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)

)

)
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(Structure Notes)

JP Morgan Chase & Co.
1 JP Morgan, 1838 CHASE, 1799
Fleming, 1970 2000 JP Morgan & Chase Co.
2. 7,150 NYSE DJ
3.
4.
L 2
1. Moody’s Investor Service Aa3
2. Standard & Poor’s Rating Group AA-
Societe Generae
1 1,300
2. 320 3,000
2
1. Moody’s Investor Service Aa3
2. Standard & Poor’s Rating Group AA-
The Hong Kong and Shanghai Banking Corporation
1 140 81 7,000
2. 7,000 1,000
2
1. Moody’s Investor Service Aa3
2. Standard & Poor’s Rating Group AA-
Salomon Smith Barney Holding Inc.
1. 100 1
2. 7,000
L 2
1. Moody’s Investor Service Aal
2. Standard & Poor’s Rating Group AA-
Morgan Stanley Dean Witter & Co.
1. 1997 4,500
2. 28 700
2
1. Moody’s Investor Service Aa3
2. Standard & Poor’s Rating Group AA-
1. 65 5,000
2. 6000
L 2
1. Moody’s Investor Service Aa2
2. Standard & Poor’s Rating Group AA
(BNP Paribas Group)
1 1993 , 2000 , (
, (200 12 445 )
2. 80
3. , 87 , 78
2
1. Moody's Investor Service Aa2
2. Standard & Poor’s Rating Group AA-
o AA-Aa 3
° (http: //mww.fglife.com.tw)
MSCI Taiwan
1. Morgan Stanley Capital International Inc. MSCI 7
2. 67%
3. 1988 1 1 100
KOSPI
1. KOSPI 200
2. 93%
3. 1990 1 1 100
DJ Eurostoxx 50 Index
1 50
2 1991 12 31 1000

DJGlobal Tians Index

Jardine



(

)

)

1. 50
2. 1991/12/31 ( 100)
TOPIX Index
1 1492
2. 1968 1 4 100
S& P 500 Index
1 500
2. 1941~1943 10
Nasdag 100 Index 100
1 NASDAQ
2. 1985 1
Dow Jones Industrial Average
1. 30
2. NY SE 15~20%
Nasdagq Composite Index
1. 5400 Nasdaq
2. 1971 2 5 100
LIBOR
1. LI BORLondonnkl nOfefrerBead Rat e
2.
1 [Allianz AG Holding ALV GR 29 |Morgan Stanley MWD US
2 |American International Group Inc. AlG UsS 30 |NestleS.A. NESN VX
3 |AOL Time Warner Inc. AOL US 31 |NokiaCorp. NOK1V FH
4 |AstrazenecaPLC AZN LN 32  [NovartisAG NOVN VX
5 |AT&T Corp. T Us 33 [PepsiCoInc. PEP  US
6 |AXASA. CS FP 34 [Pfizer Inc. PFE  US
7  |Bank of America Corp. BAC US 35 |Philip Morris Cos. Inc. MO uUs
8 |BarclaysPLC BARC LN 36 |Procter & Gamble Co. PG uUsS
9  |BellSouth Corp. BLS US 37 |Roche Holding AG Part. Cert. ROG VX
10 |BPPLC BP/ LN 38 |Roya Bank of Scotland Group PLC RBOS LN
11 |ChevronTexaco Corp. CVX US 39 [Royal Dutch Petroleum Co. RDA NA
12 |Cisco Systems|Inc. CSCO US 40 [SBC Communications Inc. SBC US
13 |Citigroup Inc. C uUs 41 [SiemensAG SIE GR
14 |Coca-ColaCo. KO Us 42  [Sony Corp. 6758 JP
15 |Credit Suisse Group CSGN VX 43 [TotalFinaElf SA. FP FP
16 |DaimlerChrysler AG NA DCX GR 44 [ToyotaMotor Corp. 7203 JP
17 |Exxon Mobil Corp. XOM US 45  [Tyco International Ltd. TYC US
18 |General Electric Co. GE uUs 46 |UBSAG UBSN VX
19 |GlaxoSmithKline PLC GSK LN 47  [Verizon Communications Inc. \74 uUs
20 |HSBC Holdings PLC (UK Reg) HSBA LN 48 [Vodafone Group PLC VOD LN
21 [ING Groep N.V. INGA NA 49 |Wal-Mart Stores Inc. WMT US
22 |Intel Corp. INTC US 50 |walt Disney Co. DIS UsS
23 |International Business Machines Corp.  |IBM uUs 51 |American Express Co. AXP US
24 |J.P. Morgan Chase & Co. JPM US 52 |E.OnAG EOA GR
25 |Johnson & Johnson JINJ uUs 53 [Ericsson Lm-B SHS ERICB SS
26 |Lloyds TSB Group PLC LLOY LN 54  |Prudential PLC PRU LN
27 |Merck & Co. Inc. MRK US 55 |Taiwan Semiconductor-SP ADR TSM  US
28 |Microsoft Corp. MSFT US 56 |Yamanouchi Pharmaceutical 4503 JP
x[1+MAX ( X )
1
(http://www fglife.com.tw)
2.

