ﬁﬁn’lﬂ?‘fnﬁ@??““ 100 #F]gftf; R E T 100+ A BOERET BEF KL A g f_ﬁ_‘tﬁiié:}ﬁﬁﬁ:s\l FILEE R
ERSUNE Y
b.3%24p s 1989 & 12 * 29 p 5 A I A ® 5 1000 -
(35)® @ % i% % BOVESPA 45 # (Bloomberg Ticker :IBOV)
a FiFRkFEipdcs - NERRFECTIRLMLF UL S e 2§ 4 L 30 4R pap ik o
b.3%Z4pdkcp 1985 # 1 % 1 p4=e 5010 5 ‘fﬁ“ﬂ:é"# i 10 =%
(36) 8% B #7 RTS % ~4p#c (Bloomberg Ticker :RTSI$)
a. BRATRIS £ ~dpdes 453 A3 Eahd BEhc g T ok imF B BT 5k M2 ( Russian Trading System)sh % g -
b.3%24p 8t 1995 # 9p 1 p 5 A AES 100
(37) KOSPI2 Index (# B KOSPI 200 fﬂﬁvx)
acd FEEE AL e i 200 ARERD BT R o
b. iR BIERE S 2 B S i 5193% -
c.®1990 & 1 * 1 p2 i 2% (AH 3z 100)-
(38)S&P 500 7 #° & 54 (S&P 500 Real Estate Index)
a.d b PERIBAL P2 AMLRT BB o%ha & -
b. #,# (Bloomberg) ™ # 5 SHREAL -
(3D 5 * W7 # Adp 8 (DJ US Real Estate Index)
a.d 82 B e BTN IS LA ALT R4 L (REIT) &7 B4 TonmEa £ -
b. #1 (Bloomberg) i #% 3 DJUSRE °
(40) 4. # REIT i (Tokyo Stock Exchange REIT Index » TSEREIT Index)
ad BN ABERI L A B ARFT R (REIT) BB G4 loh@a 2+ o
b. 72 2003/3/31 5 #&# (A® % 1,000) #51 (Bloomberg) % % TSEREIT °
(41) % g # B A dp i (FTSE European Public Real Estate Index » EPRA Europe Index)
ad BmHE HRIIERFELZABAIONLRD B TEREA S
b. 2 1999/12/31 % &% (£ ¥ 5 1,000) #+# (Bloomberg) i #% % EPRA -
(42)Fr 4 $1452> 2 % “Tipdic (Amsterdam Exchange Index)
a.d FH 25 4 FERid e e T g ke o
b.3Zip 8>t 1999 £ 1 * 4 pHAFLF 2 PE AL 538.36 B ¥ (Bloomberg) 4% % AEX -
(43)a 15 IBEX ik (IBEX 35 Index)
a.d @317 35 A B F A< 2L B e (B4 fﬁ—l’iﬁj:}%gz °
b. iz 1989/12/29 2 % 5 # (¥ % 3,000) > #1# (Bloomberg) 45 % IBEX -
(43 L # S48 (Swiss Market Index)
a.d L 26 X FLR e D B &L 303 g o
b. iz 1988/6/30 2 i % (FA#H 5 1,500) ## (Bloomberg) 7% 3 SMI -
(45)%€ Bl % #*#t 4 8 (TECDAX Performance Index)
a. TDXP 4p#cd RIRE < 5 9P F 30 27 BHAAERFFEF 2 FPHRERT BT o%hEa & -
b. 2 1997/12/30 % &% (£ ¥ 5 1,000)  #+# (Bloomberg) i #% % TDXP -
(46)MSCI & F 45 %< (MSCI World Index)
a.MSCI World dp#ic®d 3% 5 BRI 72 R E4pficie® e #-T%mEa > #4% (Bloomberg) w4 5 MXWO -
b.MSCI World Index & # 23 i = B4 Wl h2 dpdic: RS BEASWJIFEE 2 ST 2R CREFE B R
B P A T R FF T AT E N ETIT L B S EREER-
(47)? B SET 50 4p# (SET 50 Index)
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a.d B BEANY 50 AhAT BLMERD B BT oma &
b. 121995 # 8 * 16 p 2 dpdici A (¥ 5 100) > #1# (Bloomberg) ®#% 5 SET50 -
(U8)F rs iy ik (KLCI Index)
a.d THHEFEIAYE 100 £ X PR EaETema S o
b2 1977 # 1 * 3 p 2 dpdeis A (¥ % 95.83) 0 ## (Bloomberg) “#% 5 KLCI -
(49)#74r 4 4 s pr 4R 4 dic (Straits Time Index)
a.d § F‘*iﬂﬁ“ﬂ:‘\ FE 28 0 MPt AT Z R T 30 rd < T A
b. #1 (Bloomberg) ##% 3 FSSTI »
(50)E B2 % 50 PR S (India Nifty 50 Index)
a d HMINERRFEL N2 50 FA AT RERT EHETHHRE S o
b. r21995/11/3 5 ## (A® % 1,000) > #4# (Bloomberg) # 5 NIFTY -
(B1MSCI #7%# H-4 5 (MSCI Emerging Markets Index)
a.d MSCI Barra %#l > i&ZF 1 27 BATE S 3> T4 GDP ~ » Binddd ~ JOfr@ 2 R~ LT R %G ~ PR A LT 6]~ 12 - 8275 H30
ek gy eshd A o
b. 2 1987 # 12 * 31 p 24pdkcs A4 (¥ 5 100) > #1# (Bloomberg) 4% 5 MXEF -
(52)MSCI At4est 3 & 459 (MSCI Singapore Cash Index)
a.d MSCI Barra 3l > riftes B3t i:}ﬁﬁz ° V#Fﬁ'v O A AT MR S E R A HZ KL o
b.r2 1988 # 1 * 1 p2dpdcs A4 (85 100) # (Bloomberg) P~ 7% % SGY Index °
(53)” & T iR % ~dp 8k (Bloomberg Ticker :USIBOV)
a. % ’bil’!’-’*‘&’?@ s HEZEAPRECRLT T Firkipl 570 ?EW?_’.«.‘&#%&(IBOV Index)/ = & % = % & (BZFXPTAY Index)
CiEdpdep 1968 & 17 29 A AW o
(54) ¥ #7523 4p #c (Russian Depositary Index; Bloomberg Ticker :RDX)
a BRAG R E: BT 2 BT ol B ERRAG BB 0 Y R ERE B RE o
b.3%24p 8t 1997 # 10 p 8 p 5 A4 - A% 5 1000 -
(55) 77 43¢ & p % (Bloomberg Ticker :ABNZNDIA)
aFRWRFEEEELF bR 2P %R+ SUPERTEIRBY P 2 F 0 B9 e ffa g
b.3%24p 82 2000 & 10 * 31 p 5 2 -
(56) A4 ¢ A1 R 4o AL on iy :}ﬁﬁz(Morgan Stanley Commodity Related Index; Bloomberg Ticker: CRX Index)
a. Hd P N2 B BRI R RFE RG] - P TR HAE S P ORI il ¢ O RAREHREEN
B AL o
PART R
o0 T B e
AR BE L B FRHEA G S e R R ke -
e imB kgl AT § AR R A
GNEEL F L 50 4 %E:}ﬂﬁ“a: (S&P Asia 50 Index; Bloomberg Ticker: SPA50 Index)
a. Sl A B RFEE L0 e fdpls R BAR LD Hihdpdico ¢ FAB SR SR AT > 40 1T T0%h

RIS

P B NPT BTG S

Z

m
)

oo

B e
b. 2 GAEE 1 &P o
c. DT BT o
Ao # 4 et 5 3 (7 BRI 5 4 BT R ok e -
e. /uff"i *F]g(“ g z.m)-—rmf”’f“}h‘}“'"

(58)7r#7iE 5 4 F+ 1 L4 4p i (NASDAQ Biotechnology Index; Bloomberg Ticker: NBI Index)
A Sl SR SR T RN A2 P AT R B S PO B 8 e PR e B SRR AR P 4 PR S B A1
B 4e T ij;}ﬂ i o
b. > wH#F & p o
C. XAt HE TR o
d. - Ap Bt 5 8 TR A S T RRT R ke -
NS X EAHE RE - S A RSN 378 T A S
(59 FE2 “rﬁﬁn’:zeﬂﬂ ﬁ“a: (NYSE Financial Index; Bloomberg Ticker: NYK Index)
R R R AR T L ST ST SRR R E SR R B P S R T AR
B RIS "#.ﬁﬁuﬁlm,,.~i EAED BT i 8o

b, AGAEE T Ep .
C. &Mt T FHEF e
Ao et 54 AR S i T s ok i o
e. ﬁf”'f“} #ﬂﬁt“ FTE FEHVRE RE M 4T o
(60> 2 = * F ¥ 474p 8 (Dow Jones Utilities Average; Bloomberg Ticker: UTIL Index)
a > A2 B E R A TR RS RHRENEI TP RGP ARIF T EROL T TR R WL S T 304 dce
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Trff@ TEE TR
# ﬁt A FRHEAIR 5 o R R ki -
e it ;Fg,:a M p AL LR L
(61) % ®iy %" l% ipdic (5% ~ &) (US CPI Urban Consumers YOY NSA; Bloomberg: CPI YOY Index)
a FRYT S P PRAIEI AP EEIRBOEREN > B FTEMREKRTIHD o
RARTE B
C.izdndeh 2014 & 10 31 p %= -
(BDFE 2 h&~ % [ FME pdic (25%3 -~ #14) (Eurostat Eurozone MUICP All Items YOY NSA; Bloomberg ticker: ECCPEMUY Index)
A FAH] G R AT P S R R 0 3 R KT -
b. > H#EF 1 & o
C.7%dpdicp 1991 & 1% 31 p =2~
(63)% B3R W7 i’ﬁ' [ fpﬁz (#&%#) (US CPI Urban Consumers NSA; Bloomberg ticker: CPURNSA Index)
a. 1 ¥ B 'swrp G R HE ST LB SR IR e o A9 1982 3 1984 & 5 100
b. % =3 o
c. o ffAEF 1A o
d.3%4pdkcp 1913 & 1% 31 p+= -

B.ip %k f A& & 45 % (ETF fpdc) &
(1)iShare Barclays Aggregate Bond Fund (iShare * s %43 ¥4 8% & 2] % & £) (Bloomberg * AGG US Index)
a. ¥ - BhaeEL 25 “NYSE #4424 ETF (Exchanged Traded Fund) # P ehpr i f2r 2RI F ¥ %2 5 (S&P Rating BBB 12 +)
e F ‘r—kf [ S A
b. # f & ¢ @ 2 # £ Barclays Global Fund Advisors > # &£3if # % 5 3£ o
CoH T AR D 38U IR~ 26,696 2 P~ 309 HEP F X BUHEFTHERNG S o
d.#4>p 52003 £9 226 p > A#H100 -
(2)iShares MSCI #7#+# #-izdick £ (iShares MSCI Emerging Markets Index Fund)
a. d Barclays Global Fund Advisors iﬁd EHYSCT ATEH Sdpickhdl 2 R R 314 & (ETF) - #%ETF ¢h2 & 3 -5 2 W -
b.2003/04/11 B 4af 42 % > ## (Bloomberg) 4% 5 EEM US -
(3)¢ 33 500 ik & (SPDR Trust Series 1)
a. #f 9 E HSEP5004n sl 2 dp Bk R A1k & (ETF) o %ETF h 23 55 4 W -
b.1993/01/29 B 44 2 % > ## (Bloomberg) ®#% 5 SPY US -
(4)Nasdaq 100 4p#cfk & (Powershares QQQ)
a. %ﬁﬁ i ylNasdaq 1004p Hcshil2 g £ A4 & (ETF) - #%ETF eh2 % 3 35 £ 5 -
b.1999/03/10 B 442 % > #5# (Bloomberg) ™% 5QQQQ US »
(5)¢ ¥ dpdic- &£ magsdn#icih £ (Financial Select Sector SPDR Fund)
a e B A dp e & AR e bl O R AR & (BTF) © 32ETF 0 2 3 55 £ W -
b.1998/12/22 B 442 % > ## (Bloomberg) ®#% 5 XLF US -
(6)iShares %% 2000 ip#czk £ (iShares Russell 2000 Index Fund)
a. d Barclays Global Fund Advisors %ﬁﬁ EHRF 20004 kil 2 dp B R A A & (ETF) < 3%ETF R 2 3 355 2 W -
b.2000/05/26 B 4adim 2 % > #5# (Bloomberg) ®#% 5 IWM US -
(T)ProShares 3 2|78 #1iE 5. 100 4p#c# £ (UltraShort QQQ ProShares)
a. fﬁd EHS B riArE i 1004p 8k 24P 5 A F AT ) 2 ERE S PN (ETF) ° #%ETF 02 5 3 %5 £/ -
b.2006/07/13 B 442 % > ## (Bloomberg) ®#% 5QID US-
(8)¢ ¥ dpdgc—iv g idp k£ (Energy Select Sector SPDR Fund)
a B K A e iR B R B 2 & (BTF) < iETF ehe 29 35 £ -
b.1998/12/16 B 4af 42 % > ## (Bloomberg) ®#% 5 XLE US -
(9)iShares p ~4p#cfk £ (iShares MSCI Japan Index Fund)
a. d Barclays Global Fund Advisors %grf EHYSCIP » g dickhdl 2 dp B R A1 & (ETF) « 3%ETF R 2 3 355 2 R -
b.1996/03/18 B 44 2 % > #5# (Bloomberg) ®#% 5EWJ US -
(10)Vanguard #7$ % S-4p#csk & (Vanguard Emerging Markets ETF)
a. ;ﬁd i #Select Emerging Markets Free Index$nilz dp#cis & 314 £ (ETF) © #%ETF 02 5 % 35 £/ -
b.2005/03/10 B 442 % > ## (Bloomberg) ®#% 5 VWO US -
(11)Vanguard st #ipdicAk & (Vanguard Energy ETF)
a.%ﬁrf £ BYSCI US Investable Market Energy Indexi#iz dp#ic'i & 217 & (EIF) ° %EIF v 2 3 53 2 W -
b.2004/09/29 B 4edim 2 % > #5# (Bloomberg) ®#% 5 VDE US »
(12)Vanguard % * 4p#c & (Vanguard Pacific ETF)
a. ;ﬁd EBYSCI & * Index sl 2 dp B £ 31k & (ETF) © 3%ETF h 2 3 43 2 W -
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b.2005/03/10 B 4ai 4% 2 % > #5# (Bloomberg) ®#% 5 VPL US -
(13)Vanguard REIT 4 #c# & (Vanguard REIT ETF)
a. #f 9 E HAUSCL REITHp sl 2 dp Bk R A1 AL & (ETF) © S%ETF e 23 55 4 W -
b.2004/09/29 B 4aiim 2 % > #5# (Bloomberg) ®#% 5 VNQ US -
(14)PowerShares DB Agriculture Fund (PowerShares #.41f & &4p#cik &) (Bloomberg code: DBA US)
a. - BAaZREFEL 2L AAMEX) #4% 2 % 9ETF (Exchanged Traded Fund) - # p #h{>tif £22Deutsche Bank Liquid Commodity
Index-Optimum Yield Agriculture Excess Return Indexifc# & k% -
b. # % & ¢ 1 2 # & PowerShares Capital Management LLC - A &31f ¥ 2 532 H -
C.HRFAR Ry Fid LT REHp BAFELAAEL QNI KA b - 20%F S b 2P | > 20%#BAnBE 2P B > 25% ) S8 b)) -
d. A 4-p 52007&01% 05p > 25
(15)United States Oil Fund LP (¥ B %4 & £4p % £) (Bloomberg code: USO US)
a. - B AERES S A(AMEX) #% 2 % ETF(Exchanged Traded Fund )» # p ¢h 3t i £ a 48+ 7 & kb (West Texas Intermediate
light, sweet crude oil)sfc ¥ F 21 ¥l o -
b. # A4 & ¢#® 27 EVictoria Bay Asset Management » A £3rp ¥ 2 43 £ R -
CHRFAMR: e ZIFPRBDE ~FPEYLIHLGUEREYFNEES EPH P HE RFFFS -
d. A 4>p 5200604 10p > A #68.32
(16)streetTRACKS Gold Trust (if % % &4p%cz £) (Bloomberg code: GLD US)
a. - BhegEE s r(NYSE) #4 % % «FETF (Exchanged Traded Fund) » # P et i £22% £ 53 (gold bullion)sc ¥ F &1
fe ety o
b. # 4 & ¢ @2 # £SSGA Funds Management Inc @ A &31# ¥ 2 532 F -
CHFAP R EFERIEIRE -
d.#4>p 52004F 117 18p > 7£48744.49 -
(17)db x-trackers II IBOXX® Global Inflation-Linked Total Return Index Hedged ETF (4 42x—trackers II IBOXX® > zkid " i w
F@ e dpdcik £) (Bloomberg ticker: XGIN GR)
a. P HREE P2 [BOXX ® 23k il S 4w 4% #F'6 3p @ic(IBOXX ®Global Inflation-Linked Total Return Index Hedged)4p # érdk T w 3% -
b, i HFF RFePAEE IR o TE O PRRBEF X S dpdd 4 E PR
C.iZA£p2007#62 11p = 2 o
(18)SPDR Barclays Capital TIPS ETF (SPDR* 5. % F ~TIPS3p#cs £ ) (Bloomberg ticker: IPE US)
a PHRELPET LR E WU pRRR ST ;‘\:}ﬂﬁz (Barclays U.S. Government Inflation-linked Bond Index) #p % ek ¥ w 4R o
bﬁU£‘i%%%%&aiW2$GW$,%&¢b,%ﬁm
C.i%& £ p 200752 25p = = o
(19)SPDR DB International Government Inflation-Protected Bond ETF ( SPDRAE #25 % s L " %1 f % dp #ick £ ) (Bloomberg ticker: WIP

S)
a. P HREL P aR At Rt [ % R % F % (DB Global Government ex-US Inflation-Linked Bond Capped Index) #p % ¢k
TR

b. 2t 2 FF R & F i fOWR R s (TIPS) » 4edT@ 3 M Fo & BHFRRE > & Apdes 2 E PR o
C.7%A £ p 200832 13p =2 o
(20)Market Vectorsts it imipdick £ (Market Vectors Nuclear ETF)(Bloomberg ticker: NLR US)
a. B #8452 DAX > 3¢ 4 it 45 #ic(DAX Global Nuclear Energy Index)ip# edk 7w 4F o
b. M 2R RHRE SR DEE AP AN EE -
C.3%7A &£ p 200787 15p == o W E A o
(2DMarket Vectorst® #: 4 #cfk £ (Market Vectors Gaming ETF)(Bloomberg ticker: BJK US)
a. B AR 527 2o 2 4 Bc(S-Network Global Gaming Index)#p # ek 7w 4F o
b. 1 23kt 2Ap B SR A R o
C.3%7A &£ p2008# 17 24p == o W E A o
(22)Market Vectors= it 4p#icik £ (Market Vectors Solar Energy ETF)(Bloomberg ticker: KWT US)
a. P {524 B~ Ardour * 1 i 4p #(Ardour Solar Energy Index)#p 3 ik §Fw 4% -
b. 2k enF RN RAPMILE Ak T EFE A B AR
C.3%7 £ p 200847 22p &2 o W E A o
(23)iShares MSCI# #:4;#cf £ (iShares MSCI South Africa Index Fund)(Bloomberg ticker: EZA US)
a. B 1L B~ 2NSCT % 2545 3 (MSCI South Africa Index)ip & edk § # 4F o
b. ezt S Y EFEANYBLIFILLZLE o
CUALA03E2 TP 2 o nE AT o
(24)iShares S&P > 7 A #22 % dp#cik £ (iShares S&P Global Infrastructure Index Fund)(Bloomberg ticker: IGF US)
a. B 1R B2 SRP > o A A2 3 4p #c(SEP Global Infrastructure Index)4p % ek Fw 4F -
b. 1 23R A AER 2 LS R
C.3%A &£ p2007T#127 12p F 2 o 11 E A3H o
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(25)iShares S&P 2 7k o 4~ 4 4h #czk & (iShares S&P Global Materials Index Fund)(Bloomberg ticker: MXI US)
a. B 1R B2 SRP > 3k i 4 445 #(SEP Global Materials Index)Ap % el 3 w4F -
b. M 2IRFHEZ RAFAP M 2 ARG R
C.3%7A £ p 200697 15p = = o W E A o
(26)PowerShares DB 5 % ~dp#cfk & (PowerShares DB US Dollar Index Bullish Fund)(Bloomberg ticker: UUP US)
A FFEAHNBEA PR ES AT RL AT AL NE PR AR RE
b.3%A £ p 200727 20p = = o W E A o
(27)PowerShares DB % # ~4p#cfk & (PowerShares DB US Dollar Index Bearish Fund)(Bloomberg ticker: UDN US)
A FEETAENTEA PR ELS £ AR RL LR L B RE PR pEHFEM G S o
b.3%A £ p 200727 20p = = o W E A o
(28)iShares S& GSCI Commodity Indexed Trust (iShares S&P GSCI 7 &7 #csh £) (Bloomberg code: GSG US)
a. £- Bhl9Es e *7(NYSE) #4% 2 % ch ETF (Exchanged Traded Fund) - # P ef*vig 22 S&P GSCI Total Return Index sz
EFBRREH o
b. # # & ¢ 1= 2 # & _Barclays Global Fund Advisors® A &£3x# #2532 F -
c. ¥ T A e ¢ 45 SEP GSCI Excess Return Index e fr & 9 2 RIE X 230 £ o
d.#4-p 5 2006 & 7% 21 p » A8 49.25-
(29) iShares S&P Global Infrastructure ETF (iShares S&P kA& &k 4pdictk £) (Bloomberg code: IGF US)
a. - Bre9E% 25 r(NYSE) #4942 % «HETF (Exchanged Traded Fund) > # B it i &2 S&P Global Infrastructure Index
T EF AR -
b. # A& £ #1222 & Barclays Global Fund Advisors: & £3id #2252 H -
C.HEFAM £22008#87" 21p Wl ARFTAFZRYEW 35.15% 7 E/R7x 21, 14% > 1 423k 1 8.22% > % A :5.02%
FH L 0 3. 86% -
d. #74>p 5 2007 & 12 * 12 p > ¥ 50.01 -
C.H&F=FipHhy
B>+ USD Libor @ #3747 b $47 4115 » &4 British Bankers Association (# M4i7 2 € ) St 2% o s {5 E BBA o § &7 7 enT 5
FH BT E A H/3603 7 0 24 /) FFARE T Bloomberg ¥ AT 0 A4 1984 £ 127 6 p o ARG FFAIFEALR itk
(1)12-Month USD Libor (i&%c42i7/ 12 * ¥ % <k #4524 115) (Bloomberg : US0012M Index)
TEFREE 12 W E AR LI5S -
(2)9-Month USD Libor (i43c42i7 /@ 9 * # ¥ ~F ¥£474 115 ) (Bloomberg : US0009M Index)
THSCRGEE QY W E A LTI o
(3)6-Month USD Libor (i53c42i7 /@ 6 * # ¥ ~F £474 115 ) (Bloomberg : US0006M Index)
THEFEEE 6 W E A RS
(4)3-Month USD Libor (i#%3%c42i7/ 3 * # ¥ ~F £474% 1% ) (Bloomberg : US0003M Index)
THSCRGEE 3 WE A LTI o
(5)F 2 H *T2 #415 (Constant Maturity Swap » ff f CMS)
adp i - FRED LT AENF - FRACEDSEI 1 & S & 330 A7 HALR Y 2 F ST k-
b. ¥ A G SRR IS > ¥ Leani 2 224415 (USD swap rate or USD CMS) 2 %~ 2 # 415 (Euro swap rate or Euro CMS)  #
TR kiRdeT
(a)# ~ 2 #41%F (USD swap rate or USD CMS)
d BritishBanker Association (& B4Li7 7dh € ) #9715 L F4IT2 F FLF T4F2 £ A2 #7157 § (mid swap market rates)
derl T 3am A PR FRRZRETEEREGER = 11:00 -
(b)# ~ 2 #4115 (Buro swap rate or Euro CMS)
4 BritishBanker Association( # R42i7 7dh € )$4iE T-8 FILFT AT 2 F FRIF 2w~ 2 {15 ¢ § (mid swap market rates)
Sed T ¥om B AP AR ERGRAARZFLABFRF L = 11:00 (#Ra.f‘%ﬁi‘] F5 2 R @ ) o
(B)E 2% % < & 4p 8 Bear Stearns High Yield Composite Index (Bloomberg : BSIXHYCI Index)
a EFEEF RpIEM A h A FREERDFURE AT RGN £V GG Sk
b. 2 1985/12/31 5 #p £ 100 24~ 4> p o
(MCitigroup US Global Bond Index (Bloomberg:SBUSL Index)
a. A E R s e Lo 2o S 4p B(WeBD eh 2 B3N » 3% dp k3t R B Rsc i AR LI Ff % -
b Mgl SR G 10 REANIDFEERFIP- EN AR EHET -
c.#4sp 5 1/31/85 5 &8 100 -
(8)Dow Jones CBOT Index (Bloomberg:DJCBTI Index)
a. - Bd? EAPER Gz @b eFpdplk BT ZHFF S T2HL LS -
b.i&niE, > LtEazREAPz 2FHEES o
C. & E AL HYF (nodified duration)sd B g v £ o
(D~ 2 ~wHh e (EUR/USD Spot)
a MEAE - Himg AT iz FAgkp o
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b.d #5427 (Reuters) R 2H LB BRI L FL2TY RS > KHE LG FET R+ -
c. T kiR A A D P (Reuters) F o <BOE/SAF> » & & p& R XSS R A o
(10)% ~sp Mg =iy (USD/JPY Spot)
a i E - HE AT Lk p Rl#Ep o
b.d #5427 (Reuters) R 2H LB BA L F2TY RS > KHE LG FET R+ -
c. T kiR BEAAD D (Reuters) F o <TKYFX> > R 5 i LS SN RS T e
(A1)# ~sgEmMIP iy (USD/KRW Spot)
a. NEAE - HimE AT iz fEFldkp o
b.d #5427 (Reuters) RFH2H LB BA L FL2TY RS > KHE LG FET0HA -
c. FAL kiR G A2 P (Reuters) T & <KFTCI8> » BB P ik B4l if 548 Afa o
(12)# ~ s B v weiy (USD/HKD Spot)
a. mAE - HimF AT Lk BN -
b.d B4t 2 7 (Reuters) 145271 & A 2 P2 TH S > K E W BB TIEGHYH & o
c. T ki G B2 P (Reuters) T & <HKDFIX> » BB PR ik B4l i 548 /a2 o
(13)# ~ a4l B i (USD/SGD Spot)
a M EAE - HE AT L2 ATcs P o
b. ¥ #5427 (Reuters) R 2H LB BA L F2 TP RS > KHE LG FETHA + -
c. T kiR A A4S P (Reuters) F & < ABSIRFIX01> > 3 5 pF i izt‘.“%ﬁjlj] FEFFE o
(14)4: £+ % 5 % 2 %% = (CAD/USD Spot)
a MEAEF - Hise £ART A2 £ gk -
b. ¥ #5427 (Reuters) RFH2H LB BA L FL2TY RS > KHEL G FEToHA + -
c. TH ARAZEEALL P (Reuters) T & <IFED> » B P ik B3 F S 4 7@ Lo
(15)2% L £ ~ g wiy (AUD/USD Spot)
a NAE - H BT k2 2 AdRP -
b.d #5427 (Reuters) G2 AL B BA L FLTHBF > HE VL T 0%HWa &
c. T kiR A B4 P (Reuters) F o <HSRA/RBA26> » & ¥ P ¥ iz _3;1)%_1'] FBEFEFEA o
(16) =% £ ~ g weiy (NZD/USD Spot)
a NAE - Hin LWV k2 2 M -
b.d A2 P (Reuters) {23k i &t I f
c. T kik 3 B354 7 (Reuters) F & <RBNZ01> »
(ADEELE~wgH iy (GBP/USD Spot)
a NEAE-HixEg v ik LMk -
b.d B3 2 P (Reuters) AR E 4RI B L TP RS » 21 o4 T %0 &
c. THARAZBEALL P (Reuters) T & <TKFE> » P ik B3 S 4 7 a 2o
A8z Lizwi £~ (CHF/USD Spot)
a NAE - Highd E T k2 £ AP o
b.d #5427 (Reuters) RG22 A B BA L FLTH ST > HE VLG0T 0% &
c. THARAIBEALL P (Reuters) T & <TKFE> » B P ik B3 G S 4 7 a Lo
(APw~p MFg iy (EIR/IPY Spot)
a. MAE - H g AT L2 p P -
b.d #5427 (Reuters) RFH2H LB BA L F2TY RS > KHEL G FETHA + -
c. T kiR A A P (Reuters) F o <TKFE/ECB3T> » & ¥ P iz _fséf?j’] BEFEEA o
D. # &4p #&if
(1)CBOE Gold Index (CBOE + £ 4p#c) (Bloomberg : GOX Index)
a FHEZ R ERBLIATT £dple B 10 FQA RF ER/BFRF 27 R E Tiodpdie s P A Eip M R EF o MRS LR
2F WA -
b. 474531994 & 12 * 16 P » 47 4o2:5 100 -
(2)DJ-AIG Commodity Index (i &4p#c) (Bloomberg : DJAIG Index)
ad-BFEARFFTohE 2P e P ORBFSIR e HEAE 24P FR N BITZHBRFSFILEIN2GLTS o
b. #4453 1991 & 1 % 4 p > 4425 100 -
(3)GSCI Commodity Excess Return (Bloomberg: GSCIER Index)
a d FEES S OF S8 F 55 66,6990 > 16. 5296408 A &~ 6.59%6401 £ % £~ T.53% 0% £ A &~ 2.68%0F £ &
B e
b. 4 4P 5 12/31/69 5 &£ 100 -
(4)Goldman Sachs US Energy Excess Return (BBG:GSENER Index)
a. » % EEAF &R #i(Goldman Sachs Commodity Index)## T 2+ dpfic» ¥ ik &7 &45 8 (GSCI) 2 66. 69%
b. L &L 5 R 26.69% ;T 8. 14% &% 7.24% > F R 11.61% > Foklie 3.83%% % A% 9.18% -