ftiH: Basket ;, —100
100

i=1




n=1

N Index period i end
BaSket(i) = {Z( Index :eriod isart
n

jxw

n:|><100

H
N
W, n
i :2002/1/15
2002/1/15  2002/4/15 2002/4/15  2002/7/15
()
Index period i start n i
Indexnperiod i end n i
1996 3 28 6 H=6 2 N = 50% Wi=W, =
50% Basket , 100 100 65% 6
23% 3.51%
DJ
/ S&PSOCEUROSTOKXSBB.Sket(i) 67063 1665.90
Basket,,, = = % 50% + > % 50% |x 100 = 103.57
648.94 1604.96
687.33 1694.51
Basket,,, = x 50% + x50% |x100 =102.10
199a9 648.94 1604.96 100.00 @ ( 670.63 1665.90 j
199&d 67063 166596 10857 Basket ) = Tl 22 5006+ 210009, 504|100 = 99.12
1161.02 3806.13
19 9 &0 687.33 1694.51 102.10
199 &0 753.85 1859.10 100.70
1993 757.12 2137.28 107.70 103.57-100 102.10-100 99.12-100
+ +L + =85.81%
19 9 B0 885.14 2398.41 114.56 100 100 100
19929 953.34 2551.87 107.05
193729 953.35 2498.93 93.96
19 930 1093.6 3137.03 12012
1998®9 113849 3431.06 106.74 2002/3/28
19929 1048.69 2785.63 86.65
19924 122549 333151 11823 = USD100x [1 + Max(85.81%x 65%, 23%)]
19929 131017 3536.62 10653
= USD100x 155.77%
19 9@ 1331.35 3766.49 104.06
1994 1282.20 3673.40 96.92 = USD155.77
19329 1457.66 4788.70 12202
200@9 1507.73 542657 108.38
200 ®9 1454.82 522917 9.43
200@9 1458.29 4934.08 97.30
200 @9 1334.22 4770.90 94.00
20029 1153.29 415755 86.79
200 ®BY 1226.20 4169.49 103.30
20029 1040.94 3296.66 81.98
20029 1161.02 3806.13 11349
20029 1147.39 3784.05 9.12
()
x[1+MAX ( X )]
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N INdEX, peroge  INCIEX]
= ng X —

et Index?
4xH
Inde)%pe(iod i end
i=1
1N, e = 4xH
H
N
W, n
i :2002/1/15
2002/1/15  2002/4/15 2002/4/15  2002/7/15
Index; n
Index Perod 1 end n i
1996 28 6 H=6 3 N=3 U3 W= Wo = Wa= 1/3
100 65% 6 23% 351%
DJ
S&P500 | EUROSTOXX5| TOPIX
/ 0 ndex _ 670.63+687.33+...+1147.39
1average 4%6
=1126.35
1996/3/28 64894 | 160496 | 1620.69
Index,, .. - 1665.90 + 169451 + ... + 3784.05
1996/6/28 670.63 1665.90 1712.45 * 4x6
1996/9/30 687.33 1694.51 1627.55 =3451.3
1996/12/30 753.85 1859.10 1470.94
1997/3/31 757.12 2137.28 137326 | Indexyye., = 1712.45 +1627.55+ ... + 1082 .43
1997/6/30 885.14 2398.41 1553.81 4x6
1997/9/29 953.34 2551.87 1385.64 =1352.47
1997/12/29 953.35 2498.93 1147.87
1998/3/30 1093.60 3137.03 1241.27
1558/6/25 13549 P ooz | 2 X[1126357 64894)+ 1 X[34513460496}+ 1 X(135247462069)
1998/9/28 1048.69 2785.63 1063.52 3 64894 3 1604% 3 162069
1098/12/28 122549 333151 107980 | ~°M3
1999/3/29 1310.17 3536.62 1268.67 200273728
1999/6/28 1331.35 3766.49 1417.46
1999/9/28 1282.20 3673.40 146929 | EURLOOx 1 + Max(57.35%x 65%, 23%)
1999/12/28 1457.66 4788.70 170001 | EUR100x 137.28%
2000/3/28 1507.73 5426.57 1680.76 | - FEUR137.28
2000/6/28 1454.82 5229.17 1578.44
2000/9/28 1458.29 4934.08 1439.43
2000/12/28 1334.22 4770.90 1291.65
2001/3/28 1153.29 415755 1337.29
2001/6/28 1226.20 4169.49 1278.75
2001/9/28 1040.94 3296.66 1023.42
2001/12/28 1161.02 3806.13 1032.14
2002/3/28 1147.39 3784.05 1082.43
INDEX,, yerage 1126.35 3451.3 1352.47
)
= X