°

2 WHEF > RE AR TIHY A &
REBFREHRAFEFAE Lo

°

°
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(5)Goldman Sachs US Industrial Metal Excess Return (BBG:GSINER Index)
a. =B EERE &p #c(Goldman Sachs Commodity Index)# ™ 2z + 4p B IR 4 #(GSCI )z 6% °
b. L &€ 5 4 38.43% > 4% 38.55% > 4% 11.20% > 4% 7.95%% 4~ 3. 73%
c.A2dsp 5 1976/12/31 > &£ 48 100 -
(6)Goldman Sachs US Precious Metal Excess Return (BBG:GSPMER Index)
a. »BEERE &p #c(Goldman Sachs Commodity Index)#E ™ 2z + 4p B HIERE 4 #(GSCI )z 3%
b. i &L 5 & 88.37% > 411.63%
c.Adsp 5 1973/1/2 > &8 5 100 -
(MGoldman Sachs US Agriculture Excess Return (BBG:GSCAGER Index)
a. » % B % FF &4p#(Goldman Sachs Commodity Index)## ™ 2 = ipdk -
b. i &L 5 % 20.80% & % 8.49% > % 20.32% > & & 13.55% 1= 8. 40% > #& 20. 52% > wwr6. 11%% 1.81%7 ¥ -
(8)Goldman Sachs US Livestock Excess Return (BBG:GSLVER Index)
a. »BEERE & #c(Goldman Sachs Commodity Index)# ™ 2z + A0 i &4 B(GSCT) 2. 25% e
b. 1 &€ 5 iE2 49.06% ¢ = 14.86%% sk 36. 08% -
c.A=4sp 1969/12/31 > &8 5 100 -
(9)GSCI Energy Excess Return (Bloomberg: GSENER Index)
a.d BREL BTN Fiplic o &35 26.69% R ~ 8. 149 @ ~ T.249%6%% ~ 11.61%F WA R ~3.83% % ~9.18% % R o ks
¥ 66. 7% £
b. A 4=p 5 12/31/82 5 £ 100 »
(10)GSCI Commodity Total Return (Bloomberg: GSCITR Index)
a. Ld B EEEHREAT Sl £ 5 66.69% R~ 16,5296 R A 5+ 6.50% 01 £ % &~ 75396678 KA 5 2.68% 0% £ &
B e
b. A 4=p 5 12/31/69 5 &£ 100 -
(11)WilderHill New Energy Global Innovation Index (Bloomberg:NEX Index)
a.d WilderHill New Energy Finance, LLC iz (8% 3 B & 2 ATit ihdp i » + 4 3 B4 A 2B (T2 F R E Mo 50 hde MATIR o
b. 4 4=p 5 12/30/02 5 £ 100 °
(12)World Water Index ( Bloomberg: WOWAX Index ® ~3*#, WOWAXD Index # =31 )
a7 5 20 FAKFRRE S AP HEBEE 20 TE  ARERE
b. ¢ Dow Jones = # i3t s & - E}Fi‘i’a;}g&i - RO PHEHEL e
c.A4=4sp 2004/1/1 > 358 5 100 -
(13)World Alternative Energy Index ( Bloomberg: WAEX Index # =3+ #, WAEXTD Index # ~3 %)
a.¢ 720 REEREAPBHFARLRSD HEBRBFos tBR 2PN hER 4 5 o
b. ¢ Dow Jones = # it > & - E}Fi‘i’a:}g& - SN 5 =
c.A=4sp 2004/1/1 > 358 5 100 -
(14)#* % # & i 4p 8 (Brent Crude Index)
a i- FERM F Rl
b. #1 (Bloomberg) ## 3 COY -
(15)% g # W &4p % (Goldman Sachs US Commodity Index)
a.d B E 2 A 2P A (56 MARAS/T BeBAS/] BLAS) REGS T £2 Ty R AR L BT mEa & o
b. 38 % 1969/12/31 > ##% (Bloomberg) %5 % GSCI -
(16) F ¥ @& 2 #7% & #p ¥k (Phila Gold & Silver Index)
a.d 13 FEEFME2BHES 49 2 A AR EL P2 R L KD BT HHRE 2 -
b. 12 1979 & 1 7 5 A& (dpdcfhty 5 100)  #5#% (Bloomberg) 7% % XAU -
(AN &sRE &3 F 4 27 T =% 2% H (London Gold Market Fixing Ltd PM Fix Price/USD)
a.d ®B3% £3 337§ 27 (London Gold Market FixingLtd. ) "4t -2 § £ 5 2 P £ A G L LEPT LT BRIy £Ep2 753 B o
b. #,#% (Bloomberg) # 5 GOLDLNPM -
(18)& 4t ¥ B BT ? P & 9% # (WII Crude 0il nearest month future contract price)
a. ¥ =P &2 4o (NYMEX/New York Merchantile Exchange) 2 2 & 461 ¢ B b it ? ¥ § £ 924 pfedF i o
b. #1 (Bloomberg) ## % CLI -
DL B B &35 8 (S&P GSCI Index)
ad BEEESEEL P EF SRR IP Sl £ 55 73,3396 R~ 12. 8% R A &~ T.67% 1 £ & ~ 3.81% 7% Fe A & »
2.21% 5 £ & -
b. 21970 & 01 * 02 p 5 &% (AP 5 100) > #+# (Bloomberg) 45 % SPGSCI »
(0 f: B F 7 SALH P 4p #(S&P GSCI Excess Return Index)
ad BEEESEEL P S F SR PP Sk F 5 5 133396500 R 12, 989 PR A 5T.67% 51 £ & 3. 819578 fed 5o 2.2
WeF -
b. 21970 & 01 * 02 p 5 &% (A% 5 100) > #+# (Bloomberg) 4% % SPGSCIP »
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QDR f & B i RALFR 4 45 8 (S&P GSCI Energy Excess Return Index)
a A1REEFE R EF &g a(SEP GSCI Index)## ™ 2+ dpdic » 4 A &4p B (SPGSCID 2 73.33% © 3%4p#ci R E 4 B 5 Rid 52.29%
b T.49% > Fvtie 8.56% 0 F R Rab 21.18% 0 Rkl 1.78%% X A F 8. Tk e
b2 1983 & 01 *» 07 p 5 A% (A% 5 100) #¥ (Bloomberg) #% % SPGSENP -
COWRELE S EF £ %4 8(SEP GSCI Precious Metal Index)
a »HELE R EF &d4p #(S8P GSCT Index) ™ 2. + 4pfic » 4 (W7 %4 Be(SPGSCI) 2 2. 22% » 3%dp e R € A ] 5 & 88% > £212% -
b2 1973 &1 * 2 p 5 4% (A 5 100) #4 (Bloomberg) #~#% 5 SPGSPM
QDOWELFF 2R A S48 (SEP GSCI Agricalture Index)
a A1REEFE R EF &g i(SEP GSCI Index)# ™ 2 Fdplice A LS & (Z4cH ) 3L.81% | & (BEAT) 8.49% » 2 22.02% -
® 2 15.64% 1 1= 6.07% » 45 6.83% » wwrz=4, T8%% + 7 1.44% -
b.1970 & 01 * 02 p 5 &% (AP 5 100) > #+# (Bloomberg) 45 % SPGSAG °
E.  * 4 h4F
(1)5Yr iTraxx Europe Index (Bloomberg: SP75ZYGP Corp)
A FBMRTZE TR d 120 BRFEL L SRR S4TEER2Z T EH T & Y2 (Credit Default Swap)ip £ e o
b 8 % & £:E P § %2 o 7 17 5 B
% g (Financials): 25 @
it  (Energy): 20
1 ¥ (Industrial): 20 ®
% 24 % (Consumers): 30
772 (Autos): 10 B
WA (TMT): 20 ®
C.d 27 @™ F (dor 1M~ BFAE ~ B ] B) 5 PR B4R R b
AdHF2BP (2P 24 ) FBHeLE- = BFRFERZ RH o
e. Az p % 03705 -
(2)10Yr iTraxx Europe Index (Bloomberg: SP75ZYGM Corp)
a FEM PR At d 120 BRFT EB S iRE 2 Sqriiieit e L EH Y 9 (Credit Default Swap)ip P € 2= o
b 8 % & £:E P § %2 o7 175 2o
% g (Financials): 25 @
it  (Energy): 20
1 ¥ (Industrial): 20 ®
% 2 % (Consumers): 30
772 (Autos): 10 B
WA (TMT): 20 ®
c.d 27 Fagd F (oo 158 ~ BFAL - BRIl B)h RREEG 2 RS-
AdHF2B1 (2P 24 ) FB s - = BFRGERZ RH o
e.Ax4p % 03705 -
(3)5Yr North America Investment Grade Index (Bloomberg: SP9503MO Corp)
a FAELPLE AR d 120 BRFT R e ~inE s ScBEE LT BT i Y 2 (Credit Default Swap)ip b fE € 2 -
b H2B1 (27 24 " ) FBHes- = BFR TR RH o
c.445p % 10/21/03
(4)5Yr North America Investment Grade Index (Bloomberg: SP9503MO Corp)
a pAEPL R4t d 120 BRFT R S iRE 2 Sqriiieit e L EH Y 9 (Credit Default Swap)ip P € 2= o
b H2B1 (27 24 " {FBHes- = BFR R RHE o
c.4=45p % 10/21/03

II. 3 %E
AZROERFTHRATREAUFE @2 H- A - I REDL LR LB LRI 27N WA R Ry 4 B%

B;%i% ;,ﬁg;g,r—: :

ER:E: L]

LE B LE B UE B Lk R

AKBANK TA.S. ggﬁg;‘i"AESfes Biracilik Ve Malt Arcelik DOGAN YAYIN HOLDING

Enka Insaat ve Sanayi AS Eregli Demir ve Celik Fabrikalari TAS |FINANSBANK AS HACI OMER SABANCI HOLDING
HURRIYET GAZETECILIK VE MATB [MIGROS TURK TAS ";lill::’:?\ﬁES-TURKIYE PETROL TURKCELL ILETISIM HIZMET AS
TURKIYE GARANTI BANKASI Turkiye Is Bankasi TURKIYE IS BANKASI-C Turkiye Vakiflar Bankasi Tao

YAPI VE KREDI BANKASI
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AP MOELLER - MAERSK A/S Carlsberg A/S Coloplast A/S D/S Norden

D/S Torm A/S Danisco A/S DANSKE BANK A/S DSV A/S

FLSmidth & Co A/S Genmab A/S GN Store Nord H Lundbeck A/S

Jyske Bank A/S Kobenhavns Lufthavne NOVO NORDISK A/S-B NOVOZYMES A/S-B SHARES
Rockwool International AS Sydbank A/S TDC A/S Topdanmark A/S

VESTAS WIND SYSTEMS A/S William Demant Holding

v Fnd

T2 T2 T2 kLA

All America Latina Logistica SA Aracruz Celulose SA B2W Companhia Global Do Varejo  |Banco Bradesco SA

BANCO BRADESCO SA-PREF Banco do Brasil SA Banco Itau Holding Financeira SA Braskem SA

Centrais Eletricas Brasileiras SA

CIA DE BEBIDAS DAS AME-PREF

Cia de Bebidas das Americas

Cia de Concessoes Rodoviarias

Cia de Saneamento Basico do
Estado de Sao Paulo

Cia Energetica de Minas Gerais

CIA ENERGETICA MINAS GER-PRF

Cia Petroquimica do Sul SA

CIA SIDERURGICA NACIONAL SA

Cia Vale do Rio Doce

CIAVALE DO RIO DOCE-PREF A

Cosan SA Industria e Comercio

CPFL Energia SA Cyrela Brazil Realty SA Duratex SA EMBRATEL PARTICIPACOES-PREF
EMPRESA BRAS DE )

AERONAUTICA Gafisa SA Gerdau SA GERDAU SA-PREF

Guararapes Confeccoes SA ITAUSA-INVESTIMENTOS ITAU-PR |Klabin SA Localiza Rent A CAR

Lojas Americanas SA

Lojas Renner SA

Metalurgica Gerdau SA

NET Servicos de Comunicacao SA

Perdigao SA

PETROBRAS - PETROLEO
BRAS-PR

Petroleo Brasileiro SA

Sadia SA

Souza Cruz SA

Tam SA

TELE NORTE LESTE PART-PREF

Telecomunicacoes de Sao Paulo SA

Telemar Norte Leste SA

Tim Participacoes SA

Tractebel Energia SA

Unibanco - Uniao de Bancos
Brasileiros SA

Usinas Siderurgicas de Minas Gerais

SA Vivo Participacoes SA Weg SA Whirlpool SA
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77 Bank Ltd/The Acom Co Ltd Advantest Corp Aeon Co Ltd

Aeon Credit Service Co Ltd Aeon Mall Co Ltd Aiful Corp Aioi Insurance Co Ltd

Aisin Seiki Co Ltd

Ajinomoto Co Inc

Alfresa Holdings Corp

All Nippon Airways Co Ltd

Alps Electric Co Ltd

Amada Co Ltd

Aoyama Trading Co Ltd

Aozora Bank Ltd

Aruze Corp Asahi Breweries Ltd Asahi Glass Co Ltd Asahi Kasei Corp

Asics Corp Asset Managers Co Ltd ASTELLAS PHARMA INC Bank of Kyoto Ltd/The

Bank of Yokohama Ltd/The Benesse Corp Bosch Corp Bridgestone Corp

Brother Industries Ltd Canon Inc Canon Marketing Japan Inc Casio Computer Co Ltd
Central Japan Railway Co Chiba Bank Ltd/The Chiyoda Corp Chubu Electric Power Co Inc

Chugai Pharmaceutical Co Ltd

Chugoku Bank Ltd/The

Chugoku Electric Power Co Inc/The

Chuo Mitsui Trust Holdings Inc

Citizen Holdings Co Ltd

Citizen Watch Co Ltd

Clarion Co Ltd

Coca-Cola West Holdings Co Ltd

COMSYS Holdings Corp

Cosmo Qil Co Ltd

Credit Saison Co Ltd

CSK Corp

CSK Holdings Corp

Dai Nippon Printing Co Ltd

Daicel Chemical Industries Ltd

Daido Steel Co Ltd

Daiei Inc/The

Daihatsu Motor Co Ltd

Daiichi Pharmaceutical Co Ltd

Daiichi Sankyo Co Ltd

Daikin Industries Ltd Daimaru Inc Dainippon Ink and Chemicals Inc Dainippon Pharmaceutical Co Ltd
Dainippon Sumitomo Pharma Co Ltd |Daito Trust Construction Co Ltd Daiwa House Industry Co Ltd Daiwa Securities Group Inc
Denki Kagaku Kogyo K K Denso Corp Dentsu Inc Disco Corp

DOWA HOLDINGS CO LTD Dowa Mining Co Ltd East Japan Railway Co Ebara Corp

Eisai Co Ltd

Electric Power Development Co Ltd

Elpida Memory Inc

FamilyMart Co Ltd

Fanuc Ltd

Fast Retailing Co Ltd

Fuji Electric Holdings Co Ltd

Fuji Heavy Industries Ltd

Fuji Photo Film Co Ltd

Fuji Television Network Inc

FUJIFILM Holdings Corp

Fujikura Ltd

Fujisawa Pharmaceutical Co Ltd

Fujitsu Ltd

Fukuoka Financial Group Inc

Funai Electric Co Ltd

Fund Creation Co Ltd

Furukawa Co Ltd

Furukawa Electric Co Ltd

GLOBAL ONE REAL ESTATE
INVESTMENT CORP

GS Yuasa Corp

Gunma Bank Ltd/The

Hachijuni Bank Ltd/The

Hakuhodo DY Holdings Inc

Hamamatsu Photonics KK

Hankyu Hanshin Holdings Inc

Haseko Corp

Heiwa Real Estate Co Ltd

Hikari Tsushin Inc

Hino Motors Ltd

Hirose Electric Co Ltd

Hiroshima Bank Ltd/The

Hisamitsu Pharmaceutical Co Inc

Hitachi Cable Ltd

Hitachi Chemical Co Ltd

Hitachi Construction Machinery Co
Ltd

Hitachi High-Technologies Corp Hitachi Koki Co Ltd Hitachi Kokusai Electric Inc Hitachi Ltd

Hitachi Metals Ltd Hitachi Zosen Corp Hokkaido Electric Power Co Inc Hokuetsu Paper Mills Ltd
Hokuhoku Financial Group Inc Hokuriku Electric Power Co Honda Motor Co Ltd HOYA CORP

Ibiden Co Ltd Idemitsu Kosan Co Ltd IHI Corp Inpex Holdings Inc
Isetan Co Ltd Ishikawajima-Harima Heavy Isuzu Motors Ltd Ito En Ltd

Industries Co

Itochu Corp

Itochu Techno-Solutions Corp

Ito-Yokado Co Ltd

lyo Bank Ltd/The

Jafco Co Ltd

Japan Airlines Corp

Japan Petroleum Exploration Co

Japan Prime Realty Investment Corp

JAPAN REAL ESTATE
INVESTMENT

Japan Real Estate Investment Corp

JAPAN RETAIL FUND INVESTMENT

Japan Retail Fund Investment Corp

Japan Steel Works Ltd/The

Japan Tobacco Inc

JFE Holdings Inc

JGC Corp

Joyo Bank Ltd/The

JS Group Corp

JSR Corp

Jupiter Telecommunications Co Ltd

Juroku Bank Ltd/The

Kajima Corp

Kamigumi Co Ltd

Kanebo Ltd

Kaneka Corp

Kansai Electric Power Co Inc/The

Kansai Paint Co Ltd

Kao Corp

Kawasaki Heavy Industries Ltd

Kawasaki Kisen Kaisha Ltd

KDDI Corp

Keihan Electric Railway Co Ltd

Keihin Electric Express Railway Co
Ltd

Keio Corp

Keio Electric Railway Co Ltd

Keisei Electric Railway Co Ltd

Keyence Corp

Kikkoman Corp

Kinden Corp

Kintetsu Corp

Kirin Brewery Co Ltd

Kirin Holdings Co Ltd

Kobe Steel Ltd

Komatsu Ltd

Konami Corp

Konica Minolta Holdings Inc

Koyo Seiko Co Ltd

Kubota Corp

Kumagai Gumi Co Ltd

Kuraray Co Ltd

Kurita Water Industries Ltd

Kyocera Corp

Kyowa Hakko Kogyo Co Ltd

Kyushu Electric Power Co Inc

Lawson Inc

LEOPALACE21 CORP

Mabuchi Motor Co Ltd

Makita Corp

Marubeni Corp

Marui Co Ltd

Maruichi Steel Tube Ltd

Matsui Securities Co Ltd

Matsushita Electric Industrial Co Ltd

Matsushita Electric Works Ltd
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Mazda Motor Corp

McDonald's Holdings Co Japan Ltd

Mediceo Paltac Holdings Co Ltd

Meidensha Corp

Meiji Dairies Corp

Meiji Seika Kaisha Ltd

Millea Holdings Inc

Minebea Co Ltd

Mitsubishi Chemical Corp

Mitsubishi Chemical Holdings Corp

Mitsubishi Corp

Mitsubishi Electric Corp

Mitsubishi Estate Co Ltd

Mitsubishi Gas Chemical Co Inc

Mitsubishi Heavy Industries Ltd

Mitsubishi Logistics Corp

Mitsubishi Materials Corp

Mitsubishi Motors Corp

Mitsubishi Paper Mills Ltd

Mitsubishi Rayon Co Ltd

Mitsubishi Tanabe Pharma Corp

Mitsubishi Tokyo Financial Group Inc

Mitsubishi UFJ Financial Group Inc

Mitsubishi UFJ Lease & Finance Co
Ltd

Mitsubishi UFJ Nicos Co Ltd

Mitsubishi UFJ Securities Co

Mitsui & Co Ltd

Mitsui Chemicals Inc

Mitsui Engineering & Shipbuilding Co
Ltd

Mitsui Fudosan Co Ltd

Mitsui Mining & Smelting Co Ltd

Mitsui OSK Lines Ltd

Mitsui Sumitomo Insurance Co Ltd

Mitsui Trust Holdings Inc

Mitsukoshi Ltd

Mitsumi Electric Co Ltd

Mizuho Financial Group Inc

Mizuho Investors Securities Co Ltd

Mizuho Trust & Banking Co Ltd

Mori Seiki Co Ltd

MORI TRUST SOGO REIT

Morinaga & Co Ltd

Murata Manufacturing Co Ltd

Nagoya Railroad Co Ltd

Namco Bandai Holdings Inc NEC Corp NEC Electronics Corp NGK Insulators Ltd
NGK Spark Plug Co Ltd NHK Spring Co Ltd Nichirei Corp Nidec Corp
Nikko Cordial Corp Nikon Corp NINTENDO CO LTD NIPPON BUILDING FUND INC

Nippon Electric Glass Co Ltd

Nippon Express Co Ltd

Nippon Flour Mills Co Ltd

Nippon Kayaku Co Ltd

Nippon Light Metal Co Ltd

Nippon Meat Packers Inc

Nippon Mining Holdings Inc

Nippon Qil Corp

Nippon Paper Group Inc

Nippon Sheet Glass Co Ltd

Nippon Shinpan Co Ltd

Nippon Soda Co Ltd

Nippon Steel Corp

Nippon Suisan Kaisha Ltd

Nippon Telegraph & Telephone Corp

Nippon Television Network Corp

Nippon Yusen Kabushiki Kaisha

Nippon Yusen KK

Nipponkoa Insurance Co Ltd

Nishi-Nippon City Bank Ltd/The

Nissan Chemical Industries Ltd

Nissan Motor Co Ltd

Nissay Dowa General Insurance Co
Ltd

Nisshin Qillio Group Ltd/The

Nisshin Seifun Group Inc

Nisshin Steel Co Ltd

Nisshinbo Industries Inc

Nissin Food Products Co Ltd

Nitori Co Ltd

Nitto Boseki Co Ltd

Nitto Denko Corp

NOK Corp

Nomura Holdings Inc

Nomura Real Estate Holdings Inc

NOMURA REAL ESTATE OFFICE
FU

Nomura Research Institute Ltd

NSK Ltd

NTN Corp

NTT Data Corp

NTT DoCoMo Inc

NTT URBAN DEVELOPMENT CORP |Obayashi Corp Odakyu Electric Railway Co Ltd OJl Paper Co Ltd

Oki Electric Industry Co Ltd OKUMA Corp Olympus Corp Omron Corp

Ono Pharmaceutical Co Ltd Onward Holdings Co Ltd Oracle Corp Japan Oriental Land Co Ltd

ORIX Corp ORIX JREIT INC Osaka Gas Co Ltd OSAKA Titanium Technologies Co
Otsuka Corp Pacific Metals Co Ltd Pioneer Corp Promise Co Ltd

Rakuten Inc Resona Holdings Inc Ricoh Co Ltd Rohm Co Ltd

Round One Corp

Sankyo Co Ltd

Santen Pharmaceutical Co Ltd

Sanyo Electric Co Ltd

Sapporo Hokuyo Holdings Inc

Sapporo Holdings Ltd

SBI E*trade Securities Co Ltd

SBI Holdings Inc/Japan

Secom Co Ltd

Sega Sammy Holdings Inc

Seiko Epson Corp

Sekisui Chemical Co Ltd

Sekisui House Ltd

Seven & | Holdings Co Ltd

Seven-Eleven Japan Co Ltd

SFCG Co Ltd

Sharp Corp

Shikoku Electric Power Co Inc

Shimadzu Corp

Shimamura Co Ltd

Shimano Inc

Shimizu Corp

Shin-Etsu Chemical Co Ltd

Shinko Electric Industries Co Ltd

Shinko Securities Co Ltd

Shinsei Bank Ltd

Shionogi & Co Ltd

Shiseido Co Ltd

Shizuoka Bank Ltd/The

Showa Denko KK

Showa Shell Sekiyu KK

SMC Corp/Japan

Softbank Corp

Sajitz Corp

Sojitz Holdings Corp

Sompo Japan Insurance Inc

Sony Corp

Square Enix Co Ltd

Stanley Electric Co Ltd

Sumco Corp

Sumitomo Chemical Co Ltd

Sumitomo Corp

Sumitomo Electric Industries Ltd

Sumitomo Heavy Industries Ltd

Sumitomo Metal Industries Ltd

Sumitomo Metal Mining Co Ltd

Sumitomo Mitsui Financial Group Inc

Sumitomo Osaka Cement Co Ltd

Sumitomo Real Estate Sales Co Ltd

Sumitomo Realty & Development Co
Ltd

Sumitomo Rubber Industries Inc

Sumitomo Trust & Banking Co
Ltd/The

Suruga Bank Ltd

Suzuken Co Ltd

Suzuki Motor Corp

T&D Holdings Inc

Taiheiyo Cement Corp

Taisei Corp

Taisho Pharmaceutical Co Ltd

Taiyo Nippon Sanso Corp

Taiyo Yuden Co Ltd

Takara Holdings Inc

Takashimaya Co Ltd

Takata Corp

Takeda Pharmaceutical Co Ltd

Takefuji Corp

TDK Corp

Teijin Ltd

Teikoku Oil Co Ltd

Terumo Corp

THK Co Ltd

Toagosei Co Ltd

Tobu Railway Co Ltd

Toei Co Ltd

Toho Co Ltd/Tokyo

Toho Gas Co Ltd

Toho Titanium Co Ltd

Toho Zinc Co Ltd

TOHOKU ELECTRIC POWER CO
INC

Tokai Carbon Co Ltd

Tokai Rika Co Ltd

Tokuyama Corp

Tokyo Broadcasting System Inc

Tokyo Dome Corp

Tokyo Electric Power Co Inc/The

Tokyo Electron Ltd

Tokyo Gas Co Ltd

Tokyo Star Bank Ltd/The

Tokyo Steel Manufacturing Co Ltd

Tokyo Tatemono Co Ltd

Tokyu Corp

Tokyu Department Store Co Ltd

TOKYU LAND CORP

TOKYU REIT INC

Tomen Corp

TonenGeneral Sekiyu KK

Toppan Printing Co Ltd

Topy Industries Ltd

Toray Industries Inc

Toshiba Corp

Tosoh Corp Toto Ltd Toyo Seikan Kaisha Ltd Toyo Suisan Kaisha Ltd
Toyobo Co Ltd Toyoda Gosei Co Ltd Toyota Boshoku Corp Toyota Industries Corp
Toyota Motor Corp Toyota Tsusho Corp Trend Micro Inc TV Asahi Corp

Ube Industries Ltd/Japan UFJ Holdings Inc Unicharm Corp Uniden Corp

Unitika Ltd UNY Co Ltd Urban Corp Ushio Inc

USS Co Ltd Wacom Co Ltd/Japan West Japan Railway Co Yahoo! Japan Corp

Yakult Honsha Co Ltd

Yamada Denki Co Ltd

Yamaguchi Financial Group Inc

Yamaha Corp

Yamaha Motor Co Ltd

Yamatake Corp

Yamato Holdings Co Ltd

Yamato Kogyo Co Ltd

Yamato Transport Co Ltd

Yaskawa Electric Corp

Yokogawa Electric Corp

Yokohama Rubber Co Ltd/The

Zeon Corp
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AGFA-Gevaert NV Bekaert SA BELGACOM SA Cofinimmo
Colruyt SA Compagnie Maritime Belge SA Delhaize Group Dexia SA
Diieteren SA Fortis SROUPE BRUXELLES LAMBERT - |ingEv NV
KBC GROEP NV Mobistar SA Solvay SA UCB SA
UMICORE
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Africa Israel Investments Ltd

Delek Group Ltd

Discount Investment Corp

IDB Development Corp Ltd

Israel Chemicals Ltd

Israel Corp Ltd/The

Makhteshim-Agan Industries Ltd

Teva Pharmaceutical Industries Ltd

e g 4R
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ABER DIAMOND CORP ACE Aviation Holdings Inc Addax Petroleum Corp Aeroplan Income Fund

AGF Management Ltd Agrium Inc Alcan Inc Alimentation Couche Tard Inc

Alliance Atlantis Communications Inc

ARC Energy Trust

Astral Media Inc

Atco Ltd

AUR Resources Inc

BAM Investments Ltd

Bank of Montreal

Bank of Nova Scotia

Barrick Gold Corp

BCE Inc

Bell Aliant Regional Communications
Income Fund

Biovail Corp

Boardwalk Real Estate Investment
Trust

Bombardier Inc

Bonavista Energy Trust

Brookfield Asset Management Inc

Brookfield Properties Corp

CAE INC

Calloway Real Estate Investment
Trust

Cameco Corp

Canadian Imperial Bank of

Canadian National Railway Co

Canadian Natural Resources Ltd

Canadian Oil Sands Trust

Commerce/Canada
Canadian Pacific Railway Ltd Canadian Tire Corp Ltd Canadian Utilities Ltd Canetic Resources Trust
CGI Group Inc ClI Financial Income Fund Denison Mines Corp Domtar Corp

Dundee Real Estate Investment Trust

Duvernay QOil Corp

Emera Inc

Empire Co Ltd

ENBRIDGE INC

EnCana Corp

Enerplus Resources Fund

Ensign Energy Services Inc

Fairfax Financial Holdings Ltd

Finning International Inc

First Quantum Minerals Ltd

FNX Mining Co Inc

Fording Canadian Coal Trust

Fortis Inc

GAMMON LAKE RESOURCES INC

George Weston Ltd

Gerdau Ameristeel Corp

GILDAN ACTIVEWEAR INC

Great-West Lifeco Inc

H&R Real Estate Investment

Harvest Energy Trust

HudBay Minerals Inc

Husky Energy Inc

lamgold Corp

IGM FINANCIAL INC

Imperial Oil Ltd

Industrial Alliance Insurance and
Financial Services Inc

ING Canada Inc

Inmet Mining Corp

INTER PIPELINE FUND LP-A

Ivanhoe Mines Ltd/CA

Jean Coutu Group PJC Inc/The

LionOre Mining International Ltd

Loblaw Cos Ltd

Lundin Mining Corp

Magna International Inc

Manitoba Telecom Services Inc Manulife Financial Corp MDS Inc MEGA BRANDS INC
Meridian Gold Inc Methanex Corp National Bank of Canada Nexen Inc

Niko Resources Ltd Nova Chemicals Corp Qilexco Inc Onex Corp

OPTI Canada Inc PAN AMERICAN SILVER CORP Pengrowth Energy Trust Penn West Energy Trust

Petro-Canada

PLACER DOME INC

Potash Corp of Saskatchewan

Power Corp Of Canada

Power Financial Corp

Precision Drilling Trust

Provident Energy Trust

Quebecor Inc

RioCan Real Estate Investment Trust

Ritchie Bros Auctioneers Inc

Rogers Communications Inc

RONA Inc

Royal Bank of Canada

Saputo Inc

Sears Canada Inc

Shaw Communications Inc

ShawCor Ltd

Sherritt International Corp

Shoppers Drug Mart Corp

SILVER STANDARD RESOURCES

SILVER WHEATON CORP

Sino-Forest Corp

SNC-Lavalin Group Inc

Sun Life Financial Inc

Suncor Energy Inc

Talisman Energy Inc

Teck Cominco Ltd

TELUS Corp

Thomson Corp/The

Tim Hortons Inc

Toronto-Dominion Bank

TransAlta Corp

TRANSCANADA CORP

Trican Well Service Ltd

TSX Group Inc

Uranium One Inc

UTS Energy Corp

Vermilion Energy Trust

Western Oil Sands Inc

Yamana Gold Inc

Yellow Pages Income Fund
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Barwa Real Estate Co Industries Qatar Qatar Gas Transport Co Nakilat Qatar National Bank
s
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Bakkavor hf Exista hf FL Group HF Glitnir Banki HF
Kaupthing Bank Hf Landsbanki Islands HF
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Aneka Tambang Tbk PT

Bank Central Asia Tbk PT

Bank Rakyat Indonesia

Bumi Resources Tbk PT

HM Sampoerna Tbk PT

Indocement Tunggal Prakarsa Tbk
PT

Indofood Sukses Makmur Tbk PT

International Nickel Indonesia Tbk PT

Perusahaan Gas Negara PT

PT Astra International Thk

Semen Gresik Persero Tbk PT

Telekomunikasi Indonesia Tbk PT

Truba Alam Manunggal Engineering
PT

Unilever Indonesia Tbk PT

United Tractors Tbk PT
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ABB Ltd/India ACC Ltd Ambuja Cements Ltd BAJAJ AUTO LIMITED

Bharat Electronics Ltd

BHARAT HEAVY ELECTRICALS

BHARTIAIRTEL LIMITED

Container Corp Of India

Crompton Greaves Ltd

Financial Technologies India Ltd

GAIL India Ltd

GMR Infrastructure Ltd

Grasim Industries Ltd

HCL Technologies Ltd

HDFC BANK LIMITED

Hero Honda Motors Ltd

HINDALCO INDUSTRIES LIMITED

HINDUSTAN LEVER LIMITED

Hindustan Unilever LTD

Hindustan Zinc Ltd

HOUSING DEVELOPMENT
FINANCE

ICICI BANK LTD

I-Flex Solutions Ltd

Indian Hotels Co Ltd

Indian Petrochemicals Co

INFOSYS TECHNOLOGIES LTD

ITCLTD

Jaiprakash Associates Ltd

LARSEN & TOUBRO LIMITED

Motor Industries Co Ltd

National Aluminium Co Ltd

National Mineral Development Corp
Ltd

Nestle India Ltd

NTPC LIMITED

OIL & NATURAL GAS CORP LTD

Reliance Capital Ltd

Reliance Communications Ltd

RELIANCE INDUSTRIES LIMITED

SATYAM COMPUTER SERVICES
LTD

Siemens India Ltd

STATE BANK OF INDIA

Steel Authority Of India Ltd

Sterlite Industries India Ltd

Suzlon Energy Ltd

TATA CONSULTANCY SVS LTD

TATA MOTORS LTD

TATA STEEL LIMITED

Tech Mahindra Ltd

Ultra Tech Cement Ltd

Unitech Ltd

UNITED SPIRITS LIMITED

Videocon Industries Ltd

WIPRO LTD

Zee Entertainment Enterprises Ltd
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Abengoa SA ABERTIS INFRAESTRUCTURAS SA |Acciona SA ACERINOX SA

ACS ACTIVIDADES CONS Y SERV |AGUAS DE BARCELONA-CLASS A |ALTADIS SA ANTENA 3 TELEVISION
ARCELOR Banco Bilbao Vizcaya Argentaria SA |Banco de Andalucia SA Banco de Sabadell SA

Banco de Valencia SA

Banco Espanol de Credito SA

Banco Guipuzcoano SA

Banco Pastor SA

BANCO POPULAR ESPANOL

Banco Santander Central Hispano
SA

Banco Santander SA

Bankinter SA

Bolsas y Mercados Espanoles

Cementos Molins SA

Cementos Portland Valderrivas SA

Cia de Distribucion Integral Logista
SA

Cia Espanola de Petroleos SA

CINTRA CONCESIONES DE
INFRAE

Corp Financiera Alba

Ebro Puleva SA

Electrificaciones del Norte

Enagas

ENDESA SA

European Aeronautic Defence and
Space Co NV

FADESA INMOBILIARIA SA

FAES FARMA SA

Fomento de Construcciones y
Contratas SA

GAMESA CORP TECNOLOGICA SA

GAS NATURAL SDG SA

Gestevision Telecinco SA

Grifols SA

Grupo Catalana Occidente SA

Grupo Empresarial Ence SA

GRUPO FERROVIAL

IBERDROLA SA

Iberia Lineas Aereas de Espana

INDITEX

Indra Sistemas SA

Inmobiliaria Colonial SA

Mapfre SA

METROVACESA SA

NH HOTELES SA

Obrascon Huarte Lain SA

Promotora de Informaciones SA

Prosegur Cia de Seguridad SA

Red Electrica de Espana

REPSOL YPF SA

Riofisa SA

Sacyr Vallehermoso SA

Sogecable SA

SOL MELIA SA

SOS Cuetara SA

Tecnicas Reunidas SA

Telefonica SA

TESTA Inmuebles en Renta SA

UNION FENOSA SA

Vocento SA Zardoya Otis SA Zeltia SA
LR VU
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Alpha Bank AE

Bank of Greece

Coca Cola Hellenic Bottling Co SA

Cosmote Mobile Telecommunications
SA

EFG Eurobank Ergasias SA

Hellenic Technodomiki Tev SA

HELLENIC TELECOMMUN

INTRALOT S.A.-INTEGRATED LOT

ORGANIZA
JUMBO SA NATIONAL BANK OF GREECE OPAP SA Piraeus Bank SA
Public Power Corp SA Titan Cement Co SA
VG ¥R iaRD
Lk Lk Lk Lk A
Al Rajhi Bank Almarai Co Ltd Arab National Bank Banque Saudi Fransi
Emaar Economic City Riyad Bank SAFCO Samba Financial Group

Saudi Basic Industries Corp

Saudi British Bank

Saudi Cement

Saudi Electricity Co

Saudi Industrial Investment Group

Saudi International Petrochemical Co

Saudi Investment Bank

Saudi Telecom Co

SAVOLA

Southern Province Cement Co

Yamamah Saudi Cement Co

Yanbu National Petrochemicals Co

3 Ens
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Bindura Nickel Corp Ltd Kingdom Meikles Africa LTD RioZim Ltd
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AGORA SA Bank BPH SA BANK PEKAO SA Bank Zachodni WBK SA

BRE BANK SA Cersanit Krasnystaw SA GLOBE TRADE CENTRE SA GRUPA LOTOS SA

KGHM Polska Miedz SA NETIA SA POLSKI KONCERN NAFTOWY S.A. |0Wszechna Kasa Oszczednosci

Bank Polski SA

Zaklad Przetworstwa Hutniczego

PROKOM SOFTWARE SA TELEKOMUNIKACJA POLSKA S.A. |TVN SA STALPRODUKT SA

E TP
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ACCOR SA Aeroports de Paris AIR FRANCE-KLM AIR LIQUIDE
ALCATEL-LUCENT ALSTOM Altarea Areva SA

Arkema ATOS ORIGIN SA AXA Beneteau SA

BNP Paribas Bourbon SA BOUYGUES BUSINESS OBJECTS
Camaieu CAP GEMINI SA Carrefour SA Casino Guichard Perrachon SA

CHRISTIAN DIOR

Cie Generale de
Geophysique-Veritas

Cie Generale d'Optique Essilor
International SA

CIMENTS FRANCAIS

CNP Assurances

Colas SA

COMPAGNIE DE SAINT-GOBAIN

CREDIT AGRICOLE SA

Credit Industriel et Commercial

Dassault Aviation SA

Dassault Systemes SA

EDF Energies Nouvelles SA

Eiffage SA

ELECTRICITE DE FRANCE

Elf Aquitaine SA

Eramet

EUROPEAN AERONAUTIC
Euler Hermes SA Eurazeo EURONEXT NV DEFENCE
Fonciere Des Regions FRANCE TELECOM SA GAZ DE FRANCE Gecina SA
GEMALTO Generale de Sante GROUPE DANONE Havas SA
HERMES INTERNATIONAL ICADE liad SA IMERYS SA
Immeubles de France JC Decaux SA Klepierre LAFARGE SA
LAGARDERE S.CA. Legrand SA L'Oreal SA LY MH MOET HENNESSY LOUIS
M6-METROPOLE TELEVISION Manitou BF SA Mercialys SA MICHELIN (CGDE)-B
Natixis Neopost SA Neuf Cegetel Nexans SA
Nexity PagesJaunes Groupe PERNOD-RICARD SA PEUGEOT SA
PPR PUBLICIS GROUPE Rallye SA REMY COINTREAU
RENAULT SA Rhodia SA S.T. DUPONT Sa des Ciments Vicat
SAFRAN SA SANOFI-AVENTIS SCHNEIDER ELECTRIC SA SCOR SE
SEB SA SES Societe BIC SA Societe Des Autoroutes

Paris-Rhin-Rhone

Societe Fonciere Financiere et de
Participations FFP

Societe Fonciere Lyonnaise SA

Societe Generale

Societe Immobiliere de Location pour
I'Industrie et le Commerce
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Sodexho Alliance SA Somfy SA STMICROELECTRONICS NV Suez SA
TECHNIP SA Teleperformance TELEVISION FRANCAISE (T.F.1) THALES SA
Thomson Total SA UBISOFT ENTERTAINMENT Unibail

Valeo SA VALLOUREC VEOLIA ENVIRONNEMENT VINCI SA
Vivendi Wendel ZODIAC SA

A
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AMER SPORTS OYJ-A SHS Cargotec Corp Elisa OYJ FORTUM OYJ
Kemira OYJ Kesko OYJ Kone OYJ Konecranes Oyj
METSO OYJ M-real OYJ NESTE OIL OYJ Nokia OYJ
Nokian Renkaat OYJ OKO Bank plc OUTOKUMPU OYJ Ramirent Oyj
Rautaruukki OYJ SAMPO OYJ-A SHS Sanoma-WSOY Oyj Stockmann Oyj Abp
STORA ENSO OYJ-R SHS Tietoenator Oyj UPM-KYMMENE OYJ Wartsila Oyj
YIT OYJ
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Abu Dhabi Commercial Bank

Aldar Properties PJSC

Dubai Investments

Emaar Properties PJSC

Emirates Bank International PJSC

Emirates Telecom Corp

National Bank of Abu Dhabi

Sorouh Real Estate Co

Union Properties
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Aluar Aluminio Argentino SAIC Siderar SAIC YPF SA
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ﬁﬁ;}?}fézt - Russian International Baltika Brewery Bank of Moscow Evrocement Group OJSC
Fifth Power Generation Co Gazprom OAO Gazpromneft OAO Kuzbassrazrezugol
LUKOIL Magnit OAO Magnitogorsk Iron & Steel Works Mechel

Mikhaylovskiy GOK MMC Norilsk Nickel Mobile Telesystems OJSC Mosenergo TGK-3 OAO
NovaTek OAO Novolipetsk Steel OJSC OGK-3 0JSC OGK-4 0JSC

Open Investments Polyus Gold Co Raspadskaya Rosneft Oil Co
Rostelecom Sberbank Severstal Silvinit

Sistema JSFC Surgutneftegaz TMK OAO TNK-BP Holding

Unified Energy System Uralkali Ural-Siberian Bank Vsmpo-Avisma Corp

Vyksa Metallurgical

Wimm-Bill-Dann Foods OJSC

@ 2L
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ABSA Group Ltd

African Rainbow Minerals Ltd

ANGLO PLATINUM LTD

ANGLOGOLD ASHANTI LTD

Exxaro Resources Ltd

FirstRand Ltd

GOLD FIELDS LTD

Harmony Gold Mining Co Ltd

IMPALA PLATINUM HOLDINGS LTD

IMPERIAL HOLDINGS LTD

Kumba Iron Ore Ltd

Massmart Holdings Ltd

MTN Group Ltd

Naspers Ltd

Nedbank Group Ltd

Network Healthcare Holdings Ltd

Pick'n Pay Stores Ltd

Reunert Ltd

Sanlam Ltd

Sappi Ltd

Sasol Ltd Standard Bank Group Ltd Steinhoff International Holdings Ltd  [Sun International Ltd
Telkom SA Ltd Tiger Brands Ltd Truworths International Ltd Woolworths Holdings Ltd
F -2
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Gulf Cable & Electrical IND

Investment Dar Co

Kuwait Cement Co

Kuwait Finance House

Mobile Telecommunications Co KSC

National Bank of Kuwait

National Industries Group Holding

National Investments Co/Kuwait

Public Warehousing Co KSC/The

Hrogs

LR LA
Arab Bank

gL
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3M Co AAR Corp Abbott Laboratories Abercrombie & Fitch Co
Accenture Ltd-A ACE Ltd Activision Inc Acuity Brands Inc
Acxiom Corp ADC Telecommunications Inc Adobe Systems Inc Advance Auto Parts Inc

Advanced Medical Optics Inc

Advanced Micro Devices Inc

Aecom Technology Corp

AerCap Holdings NV

Aeropostale Inc

AES Corp/The

Aetna Inc

Affiliated Computer Services Inc

Affymetrix Inc

Aflac Inc

AG Edwards Inc

AGCO Corp

Agilent Technologies Inc

AGL Resources Inc

Air Products & Chemicals Inc

Aircastle Ltd

Airgas Inc

AK Steel Holding Corp

Akamai Technologies Inc

Albemarle Corp

Alberto-Culver Co

Albertson's Inc

Alcoa Inc

Alexander & Baldwin Inc

Alexandria Real Estate Equities Inc__ [Allegheny Energy Inc Allegheny Technologies Inc Allergan Inc
Alliance Data Systems Corp AllianceBernstein Holding LP Alliant Energy Corp Alliant Techsystems Inc
Allied Capital Corp Allied Waste Industries Inc Allstate Corp/The Alltel Corp

Altera Corp

Altria Group Inc

AMAZON.COM INC

AMB Property Corp

AMBAC Financial Group Inc

Amdocs Ltd

Ameren Corp

American Capital Strategies Ltd

American Commercial Lines Inc

American Eagle Ouffitters Inc

American Electric Power Co Inc

American Express Co

American Financial Group Inc/OH

American International Group Inc

American National Insurance

American Oriental Bioengineering Inc

American Standard Cos Inc American Tower Corp AmeriCredit Corp Ameriprise Financial Inc
AmerisourceBergen Corp Ameristar Casinos Inc Ametek Inc Amgen Inc

Amkor Technology Inc Amphenol Corp AMR Corp AmSouth Bancorp
Amylin Pharmaceuticals Inc Anadarko Petroleum Corp Analog Devices Inc Andrew Corp

ANGLO AMERICAN PLC Anheuser-Busch Cos Inc Anixter International Inc AnnTaylor Stores Corp
Ansys Inc Anthem Inc AON Corp Apache Corp

Apartment Investment &
Management Co

Apex Silver Mines Ltd

Apollo Group Inc

Apollo Investment Corp

APP Pharmaceuticals Inc

Apple Computer Inc

Applera Corp - Applied Biosystems

Applied Materials Inc
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Group

Applied Micro Circuits Corp

Aptargroup Inc

Aqua America Inc

aQuantive Inc

Arch Capital Group Ltd

Arch Coal Inc

Archer-Daniels-Midland Co

Archstone-Smith Trust

Ares Capital Corp

Armor Holdings Inc

Armstrong World Industries Inc

Arrow Electronics Inc

Arthur J Gallagher & Co

Ashland Inc

Aspen Insurance Holdings Ltd

Associated Banc-Corp

Assurant Inc

Astoria Financial Corp

AT&T Corp

Atlas Air Worldwide Holdings Inc

Atmel Corp Atmos Energy Corp Atwood Oceanics Inc Autodesk Inc

Autoliv Inc Automatic Data Processing Inc Autonation Inc Autozone Inc
AvalonBay Communities Inc Avanex Corp Avaya Inc Avery Dennison Corp
Avis Budget Group Inc Avnet Inc Avon Products Inc AVX Corp

Aztar Corp Baker Hughes Inc Baldor Electric Co Ball Corp

Bally Technologies Inc

Bancorp Inc/DE

BancTrust Financial Group Inc

Bank of America Corp

Bank of Hawaii Corp

Bank of New York Co Inc/The

BankUnited Financial Corp

Bare Escentuals Inc

Barnes & Noble Inc

Barr Pharmaceuticals Inc

Bausch & Lomb Inc

Baxter International Inc

BB&T Corp BE Aerospace Inc BEA Systems Inc Bear Stearns Cos Inc/The
Beckman Coulter Inc Becton Dickinson & Co Bed Bath & Beyond Inc Belden Inc
Bemis Co Berkshire Hathaway Inc Best Buy Co Inc Big Lots Inc

Biogen Idec Inc

Biogen Inc

Biomet Inc

BJ Services Co

BJ's Wholesale Club Inc

Black & Decker Corp

BlackRock Inc/New York

BMC Software Inc

Boeing Co

BOK Financial Corp

BorgWarner Inc

Boston Properties Inc

Boston Scientific Corp

Boyd Gaming Corp

Brady Corp

Bright Horizons Family Solutions Inc

Brinker International Inc

Brink's Co/The

Bristol-Myers Squibb Co

Broadcom Corp

Brocade Communications Systems
Inc

Brookdale Senior Living Inc

Brown & Brown Inc

Brown-Forman Corp

Brunswick Corp

Bucyrus International Inc

Bunge Ltd

Burger King Holdings Inc

Burlington Northern Santa Fe Corp

Burlington Resources Inc

Cablevision Systems Corp

Cabot Corp

Cadence Design Systems Inc

Calamos Asset Management Inc

Callaway Golf Co

Calpine Corp

Cameron International Corp

Campbell Soup Co

Capital One Financial Corp

Capitol Federal Financial

Cardinal Health Inc

Career Education Corp

Caremark Rx Inc

Carlisle Cos Inc

Carmax Inc Carnival Corp Carpenter Technology Corp Carter's Inc
Caterpillar Inc CB Richard Ellis Group Inc CBS Corp CDW Corp
Celanese Corp Celgene Corp Cendant Corp Centerpoint Energy Inc

Centex Corp

Central European Media Enterprises
Ltd

Central Garden and Pet Co

Centris Group Inc

Century Aluminum Co

CenturyTel Inc

Cephalon Inc

Ceradyne Inc

Ceridian Corp

Cerner Corp

CF Industries Holdings Inc

CH Robinson Worldwide Inc

Chaparral Steel Co

Charles River Laboratories
International Inc

Charles Schwab Corp/The

Chattem Inc

Check Point Software Technologies

Checkfree Corp

Chemtura Corp

Chesapeake Energy Corp

ChevronTexaco Corp

Chico's FAS Inc

Chipotle Mexican Grill Inc

Chiron Corp

Choice Hotels International Inc

ChoicePoint Inc

Chubb Corp

Church & Dwight Co Inc

Ciena Corp Cigna Corp Cimarex Energy Co Cincinnati Financial Corp
Cinergy Corp Cintas Corp Circuit City Stores Inc Cisco Systems Inc

CIT Group Inc Citigroup Inc Citizens Communications Co Citrix Systems Inc

City National Corp/CA Clear Channel Communications Inc__|Clear Channel Outdoor Holdings Inc |Clearwire Corp

Clorox Co CME Group Inc CMS Energy Corp CNA Financial Corp

CNH Global NV Coach Inc Coca-Cola Co/The Coca-Cola Enterprises Inc

Coeur d'Alene Mines Corp

Cognizant Technology Solutions Corp

Cognos Inc

Coldwater Creek Inc

Colgate-Palmolive Co

Collective Brands Inc

Colonial BancGroup Inc/The

Columbia Sportswear Co

Comcast Corp

Comerica Inc

Commerce Bancorp Inc/NJ

Commerce Bancshares Inc/Kansas
City MO

Commerce Group Inc

Commercial Capital Bancorp Inc

Commercial Metals Co

CommScope Inc

COMMUNITY HEALTH SYSTEMS
INC

Compass Bancshares Inc

Computer Associates International
Inc

Computer Sciences Corp

Compuware Corp

Comverse Technology Inc

ConAgra Foods Inc

ConocoPhillips

Consol Energy Inc

Consolidated Edison Inc

Constellation Brands Inc

Constellation Energy Group Inc

Continental Airlines Inc

Convergys Corp

Con-way Inc

Cooper Cos Inc/The

Cooper Industries Ltd

Cooper Tire & Rubber Co

Copa Holdings SA

Copano Energy LLC

Copart Inc

Core Laboratories NV

Corinthian Colleges Inc

Corn Products International Inc

Corning Inc

Corporate Executive Board Co

Corrections Corp of America

Costco Wholesale Corp

Countrywide Financial Corp

Covance Inc

Covanta Holding Corp

Coventry Health Care Inc

CR Bard Inc

Crane Co

Cree Inc

Crescent Real Estate EQT Co

CROCS Inc Crown Castle International Corp Crown Holdings Inc CSX Corp

CTC Media Inc Cullen/Frost Bankers Inc Cummins Inc Curtiss-Wright Corp

CVS Corp Cypress Semiconductor Corp Cytec Industries Inc Cytyc Corp

Dade Behring Holdings Inc Dana Corp Danaher Corp Darden Restaurants Inc
DAVITA INC Dean Foods Co Deckers Outdoor Corp Deere & Co

Del Monte Foods Co Dell Inc Delphi Corp Delphi Financial Group Inc
Delta Air Lines Inc Deluxe Corp Denbury Resources Inc Dentsply International Inc
Developers Diversified Realty Corp  |Devon Energy Corp DeVry Inc Dick's Sporting Goods Inc

Diebold Inc

Digital Realty Trust Inc

Digital River Inc

Dillard's Inc/AR

Directv Group In

Discovery Holding Co

Dolby Laboratories Inc

Dollar General Corp

Dollar Tree Stores Inc

Dominion Resources Inc/VA

Donaldson Co Inc

Dover Corp

Dow Chemical Co/The

Dow Jones & Co Inc

Downey Financial Corp

DPL Inc

DR Horton Inc

DreamWorks Animation SKG Inc

Dresser-Rand Group Inc

DRS Technologies Inc

DST Systems Inc

DTE Energy Co

Duke Energy Corp

Dun & Bradstreet Corp

Dynegy Inc E*Trade Financial Corp Eagle Materials Inc East West Bancorp Inc
Eastman Chemical Co Eastman Kodak Co Eaton Corp Eaton Vance Corp
eBay Inc EchoStar Communications Corp Ecolab Inc Edison International
Edwards Lifesciences Corp EGL Inc El Du Pont de Nemours & Co El Paso Corp
Electronic Arts Inc Electronic Data Systems Corp Electronics for Imaging Eli Lilly & Co
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Elizabeth Arden Inc

Embarg Corp

EMC Corp/Massachusetts

EMCOR Group Inc

Emerson Electric Co

Empire Resorts Inc

Empresa Brasileira de Aeronautica
SA

Endo Pharmaceuticals Holdings Inc

Energen Corp

ENERGIZER HOLDINGS INC

Energy East Corp

Engelhard Corp

ENSCO International Inc Entergy Corp Enterprise Products Partners LP EOG Resources Inc
Equifax Inc Equinix Inc Equitable Resources Inc Equity Office Properties Trust
Equity Residential Erie Indemnity Co ESCO TECHNOLOGIES INC ESTEE LAUDER COMPANIES-CL A

Esterline Technologies Corp

Everest Re Group Ltd

Evergreen Energy Inc

Evergreen Solar Inc

EW Scripps Co

Exelon Corp

Expedia Inc

Expeditors International Washington
Inc

Express Scripts Inc

Exxon Mobil Corp

F5 Networks Inc

Factset Research Systems Inc

Fairchild Semiconductor International

Fair Isaac Corp Inc Family Dollar Stores Inc Fannie Mae
Fastenal Co Federated Department Stores Federated Investors Inc FedEx Corp
Fidelity National Financial Inc Fidelity National Information Services Fifth Third Bancorp Finisar Corp

Inc

First American Corp

First Citizens BancShares Inc/NC

First Data Corp

First Horizon National Corp

First Marblehead Corp/The

First Niagara Financial Group Inc

FIRST SOLAR INC

FirstEnergy Corp

FirstFed Financial Corp

Fiserv Inc

Fisher Scientific International

Flextronics International Ltd

Flir Systems Inc

Florida Rock Industries Inc

Flowers Foods Inc

Flowserve Corp

Fluor Corp

FMC Corp

FMC Technologies Inc

Foot Locker Inc

Ford Motor Co

Forest City Enterprises Inc

Forest Laboratories Inc

Forest Oil Corp

Formfactor Inc

Fortune Brands Inc

Forward Air Corp

Fossil Inc

Foster Wheeler Ltd Foundry Networks Inc FPL Group Inc Franklin Resources Inc
Freddie Mac rnrseport-McMoRan Copper & Gold Freescale Semiconductor Inc Frontier Oil Corp
Fulton Financial Corp GameStop Corp Gannett Co Inc Gap Inc/The

Gardner Denver Inc Garmin Ltd Gartner Inc Gateway Inc

GATX Corp

Gaylord Entertainment Co

Gemstar-TV Guide International Inc

Genentech Inc

General Cable Corp

General Dynamics Corp

General Electric Co

GENERAL GROWTH PROPERTIES

General Mills Inc

General Motors Corp

Genlyte Group Inc

Gen-Probe Inc

Gentex Corp

Genuine Parts Co

Genworth Financial Inc

Genzyme Corp

Georgia-Pacific Corp

Getty Images Inc

GFI Group Inc

Gilead Sciences Inc

Gillette Co/The

Global Industries Ltd

Global Payments Inc

Goldcorp Inc

Golden Telecom Inc

Golden West Financial Corp

Goldman Sachs Group Inc

Goodrich Corp

Goodyear Tire & Rubber Co/The Google Inc-CI A Graco Inc Granite Construction Inc
Grant Prideco Inc Great Lakes Chemical Corp Great Plains Energy Inc Greif Inc
Grove Property Trust Guess ? Inc Guidant Corp H&R Block Inc

Halliburton Co

Hanesbrands Inc

Hanover Compressor Co

Hanover Insurance Group Inc/The

Hansen Natural Corp

Harbor Florida Bancshares Inc

Harley-Davidson Inc

Harman International Industries Inc

Harmonic Inc

Harrah's Entertainment Inc

Harris Corp

Harry Winston Diamond Corp

Harsco Corp

Hartford Financial Services Group Inc

Hasbro Inc

HCA Inc

HCC Insurance Holdings Inc

Headwaters Inc

Health Management Associates Inc

Health Net Inc

Hecla Mining Co Heico Corp Helix Energy Solutions Group Inc Helmerich & Payne Inc
Henry Schein Inc Hercules Inc Herman Miller Inc Hershey Foods Corp

Hertz Global Holdings Inc Hess Corp Hewitt Associates Inc Hewlett-Packard Co
Highwoods Properties Inc Hillenbrand Industries Inc Hilton Hotels Corp HJ Heinz Co

HLTH Corp Hologic Inc Home Depot Inc Honeywell International Inc

Horizon Lines Inc Hormel Foods Corp Hospira Inc Hospitality Properties Trust

Host Hotels & Resorts Inc HUB Group Inc Hubbell Inc Hudson City Bancorp Inc
Humana Inc Huntington Bancshares Inc/OH Huntsman Corp IAC/InterActiveCorp

Idearc Inc IDEX Corp Idexx Laboratories Inc IHS Inc

lllinois Tool Works Inc llumina Inc ImClone Systems Inc IMS Health Inc

Infinera Corp Ingersoll-Rand Co Ingram Micro Inc Integrated Device Technology Inc
Integrys Energy Group Inc Intel Corp Interactive Brokers Group Inc Interactive Data Corp

IntercontinentalExchange Inc

InterDigital Inc

Intermec Inc

International Business Machines
Corp

International Flavors & Fragrances
Inc

International Game Technology

International Paper Co

International Rectifier Corp

International Securities Exchange
Holdings Inc

International Speedway Corp

Interpublic Group of Cos Inc

Intersil Corp

Intuit Inc

Intuitive Surgical Inc

Inverness Medical Innovations Inc

Investors Financial Services Corp

Invitrogen Corp

Iron Mountain Inc

Isle of Capri Casinos Inc

Itron Inc

ITT Educational Services Inc

ITT Industries Inc

J Crew Group Inc

Jabil Circuit Inc

Jack Henry & Associates Inc

Jack in the Box Inc

Jacobs Engineering Group Inc

Janus Capital Group Inc

Jarden Corp

JB Hunt Transport Services Inc

JC Penney Co Inc Holding Co

JDS Uniphase Corp

Jefferies Group Inc

Jefferson-Pilot Corp

JetBlue Airways Corp

JM Smucker Co/The

John Wiley & Sons Inc

Johnson & Johnson

Johnson Controls Inc

Jones Apparel Group Inc

Jones Lang LaSalle Inc Joy Global Inc JPMorgan Chase & Co Juniper Networks
K2 Inc Kansas City Southern KB Home KBR Inc

Kellogg Co Kellwood Co Kennametal Inc Kerr-McGee Corp
Kerzner International Ltd Keycorp KeySpan Corp Kimberly-Clark Corp

KIMCO REALTY CORP

Kinder Morgan Energy Partners LP

Kinder Morgan Inc

Kinetic Concepts Inc

King Pharmaceuticals Inc

Kinross Gold Corp

Kirby Corp

Kla-Tencor Corp

Knight-Ridder Inc

Kohl's Corp

Kraft Foods Inc

Kroger Co/The

Kyphon Inc

L-3 Communications Holdings Inc

Laboratory Corp Of America Holdings

Laidlaw International Inc

Lam Research Corp

Lamar Advertising Co

Landstar System Inc

Las Vegas Sands

Laureate Education Inc

Lazard Ltd

Leap Wireless International Inc

Lear Corp

Legg Mason Inc

Leggett & Platt Inc

Lennar Corp

Lennox International Inc

Leucadia National Corp

Level 3 Communications Inc

Lexmark International Inc

Liberty Global Inc

Liberty Media Corp - Capital

Liberty Media Corp - Interactive

Liberty Media-A
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Liberty Property Trust

Life Time Fitness Inc

LifePoint Hospitals Inc

LINCARE HOLDINGS INC

Lincoln Electric Holdings Inc Lincoln National Corp Linear Technology Corp Linn Energy LLC

Liz Claiborne Inc Lockheed Martin Corp Loews Corp Longs Drug Stores Corp
Louisiana-Pacific Corp Lowe's Cos Inc LSI Logic Corp Ltd Brands

Lubrizol Corp Lucent Technologies Inc Lyondell Chemical Co M&T Bank Corp

Macerich Co/The

MACK-CALI REALTY CORP

Macy's Inc

MAF Bancorp Inc

Magellan Health Services Inc

Manitowoc Co Inc/The

Manor Care Inc

Manpower Inc

Marathon Oil Corp

Mariner Energy Inc

Marriott International Inc

Marsh & McLennan Cos Inc

Marshall & lisley Corp

Martin Marietta Materials Inc

Marvel Entertainment Inc

Marvell Tech Grp

Masco Corp Massey Energy Co Mastercard Inc Mattel Inc
Maxim Integrated Products Inc May Department Stores Co/The Maytag Corp MBIA Inc
MBNA Corp McAfee Inc McCormick & Co Inc McData Corp

McDermott International Inc

McDonald's Corp

MCG Capital Corp

McGraw-Hill Cos Inc/The

McKesson Corp

MDC Holdings Inc

MDU Resources Group Inc

MeadWestvaco Corp

Medco Health Solutions Inc

Medifast Inc

Medimmune Inc

Medtronic Inc

Melco PBL Entertainment Macau Ltd

Mellon Financial Corp

MEMC Electronic Materials Inc

Men's Wearhouse Inc

Merck & Co Inc

Mercury General Corp

Mercury Interactive Corp

Meredith Corp

Merrill Lynch & Co Inc

Metlife Inc

Mettler Toledo International Inc

MGIC Investment Corp

MGM Mirage Microchip Technology Inc Micron Technology Inc Micros Systems Inc

Microsoft Corp MILLENNIUM PHARMACEUTICALS |Millicom International Cellular SA Millipore Corp

Mirant Corp Mohawk Industries Inc Molex Inc MOLSON COORS BREWING CO -B
MoneyGram International Inc Monsanto Co Monster Worldwide Inc Moody's Corp

Morgan Stanley Morningstar Inc Mosaic Co/The Motorola Inc

MSC Industrial Direct Co

Murphy Oil Corp

Mylan Laboratories

Nabors Industries Ltd

NALCO HOLDING CO

Nasdaq Stock Market Inc/The

National City Corp

National Fuel Gas Co

National Instruments Corp

National Oilwell Varco Inc

National Semiconductor Corp

Nationwide Financial Services

Nationwide Health Properties Inc Nautilus Inc Navistar International Corp NAVTEQ Corp

NBTY Inc NCR Corp NDS Group PLC Nektar Therapeutics

Network Appliance Inc NeuStar Inc _Ir\_lew Oriental Education & New York Community Bancorp Inc
echnology Group

New York Times Co Newell Rubbermaid Inc Newfield Exploration Co Newmont Mining Corp

News Corp Nextel Communications Inc Nicor Inc NIl Holdings Inc

Nike Inc NiSource Inc Noble Corp Noble Energy Inc

Nordstrom Inc

Norfolk Southern Corp

NORTEL NETWORKS CORP

North Fork Bancorporation Inc

Northeast Utilities Northern Trust Corp Northrop Grumman Corp Novatel Wireless Inc
Novell Inc Novellus Systems Inc NRG Energy Inc NSTAR

Nuance Communications Inc Nucor Corp NutriSystem Inc Nuveen Investments Inc
Nvidia Corp NVR Inc Nymex Holdings Inc NYSE Euronext

Occidental Petroleum Corp

Oceaneering International Inc

Odyssey Re Holdings Corp

Office Depot Inc

OfficeMax Inc OGE Energy Corp Ohio Casualty Corp Oil States International Inc
Old Republic International Corp Omnicare Inc Omnicom Group ON Semiconductor Corp
Oneok Inc Oplink Communications Inc Oracle Corp Orbital Sciences Corp
O'Reilly Automotive Inc Orient-Express Hotels Ltd Oshkosh Truck Corp OSI Pharmaceuticals Inc

Overseas Shipholding Group Inc Owens Corning Inc Owens-lllinois Inc Paccar Inc

Pacer International Inc Pacificare Health Systems Inc Packaging Corp of America Pactiv Corp

Pall Corp Parametric Technology Corp Parker Hannifin Corp Parlux Fragrances Inc
Partner Communications Patterson Cos Inc Patterson-UTI Energy Inc Paychex Inc

PDL BioPharma Inc

Peabody Energy Corp

Pediatrix Medical Group Inc

Penn National Gaming Inc

Pentair Inc

Peoples Energy Corp

People's United Financial Inc

Peoplesoft Inc

Pepco Holdings Inc

Pepsi Bottling Group Inc

PepsiAmericas Inc

PepsiCo Inc

PerkinElmer Inc

Perot Systems Corp

PetroHawk Energy Corp

PetSmart Inc

PFF Bancorp Inc

Pfizer Inc

PG&E Corp

Pharmaceutical Product
Development Inc

Phelps Dodge Corp

Philadelphia Consolidated Holding
Co

Phillips-Van Heusen Corp

Pilgrim's Pride Corp

Pinnacle Entertainment Inc

Pinnacle West Capital Corp

Pioneer Natural Resources Co

Pitney Bowes Inc

Plains Exploration & Production Co

Platinum Underwriters Holdings Ltd

Plum Creek Timber Co Inc (REIT)

PMC - Sierra Inc

PMI Group Inc/The

PNC Financial Services Group Inc

PNM Resources Inc

Pogo Producing Co

Polaris Industries Inc

POLO RALPH LAUREN CORP

Polycom Inc

Pool Corp

Popular Inc

Post Properties Inc

Power-One Inc

Powerwave Technologies Inc

PPG Industries Inc

PPL Corp

PRA International

Praxair Inc

Precision Castparts Corp

priceline.com Inc

Pride International Inc

Principal Financial Group

Procter & Gamble Co

Progress Energy Inc

Progressive Corp/The

Progressive Gaming International
Corp

Prologis

Protective Life Corp

Providian Financial Corp

Prudential Financial Inc

Psychiatric Solutions Inc

Public Service Enterprise Group Inc

PUBLIC STORAGE

Puget Energy Inc

Pulte Homes Inc

QLogic Corp

Qualcomm Inc

Quanta Services Inc

Quest Diagnostics

Questar Corp

Quicksilver Resources Inc

Quiksilver Inc

Qwest Communications International

Rackable Systems Inc

Radian Group Inc

RadioShack Corp

Raymond James Financial Inc

Rayonier Inc

Raytheon Co

Realogy Corp

Realty Income Corp

Red Hat Inc

Reebok International Ltd

Regal Entertainment Group

Regency Centers Corp

Regions Financial Corp

Reliance Steel & Aluminum Co

Reliant Energy Inc

Republic Services Inc

Research In Motion Ltd

Resmed Inc

Respironics Inc

Reynolds American Inc

RF Micro Devices Inc

RH Donnelley Corp

Rite Aid Corp

Riverbed Technology Inc

Robert Half International Inc

Rockwell Automation Inc

Rockwell Collins Inc

Rockwood Holdings Inc

Rohm & Haas Co

Roper Industries Inc

Ross Stores Inc

Rowan Cos Inc

Royal Caribbean Cruises Ltd

RPM International Inc

RR Donnelley & Sons Co

RSC Holdings Inc Ryder System Inc Sabre Holdings Corp Safeco Corp

Safeway Inc SAIC Inc Saks Inc Salesforce.com Inc
SanDisk Corp Sanmina-SCI Corp Sara Lee Corp SAVVIS Inc

SBA Communications Corp SBC Communications Inc SCANA Corp Schering-Plough Corp
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Schlumberger Ltd

Scientific Games Corp

Scientific-Atlanta Inc

Scotts Miracle-Gro Co/The

Seaboard Corp

SEACOR Holdings Inc

Seagate Technology

Sealed Air Corp

Sears Holdings Corp

SEl Investments Co

Sempra Energy

Sepracor Inc

Service Corp International/US

Shanda Interactive Entertainment Ltd

Shaw Group Inc/The

Sherwin-Williams Co/The

Ship Finance International Ltd

Shuffle Master Inc

Siebel Systems Inc

Sierra Health Services Inc

Sierra Pacific Resources

Sigma-Aldrich Corp

Silgan Holdings Inc

Silicon Laboratories Inc

Simon Property Group Inc

Sirius Satellite Radio Inc

Sirona Dental Systems Inc

SLM Corp

Smith & Wesson Holding Corp

Smith International Inc

Smithfield Foods Inc

Smurfit-Stone Container Corp

Snap-On Inc

Solectron Corp

Sonoco Products Co

Sonus Networks Inc

Sotheby's

Southern Co/The

Southern Copper Corp

Southern Union Co

Southwest Airlines Co

Southwestern Energy Co

Sovereign Bancorp Inc

Spectra Energy Corp

Spectrum Brands Inc

Sprint Corp

Sprint Nextel Corp

SPX Corp

St Joe Co/The

St Jude Medical Inc

St Paul Travelers Cos Inc/The

StanCorp Financial Group Inc

Stanley Works/The

Staples Inc

Starbucks Corp

Starwood Hotels & Resorts
Worldwide Inc

State Street Corp

Station Casinos Inc

STATS ChipPAC Ltd

STEC Inc

Steel Dynamics Inc

Steelcase Inc

Stericycle Inc

Steven Madden Ltd

Stillwater Mining Co

Strayer Education Inc

Stryker Corp

Student Loan Corp/The

Sun Microsystems Inc

Sungard Data Systems Inc

Sunoco Inc

SUNPOWER CORP-CLASS A

Sunrise Senior Living Inc

SunTrust Banks Inc

Superior Energy Services

Supervalu Inc

Sybase Inc

Sycamore Networks Inc

Symantec Corp

Symbol Technologies Inc

Synaptics Inc

Synopsys Inc

Synovus Financial Corp

Sysco Corp

T Rowe Price Group Inc

Take-Two Interactive Software Inc

Target Corp

TCF Financial Corp

TD Ameritrade Holding Corp

Tech Data Corp

Techne Corp

TECO Energy Inc

Teekay Corp

Tektronix Inc

Teledyne Technologies Inc

Teleflex Inc

Telephone & Data Systems Inc

TeleTech Holdings Inc

Tellabs Inc

Temple-Inland Inc

Tempur-Pedic International Inc

Tenet Healthcare Corp

TEPPCO Partners LP

Teradyne Inc

Terex Corp

Terra Industries Inc

Tessera Technologies Inc

Texas Industries Inc

Texas Instruments Inc Textron Inc TFS Financial Corp The9 Ltd

Thermo Electron Corp Thomas & Betts Corp Thor Industries Inc THQ Inc

Tidewater Inc Tiffany & Co Timberland Co Time Warner Inc

Time Warner Telecom Inc Timken Co Titanium Metals Corp TJX Cos Inc

Toll Brothers Inc Torchmark Corp Toro Co Total System Services Inc
Toys R US Inc Tractor Supply Co Transmontaigne Inc Transocean Inc

Travelers Cos Inc/The TRIAD HOSPITALS INC Tribune Co Trimble Navigation Ltd

Trinity Industries Inc

TRIZEC PROPERTIES INC

Trump Entertainment Resorts Inc

TRW Automotive Holdings Corp

TXU Corp Tyco International Ltd Tyson Foods Inc UAL Corp
UDR Inc UGI Corp Under Armour Inc Union Pacific Corp
UnionBanCal Corp Unisys Corp United Industrial Corp/New York United Parcel Service Inc/Georgia

United Rentals Inc

United States Steel Corp

United Technologies Corp

UnitedHealth Group Inc

Unitrin Inc Universal Compression Holdings Inc |Universal Health Services Inc Universal Technical Institute Inc
Univision Communications Inc Unocal Corp UnumProvident Corp Urban Outfitters Inc

URS Corp US Airways Group Inc/NEW US Bancorp US Global Investors Inc
USANA Health Sciences Inc USG Corp UST Inc UTi Worldwide Inc

Vail Resorts Inc Valero Energy Corp Valspar Corp Valueclick Inc

Varian Inc

Varian Medical Systems Inc

Varian Semiconductor Equipment
Associates Inc

VCA Antech Inc

Vectren Corp

Ventana Medical Systems Inc

VeraSun Energy Corp

VeriFone Holdings Inc

VeriSign Inc Veritas Software Corp Verizon Communications Inc Vertex Pharmaceuticals Inc
VF Corp Viacom Inc Virgin Media Inc Vishay Intertechnology Inc
Visteon Corp Vornado Realty Trust Vulcan Materials Co Wachovia Corp

Waddell & Reed Financial Inc Walgreen Co Wal-Mart Stores Inc Walt Disney Co

Warnaco Group Inc/The

Warner Chilcott Ltd

Warner Music Group Corp

Washington Federal Inc

Washington Group International Inc

Washington Mutual Inc

Washington Post Co/The

Waste Connections Inc

Waste Management Inc

Waters Corp

Watson Pharmaceuticals Inc

Watson Wyatt Worldwide Inc

WD Media Inc

Weatherford International Ltd

WebMD Health Corp

Webster Financial Corp

Weight Watchers International Inc

WEINGARTEN REALTY
INVESTORS

WellCare Health Plans Inc

WellPoint Health Networks

Wells Fargo & Co

Wendy's International Inc

WESCO International Inc

Westar Energy Inc

Western Digital Corp

Western Union Co/The

Weyerhaeuser Co

Whirlpool Corp

White Mountains Insurance Group
Ltd

Whitney Holding Corp

Whole Foods Market Inc

Williams Cos Inc

Williams-Sonoma Inc

Willis Group Holdings Ltd

Wilmington Trust Corp

Winn-Dixie Stores Inc

Wisconsin Energy Corp

WM Wrigley Jr Co

WMS Industries Inc

Worthington Industries

WR Berkley Corp

WW Grainger Inc

Wyeth

Wyndham Worldwide Corp

Wynn Resorts Ltd

Xcel Energy Inc

Xerox Corp

Xilinx Inc

XL Capital Ltd

XM Satellite Radio Holdings Inc

XTO Energy Inc

Yahoo! Inc

YRC Worldwide Inc

Yum! Brands Inc

Zebra Technologies Corp

Zimmer Holdings Inc

Zions Bancorporation

EFRRD
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365 MEDIA GROUP PLC 31 GROUP PLC ABERDEEN ASSET MGMT PLC Admiral Group PLC

Aegis Group Plc Aggreko Plc ALLIANCE & LEICESTER PLC ALLIANCE BOOTS PLC

Amec PLC Amlin PLC AMVESCAP PLC ANTOFAGASTAPLC

ARM HOLDINGS PLC Arriva Plc ASHMORE GROUP PLC. ASSOCIATED BRITISH FOODS PLC
AstraZeneca PLC Atkins WS PLC Autonomy Corp PLC Aviva PLC

Azlan Group Plc BAALTD Babcock International Group BAE SYSTEMS PLC

Balfour Beatty PLC

Barclays PLC

BARRATT DEVELOPMENTS PLC

BBA Aviation PLC

Bellway PLC

Berkeley Group Holdings PLC

BG GROUP PLC

BHP BILLITON PLC

Biffa PLC

BOC GROUP PLC

Bovis Homes Group PLC

BP PLC

BRADFORD & BINGLEY PLC

BRAMBLES INDUSTRIES PLC

Brit Insurance Holdings Plc

BRITISH AIRWAYS PLC
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BRITISH AMERICAN TOBACCO
PLC

BRITISH ENERGY GROUP PLC

British Land Co PLC

BRITISH SKY BROADCASTING
GRO

Brixton PLC BT Group PLC BUNZL PLC BURBERRY GROUP PLC
CABLE & WIRELESS PLC CADBURY SCHWEPPES PLC CAIRN ENERGY PLC CAPITAGROUP PLC
Carillion PLC CARNIVAL PLC CARPHONE WAREHOUSE GROUP |Cattles PLC
CENTRICAPLC Charter Plc Clipper Windpower PLC Close Brothers Group Plc
COBHAM PLC COMPASS GROUP PLC CORUS GROUP PLC Daily Mail & General Trust
Davis Service Group PLC De La Rue PLC Debenhams PLC Derwent London PLC
Diageo PLC DRAX GROUP PLC DSG INTERNATIONAL PLC easyJet PLC

Electrocomponents PLC

EMAP PLC

EMI GROUP PLC

ENTERPRISE INNS PLC

Experian Finance PLC

Experian Group Ltd

Expro International Group

F&C ASSET MANAGEMENT PLC

FIBERWEB PLC

First Choice Holidays Plc

Firstgroup Plc

FRIENDS PROVIDENT PLC

G4S PLC GALLAHER GROUP PLC GKN PLC GlaxoSmithKline PLC

Go-Ahead Group Plc Greene King Plc Hammerson PLC HANSON PLC

HAYS PLC HBOS PLC HENDERSON GROUP PLC Hochschild Mining PLC

Home Retail Group PLC Homeserve PLC HSBC Holdings PLC ICAP PLC

IMI Plc IMPERIAL CHEMICAL INDS PLC IMPERIAL TOBACCO GROUP PLC [INCHCAPE PLC

Informa PLC INMARSAT PLC INTERCONTINENTAL HOTELS INTERMEDIATE CAPITAL GROUP

GROU

INTERNATIONAL POWER PLC

Intertek Group PLC

Invensys PLC

Invesco Ltd

INVESTEC PLC

ITVPLC

John Wood Group PLC

JOHNSON MATTHEY PLC

Johnston Press PLC

Kazakhmys PLC

KELDA GROUP PLC

Kesa Electricals PLC

KINGFISHER PLC

LADBROKES PLC

Land Securities Group PLC

LEGAL & GENERAL GROUP PLC

Liberty International PLC

Lloyds TSB Group PLC

LOGICACMG PLC

LONDON STOCK EXCHANGE
GROUP

LONMIN PLC MAN GROUP PLC MARKS & SPENCER GROUP PLC |Marston's PLC

Mecom Group PLC MEGGITT PLC Michael Page International Plc Millennium & Copthorne Hotels PLC

Misys PLC MITCHELLS & BUTLERS PLC MORRISON <WM.> MYTRAVEL GROUP PLC
SUPERMARKETS

National Express Group PLC NATIONAL GRID PLC NEXT PLC Nikanor PLC

NORTHERN ROCK PLC

NORTHUMBRIAN WATER GROUP
PLC

OLD MUTUAL PLC

PARTYGAMING PLC

PEARSON PLC

PENNON GROUP PLC

PERSIMMON PLC

Petrofac Ltd

Premier Foods PLC

PROSPERITY MINERALS
HOLDINGS

Provident Financial Plc

PRUDENTIAL PLC

PUNCH TAVERNS PLC

QinetiQ PLC

Quintain Estates & Development Plc

RANK GROUP PLC

RECKITT BENCKISER PLC

REED ELSEVIER PLC

Regus Group PLC

RENTOKIL INITIAL PLC

RESOLUTION PLC

REUTERS GROUP PLC

REXAM PLC

RIOTINTO PLC

ROLLS-ROYCE GROUP PLC

ROYAL & SUN ALLIANCE INS GRP

Royal Bank of Scotland Group PLC

SABMILLER PLC

SAGE GROUP PLC (THE)

SAINSBURY (J) PLC

SCHRODERS PLC

SCOTTISH & NEWCASTLE PLC

SCOTTISH & SOUTHERN ENERGY

SCOTTISH POWER PLC

Segro PLC

Serco Group PLC

SEVERN TRENT PLC

Shell Transport & Trading Co PLC

SHIRE PLC

SIG Plc

SIGNET GROUP PLC

SLOUGH ESTATE PLC

SMITH & NEPHEW PLC

SMITHS GROUP PLC

Spectris PLC

Stagecoach Group PLC

STANDARD CHARTERED PLC

Standard Life PLC

TATE & LYLEPLC

Taylor Nelson Sofres PLC

Taylor Wimpey PLC

TAYLOR WOODROW PLC

Tesco PLC

TOMKINS PLC

TRAVIS PERKINS PLC

Trinity Mirror Plc

TULLOW OILPLC

UNILEVER PLC

United Business Media PLC

UNITED UTILITIES PLC

VEDANTA RESOURCES PLC

Vodafone Group PLC

VT Group PLC

Weir Group Plc (The)

WHITBREAD PLC WILLIAM HILL PLC WIMPEY (GEORGE) PLC WOLSELEY PLC

WPP GROUP PLC XSTRATAPLC YELL GROUP PLC

E I DR
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BanColombia SA Bavaria SA Cementos Argos SA Grupo Aval Acciones y Valores

Grupo Nacional de Chocolates SA

Inversiones Argos SA

Suramericana de Inversiones SA

B

LE LA
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Orascom Construction Industries

Orascom Hotels & Development

Orascom Telecom Holding SAE

FRE 0D
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Acergy SA Aker Kvaerner ASA DNB NOR ASA Fred Olsen Energy ASA

Frontline Ltd Hafslund ASA Marine Harvest NORSK HYDRO ASA

Norske Skogindustrier ASA ORKLAASA Petroleum Geo-Services ASA ProSafe SE

RENEWABLE ENERGY CORP AS  |Seadrill Ltd STATOIL ASA Stolt-Nielsen SA

Storebrand ASA Subsea 7 Inc TELENOR ASA TGS Nopec Geophysical Co ASA
Yara International ASA

# F%x+
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ADVANCED INFO SERVICE PCL Airports of Thailand PCL BANGKOK BANK PUBLIC CO LTD |Bank of Ayudhya Pcl

Banpu PCL IRPC PCL KASIKORNBANK PCL KRUNG THAI BANK PUB CO LTD

Land and Houses PCL

PTT Chemical PCL

PTT EXPLOR & PROD PUBLIC CO

PTT PCL

Ratchaburi Electricity Generating
Holding PCL

SIAM CEMENT PUBLIC CO LTD

Siam City Cement Pcl

SIAM COMMERCIAL BANK PUB CO

Thai Airways International Pcl

THAIOIL PCL

§ 5w

Yk EH

North Ore Mining And Processing
Enterprise

’F*'B' 1140}
LE LI LE LA LE LA LR
Cia de Minas Buenaventura SA Cia Minera Milpo SAA Minsur SA Sociedad Minera Cerro Verde SA
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Southern Copper Corp/Peru

Volcan Cia Minera SAA

BE gD

Bk EH

Bk EH

Auckland International Airport Ltd

Fletcher Building Ltd

5 & LuD

LE LA

LE LA

LE LA

LE LA

AMMB Holdings Bhd

Astro All Asia Networks PLC

Berjaya Sports Toto BHD

British American Tobacco Malaysia
Bhd

BUMIPUTRA-COMMERCE HLDGS
BHD

Bumiputra-Commerce Holdings Bhd

Digi.Com BHD

Gamuda Bhd

GENTING BHD

Golden Hope Plantations Bhd

Hong Leong Bank BHD

IJM Corp BHD

101 CORPORATION BHD

Kuala Lumpur Kepong Bhd

Kumpulan Guthrie Bhd

MALAYAN BANKING BHD

Malaysian Airline System BHD

MAXIS COMMUNICATIONS BHD

MISC BHD

MMC Corp Bhd

Petronas Dagangan BHD

PETRONAS GAS BHD

PLUS Expressways Bhd

PPB Group Bhd

PUBLIC BANK BHD

Resorts World Bhd

RHB Capital Bhd

SIME DARBY BHD

Tanjong Plc TELEKOM MALAYSIA BHD TENAGA NASIONAL BHD YTL Corp Bhd

F AN
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CEZAS KOMERCNI BANKA AS TELEFONICA Telefonica O2 Czech Republic AS
UNIPETROL ZENTIVANV

R

RhEH LR A RE LA LR L

ABN AMRO Holding NV AEGON NV AKZO NOBEL ArcelorMittal

ASML Holding NV Corio NV Corporate Express CSM

Eurocastle Investment Ltd Fugro NV Hagemeyer NV Heineken Holding NV
HEINEKEN NV Hunter Douglas NV ING Groep NV KONINKLIJKE AHOLD NV

Koninklijke BAM Groep NV

KONINKLIJKE DSM NV

KONINKLIJKE KPN NV

KONINKLIJKE NUMICO NV

Koninklijke Philips Electronics NV

Koninklijke Vopak NV

Nutreco Holding NV

Randstad Holding NV

REED ELSEVIER NV RODAMCO EUROPE NV ROLINCO NV Royal Dutch Petroleum Co
ROYAL DUTCH SHELL PLC-A SHS |SBM OFFSHORE NV Stork NV TNT NV

TOMTOM Unilever NV USG People NV Vedior NV
WERELDHAVE NV Wolters Kluwer NV

%‘-ﬂ wa
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Aguas Andinas SA Antarchile SA Banco Santander Chile SA CAP SA

gzntros Comerciales Sudamericanos Distribucion y Servicio D&S SA gz/pgreﬂsl: Nacional de Electricidad Empresas CMPC SA
Enersis SA Lan Airlines SA Ripley Corp SA SACI Falabella
EEg R
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Ayala Land Inc

Philippine Long Distance Telephone
Co

San Miguel Corp

SM Investments Corp

SM Prime Holdings Inc

B F RS

LE LA
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Bank of Cyprus Public Co Ltd

Marfin Popular Bank Public Co Ltd

TS
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ALLIED IRISH BANKS PLC ANGLO IRISH BANK CORP PLC BANK OF IRELAND C&C GROUP PLC
CRHPLC DCC Pic Elan Corp PLC Grafton Group PLC

laws Group Plc

Independent News & Media PLC

Irish Life & Permanent PLC

Kerry Group PLC

Kingspan Group Plc

PADDY POWER PLC

Ryanair Holdings plc

e P
" “EEH L T3
. ASCENDAS REAL ESTATE
Allgreen Properties Ltd INVESTMENT TRUST CAPITACOMMERCIAL TRUST CAPITALAND LTD
CAPITAMALL TRUST CHARTERED SEMICONDUCTOR [CITY DEVELOPMENTS LTD ComfortDelgro Corp Ltd

COSCO CORP SINGAPORE LTD

Dairy Farm International Holdings Ltd

DBS GROUP HOLDINGS LTD

FORTUNE REAL ESTATE
INVESTME

Fraser and Neave Ltd

GENTING INTERNATIONAL PLC

Great Eastern Holdings Ltd

Guocoland Ltd

HONG KONG LAND HOLDINGS
LTD

Jardine Cycle & Carriage Ltd

Jardine Matheson Holdings Ltd

Jardine Strategic Holdings Ltd

Keppel Corp Ltd

KEPPEL LAND LTD

LONGCHEER HOLDINGS LIMITED

Mandarin Oriental International Ltd

Neptune Orient Lines Ltd

Noble Group Ltd

Olam International Ltd

OVERSEA-CHINESE BANKING
CORP

Parkway Holdings Ltd

SembCorp Industries Ltd

SembCorp Marine Ltd

SIA Engineering Co Ltd

Singapore Airlines Ltd

Singapore Airport Terminal Services
Ltd

Singapore Exchange Ltd

Singapore Land Ltd

Singapore Press Holdings Ltd

Singapore Technologies Engineering
Ltd

SINGAPORE
TELECOMMUNICATIONS

StarHub Ltd

SUNTEC REIT

Thai Beverage PCL

Total Access Communication PCL

United Industrial Corp Ltd

UNITED OVERSEAS BANK LTD

UOL Group Ltd

Venture Corp Ltd

Wheelock Properties S Ltd

Wilmar International Ltd

Yanlord Land Group Ltd

PR
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Aare-Tessin AG Elektrizitat ABB LTD-REG Actelion Ltd ADECCO SA-REG
BALOISE HOLDING-REG Barry Callebaut AG Basilea Pharmaceutica BKW FMB Energie AG

CIBA SPECIALTY CHEMICALS-REG

Clariant AG

Compagnie Financiere Richemont SA

Credit Suisse Group

EMS-Chemie Holding AG

Flughafen Zuerich AG

Geberit AG

Georg Fischer AG
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Givaudan SA

HOLCIM LTD-REG

Jelmoli Holding AG

JULIUS BAER HOLDING AG-REG

Kuehne & Nagel International AG

Lindt & Spruengli AG

Logitech International SA

Lonza Group AG

Merck Serono SA Nestle SA NOBEL BIOCARE HOLDING AG-BR |Novartis AG

OC Oerlikon Corp AG Panalpina Welttransport Holding AG |Pargesa Holding SA Petroplus Holdings AG

PSP Swiss Property AG Rieter Holding AG Roche Holding AG Schindler Holding AG

Schmolz + Bickenbach AG SCOR Holding Switzerland Ltd SGS SA SIG Holding AG

Sika AG Sonova Holding AG Straumann Holding AG Sulzer AG

SWISS LIFE HOLDING-REG Swiss Reinsurance SWISSCOM AG-REG SYNGENTAAG-REG

SYNTHES INC THE SWATCH GROUP AG-BR UBS AG ZURICH FINANCIAL SERVICE-REG
LR
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Alfa Laval AB ASSA ABLOY AB-B ATLAS COPCO AB-A SHS BOLIDEN AB

Castellum AB ELECTROLUX AB-SER B Eniro AB Fabege AB
FORENINGSSPARBANKEN AB Getinge AB Hakon Invest AB HENNES & MAURITZ AB-B SHS
Hexagon AB Holmen AB Hufvudstaden AB Husqvarna AB

Industrivarden AB INVESTOR AB-B SHS JMAB Kinnevik Investment AB

Lindab International AB Lundbergforetagen AB LUNDIN PETROLEUM AB Meda AB

Melker Schorling AB Modern Times Group AB NCC AB Nobia AB

NORDEA BANK AB ORIFLAME COSMETICS SA-SDR _ |Peab AB Ratos AB

SANDVIK AB SAS AB Scania AB Seco Tools

SECURITAS AB-B SHS SKANDINAVISKA ENSKILDA BAN-A |Skanska AB SKF AB-B SHARES

Ssab Svenskt Stal AB SVENSKA CELLULOSA AB-B SHS g\l_/éNSKA HANDELSBANKEN-A Swedbank AB

SWEDISH MATCH AB TELE2 AB-B SHS Telefonaktiebolaget LM Ericsson TELIASONERAAB

Trelleborg AB VOLVO AB-B SHS

B n
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A2A SpA ALLEANZA ASSICURAZIONI ASM SpA Assicurazioni Generali SpA
Atlantia SpA Autogrill SpA Autostrada Torino-Milano SpA AUTOSTRADE SPA

Banca Carige SpA Banca CR Firenze BANCA FIDEURAM SPA Banca ltalease SpA
E’I?E",{AC(?NLTOE'\QEARDA E Banca Monte dei Paschi di Siena SpA ginca Popolare dell'Emilia Romagna |5 \\jcA POPOLARE DI MILANO

BANCA POPOLARE ITALIANA SCRL

BANCHE POPOLARI UNITE SCPA

BANCO POPOLARE DI VERONA E
N

BENETTON GROUP SPA

Beni Stabili SpA BULGARI SPA Buzzi Unicem SpA CAPITALIA SPA

Cementir SpA Edison SpA ENEL SPA ENI SpA

FASTWEB FIAT SPA FINMECCANICA SPA FONDIARIA-SAI SPA

Geox SpA Hera SpA IFIL - Investments SpA Impregilo SpA

Indesit Co SpA Intesa Sanpaolo SpA ITALCEMENTI SPA Italmobiliare SpA

LOTTOMATICA SPA LUXOTTICA GROUP SPA MEDIASET SPA MEDIOBANCA SPA

MEDIOLANUM SPA Parmalat SpA Pirelli & C Real Estate SpA PIRELLI & C.

RCS MediaGroup SpA SAIPEM SANPAOLO IMI SPA SEAT PAGINE GIALLE

SNAI SPA Snam Rete Gas SpA Societa Cattolica di Assicurazioni Socigt? Iniziative Autostradali e
SCRL Servizi SpA

Telecom ltalia SpA Tenaris SA Terna Rete Elettrica Nazionale SpA  |TIM SpA

Tod's SpA

UNICREDITO ITALIANO SPA

Unione di Banche Italiane SCPA

Unipol Gruppo Finanziario SpA

Valentino Fashion Group SpA

T§7 %7
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BANCO COMERCIAL - BRISA AUTO-ESTRADAS-PRIV
Banco BPI SA PORTUGUES-R Banco Espirito Santo SA SHR
SBMRF.]%%EII_MENTOS DE ENERGIAS DE PORTUGAL SA JERONIMO MARTINS Mota Engil SGPS SA

Portucel Empresa Produtora de
Pasta e Papel SA

PORTUGAL TELECOM SGPS
SA-REG

Semapa-Sociedade de Investimento
e Gestao

SONAE SGPS SA

Teixeira Duarte - Engenharia
Construcoes SA

KRR
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ADIDAS AG Allianz AG Allianz Lebensversicherungs-AG ALLIANZ SE-REG
Altana AG AMB Generali Holding AG Arcandor AG Audi AG

Axel Springer AG BASF AG BASF SE BAYER AG

Bayer Schering Pharma AG 2gyensche Hypo- und Vereinsbank %éYERISCHE MOTOREN WERKE Beiersdorf AG
Bilfinger Berger AG Celesio AG COMMERZBANK AG Conergy AG
CONTINENTAL AG Daimler AG DaimlerChrysler AG DEPFA BANK PLC

Deutsche Bank AG

DEUTSCHE BOERSE AG

Deutsche Lufthansa AG

DEUTSCHE LUFTHANSA-REG

Deutsche Post AG

DEUTSCHE POST AG-REG

DEUTSCHE POSTBANK AG

Deutsche Telekom AG

Douglas Holding AG

Dyckerhoff AG

E.ONAG

EnBW Energie Baden-Wuerttemberg
AG

Ergo Versicherungsgruppe AG

Eurohypo AG

Fielmann AG

Fraport AG Frankfurt Airport Services
Worldwide

FRESENIUS MEDICAL CARE AG &

Fresenius Medical Care AG & Co
KGaA

Fresenius SE

GAGFAH SA

GEA Group AG

Gelsenwasser AG

Hannover Rueckversicherung AG

HEIDELBERGCEMENT AG

Heidelberger Druckmaschinen AG

HENKEL KGAA-VORZUG

HOCHTIEF AG

Hugo Boss AG

HYPO REAL ESTATE HOLDING

Hypo Real Estate Holding AG

Infineon Technologies AG

IVG Immobilien AG

Koetitzer Ledertuch- und

K+S AG Kloeckner & Co AG Wachstuch-Werke AG Krones AG
Landesbank Berlin Holding AG Lanxess AG LINDE AG Mainova AG
MAN AG MERCK KGAA METRO AG MTU AERO ENGINES HOLDING AG
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MUENCHENER RUECKVER
AG-REG

Muenchener Rueckversicherungs AG

NORDEXAG

PORSCHE AG-PFD

Praktiker Bau- und

Porsche Automobil Holding SE Hei ProSiebenSat.1 Media AG PUMAAG
eimwerkermaerkte AG

Puma AG Rudolf Dassler Sport Q-CELLS AG Qiagen NV Rational AG

Rheinmetall AG Rhoen Klinikum AG RWE AG SALZGITTER AG

SAP AG SCA Hygiene Products AG Schwarz Pharma AG SGL Carbon AG

Siemens AG Software AG SOLARWORLD AG Stada Arzneimittel AG

Suedzucker AG Symrise AG THYSSENKRUPP AG TUIAG

United Internet AG Vattenfall Europe AG VOLKSWAGEN AG Wacker Chemie AG

Wincor Nixdorf AG

Bk Ron
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Douja Promotion Groupe Addoha SA |Lafarge Ciments/Morocco Maroc Telecom

® 7 HORD
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America Movil SAB de CV

Carso Global Telecom SAB de CV

Carso Infraestructura y Construccion
SAB de CV

CEMEX SAB-CPO

COCA-COLA FEMSA SAB-SER L

CONSORCIO ARAS.AB.-SER *

CONTROLADORA COML
MEXIC-UBC

Corp GEO SAB de CV

CORP INTERAMERICANA
ENTRET-B

Corp Moctezuma SAB de CV

Desarrolladora Homex SAB de CV

El Puerto de Liverpool SAB de CV

GRUMAS.AB.-B

GRUPO AEROPORTUARIO DE
SUR-B

Grupo Aeroportuario del Pacifico SA
de CV

Grupo Bimbo SAB de CV

GRUPO CEMENTOS CHIHUAHUA

Grupo Elektra SA de CV

Grupo Financiero Banorte SAB de
CVv

Grupo Financiero Inbursa SA

Grupo Financiero Santander SAB de
CcVv

GRUPO IMSA S.AB.

Grupo Mexico SAB de CV

Grupo Modelo SAB de CV

Grupo Televisa SA

Industrias Penoles SAB de CV

Kimberly-Clark de Mexico SAB de CV

Organizacion Soriana SAB de CV

Telefonos de Mexico SAB de CV

Urbi Desarrollos Urbanos SA de CV

Wal-Mart de Mexico SAB de CV

L Pl ]
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ABC LEARNING CENTRES LTD AGL Energy Ltd Alinta Ltd Allco Finance Group Ltd
ALUMINALTD AMCOR LTD AMP LTD Andritz AG

APN News & Media Ltd Aquarius Platinum Ltd ARISTOCRAT LEISURE LTD Asciano Group

ASX Ltd AUST AND NZ BANKING GROUP  |AXA Asia Pacific Holdings Ltd Babcock & Brown Infrastructure

Group

BABCOCK & BROWN LTD

Bank Austria Creditanstalt AG

BHP BILLITON LTD

BILLABONG INTERNATIONAL LTD

BLUESCOPE STEEL LTD

Boart Longyear Group

Boehler-Uddeholm AG

BORAL LIMITED

BRAMBLES INDUSTRIES LTD

Brambles Ltd

CA Immobilien Anlagen AG

Caltex Australia Ltd

CENTRO PROPERTIES GROUP

CFS Retail Property Trust

Challenger Financial Services Group
Ltd

Coal & Allied Industries Ltd

Coca-Cola Amatil Ltd

Cochlear Ltd

Coles Group Ltd

COLES MYER LTD

COMMONWEALTH BANK OF
AUSTRAL

COMMONWEALTH PROPERTY
OFFICE

Computershare Ltd

CSL LIMITED

CSR Ltd

David Jones Ltd

DB RREEF TRUST

Energy Resources of Australia Ltd

ERSTE BANK DER OESTER SPARK|EVN AG Fairfax Media Ltd Flughafen Wien AG
Fortescue Metals Group Ltd FOSTER'S GROUP LTD Goodman Fielder Ltd GPT Group
Harvey Norman Holdings Ltd Immoeast AG IMMOFINANZ AG Incitec Pivot Ltd

ING Industrial Fund

INSURANCE AUSTRALIA GROUP

Investa Property Group

JAMES HARDIE INDUSTRIES-CDI

Leighton Holdings Ltd

LEND LEASE CORP LIMITED

Lihir Gold Ltd

LION NATHAN LIMITED

MACQUARIE AIRPORTS

MACQUARIE BANK LIMITED

Macquarie Communications
Infrastructure Group

MACQUARIE COUNTRYWIDE
TRUST

MACQUARIE GOODMAN GROUP

MACQUARIE INFRASTRUCTURE
GRP

MACQUARIE OFFICE TRUST

Mayr Melnhof Karton AG

Meinl European Land Ltd

Metcash Ltd

MFS Ltd

Minara Resources Ltd

MIRVAC GROUP

Multiplex Group

National Australia Bank Ltd

NEWCREST MINING LIMITED

Nufarm Ltd Oesterreichische Post AG Oesterreichische Volksbanken AG OIL SEARCH LTD
OMV AG OneSteel Ltd Orica Ltd ORIGIN ENERGY LIMITED
Oxiana Ltd Paladin Energy Ltd Perpetual Ltd PROMINA GROUP LTD

PUBLISHING & BROADCASTING

QANTAS AIRWAYS LTD

QBE INSURANCE GROUP LIMITED

Raiffeisen International Bank Holding
AG

Reece Australia Ltd RINKER GROUP LTD RIO TINTO LTD SANTOS LTD

Seven Network Ltd Sims Group Ltd Singapore Telecommunications Ltd  [Smorgon Steel Group Ltd
Sonic Healthcare Ltd SP AusNet ST GEORGE BANK LIMITED STOCKLAND
SUNCORP-METWAY LTD Symbion Health Ltd TABCORP HOLDINGS LIMITED TATTERSALL'S LTD
Telecom Corp of New Zealand Ltd TELEKOM AUSTRIAAG TELSTRA CORP LTD TOLL HOLDINGS LIMITED

Transpacific Industries Group Ltd

Transurban Group

Verbund - Oesterreichische
Elektrizitaetswirtschafts AG

Virgin Blue Holdings Ltd

West Australian Newspapers

Voestalpine AG WESFARMERS LIMITED Holdings Ltd WESTFIELD GROUP
WESTPAC BANKING CORP Wiener Staedtische Versicherung AG |Wienerberger AG WOODSIDE PETROLEUM LTD
WOOLWORTHS LIMITED WORLEYPARSONS LTD ZINIFEX LTD

it
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Amorepacific Corp CHEIL INDUSTRIES INC CJ Corp Daegu Bank

Daelim Industrial Co

DAEWOO ENGINEERING &
CONSTR

DAEWOO INTERNATIONAL CORP

DAEWOO SECURITIES CO LTD
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D20 SHIPBUILDING & DC Chemical Co Ltd Dongbu Insurance Co Ltd Dongkuk Steel Mill Co Ltd

Doosan Heavy Industries and FANTOM ENTERTAINMENT
Doosan Corp Construction Co Ltd DOOSAN INFRACORE CO LTD GROUP
GS Engineering & Construction Corp |GS Holdings Corp HANA FINANCIAL GROUP Hanarotelecom Inc
(H:f)“ﬂ'tg Heavy Ind & Const Holdings |, AN iN SHIPPING HANKOOK TIRE CO LTD Hanwha Chem Corp
Hanwha Corp Hite Brewery Co Ltd Honam Petrochemical Corp HYNIX SEMICONDUCTOR INC

. . HYUNDAI ENGINEERING &

HYUNDAI AUTONET CO LTD Hyundai Department Store Co Ltd Hyundai Development Co CONSTRUCTION
HYUNDAI HEAVY INDUSTRIES HYUNDAI MERCHANT MARINE Hyundai Mipo Dockyard HYUNDAI MOBIS
HYUNDAI MOTOR CO HYUNDAI SECURITIES CO HYUNDAI STEEL CO INDUSTRIAL BANK OF KOREA
JC HYUN SYSTEM INC KANGWON LAND INC KCC Corp KIA MOTORS CORPORATION
KOOKMIN BANK KOREA ELECTRIC POWER CORP |KOREA EXCHANGE BANK KOREA GAS CORPORATION
Korea Investment Holdings Co Ltd Korea Zinc Co Ltd KOREAN AIR LINES CO LTD KT CORP
KT Freetel Co Ltd KT&G CORP Kumho Industrial Co Ltd LG Chem Ltd
LG CORP LG Dacom Corp LG ELECTRONICS INC LG FASHION CORP
LG Household & Health Care Ltd LG.PHILIPS LCD CO LTD Lotte Confectionery Co Ltd Lotte Shopping Co Ltd
LS Cable Ltd Macquarie Korea Infrastructure Fund [MADAME POLLA CO LTD MIRAE ASSET SECURITIES CO LT
NCSOFT CORPORATION NHN Corp POSCO Pusan Bank
REALTY KOREA CR REIT CO S1 Corp/Korea SAMSUNG CORPORATION OAVSUNG ELECTRO-MECHANICS
Samsung Electronics Co Ltd Samsung Engineering Co Ltd f@msung Fire & Marine Insurance Co| g\ 15NG HEAVY INDUSTRIES
Samsung SDI Co Ltd Samsung Securities Co Ltd Samsung Techwin Co Ltd SEOHWA TELECOM CO LTD
Shinhan Card Co Ltd SHINHAN FINANCIAL GROUP LTD [SHINSEGAE CO LTD SK CORPORATION
SK NETWORKS CO LTD SKTELECOM S-OIL CORPORATION STX Shipbuilding Co Ltd
Tong Yang Investment Bank VGX INTERNATIONAL INC Woongjin Coway Co Ltd WOORI FINANCE HOLDINGS CO
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