I <k
R = Ik
k<i<kT
i-1
1 G R <G
1=1
i-1
R = Min[Max(0,(b—cx LIBOR"™)/k),G - Y R]
I=1
i-1
2 G SR>G
1=1
R = LIBOR™" /k
i=kxT
KT-1
G YR <G
I=1
KT-1
Re=G->R
=1
1.R i 1<i<kT
2. k k=1 k=2
3. T
4.G b Cc
C Leverageo® 0
5. LI BORI hBadknOf fered Rate
6 . LIBOR™ i m LI BOR m
7. LIBOR™" i n LI BOR n
m n
T=10 LI BOR k=1
12-month USD LI BOB 16% 1.50%
b 12% 14% c 2
82 9 30 83 9 30 14% 84 30
12-month LUSBDOR 2
16% 12-month DS LIBOR
LI BOR
2
Ri
LIBOR Ll BOR
- - - - - 0, 0,
1 83.9.30 14% 14 % 14 %
2 84.9.30 84.9.28 5.9375% 84.9.30 6% 0.125% 0.125% 14.125%
3 85.9.30 85.9.27 598433% | 859.29 5.98828% 0.03124% 0. 08%120 1415624%
4 86.9.30 86.9.26 6% 86.9.30 6% 0% 0% 14.15624%
5 87.9.30 87.9.28 5.0625% 87.9.30 5.0625% 1.875% 1.84376% 16
6 83.9.30 83.9.28 6.00625% | 839.30 6.035% 6.035% 6.035% 2239%
7 89.9.30 80.9.28 6.81% 89.9.29 6.80125% 6.80125% 6.80125% 28. 8362
8 90.9.30 90.9.26 2.6825% 90.9.28 2.6425% 2.6425% 2.6425% 3147875
9 919.30 91.9.27 181063% | 919.30 1.725% 1.725% 1.725% 330275 %
10 929.30 929.26 1.3075% 92930 13% 13% 13% 34.50875%

5 %

%




A W NP

5.

I

N

o g b~ W

a s~ WNPFP

83.9.30
LI BOR 14%

R = Tk =14%/1=14%

14%

1

14 %
2R ’
1=1
84.9.30

iR 14 %< 16%
1=1

1Mmoht USDLBOR 84.9. 2BOR LBE. 9375%
1
R, = Min[Max(0,(b-cx LIBOR™)/k),G- > R]
1=1

= Min[Max(0, (12% — 2 x 5.9375%) / 1) 16% — 14%]
= Min[Max(0,0.125%),2%] = 0.125%
0.125%
85.9.30
14B+125%=125 %

ZZZR 14.125%< 16%
1=1

12-month €D LIBOR 85927 85.9.28
98438%
2
R, = Min[Max(0, (b—cx LIBOR™)/k),G - > R]
I=1
= Min[Max(0, (12% — 2 x 5.98438%) / 1),16% — 14.125%]
= Min[Max(0,0.03124%),1.875%)] = 0.03124%
0.03124%
86.9.30
14. 1@0B34A+2UH=15624%
23:3 14. 15624%<16%
1=1
.12-month LUBRD86. 9. 26 % BOR
3
R, = Min[Max(0,(b—cx LIBOR,™)/k),G - > R]
I=1
= Min[Max(0, (12% — 2 x 6%) / 1) 16% — 14.15624%)]
= Min[Max(0,0%),1.84376%] = 0%
0%
87.9.30
14. 15@24%+15624 %
iR 14.15624%<16%
1=1
.12-month LUBDR7. 9. 28 5] BORS5 %
4
Ry = Min[Max(0, (b— ¢ x LIBOR™)/k),G - > R]
=1
= Min[Max(0, (12% — 2 x 5.0625%) / 1) 16% — 14.15624%)]
= Min[Max(0,1.875%),1.84376%)] =1.84376%
1.84376%
88.9.30
14. 155 BABH 6 %=
5 16% 16%
2R
1=1
12-month LUBRID88. 9. 30 B. | OB3GBRY%
R, = LIBORX™" /k =6.035%/1=6.035%
6.035%
92.9.30
33.20375%
12-month LU 92. 9. 30 L 13BOR
Mo 1 |nr\r\.bfgin 1. Tt T
1.3%

33.20B B3+ 50375%

LBOR



LI BOR
>R
1=1
G G
kT -1
>R
1=1
LIBOR LIBOR  58% LIBOR 7%
LI BOR . 6%
2
Ri
LIBOR LI BOR
- - - - - 0, 0,
1 839.30 14% L4 % 14 %
2 84.9.30 84.9.28 58% 84930 6% 0.4% 0.4% 14.4%
3 85930 85.9.27 % 85929 5.98828% % 0% 14.4%
4 86.9.30 86926 % 86.9.30 &% % 0% 14.4%
5 87.9.30 87.0.28 % 87.9.30 5.0625% % 0% 14.4%
6 889.30 83.9.28 % 889.30 6.035% % 0% 14.4%
7 89.9.30 89.9.28 % 89.9.29 6.80125% % 0% 14.4%
8 90.9.30 90926 % 90928 2.6425% % 0% 14.4%
9 91.9.30 91.9.27 % 91930 1725% % 0% 14.4%
10 92.9.30 929.26 56% 92930 13% % 16% 16%
83.9.30
1. LIBOR 14%
2 R - /K = 14%/1=14%
3. 14%
4. L 14 %
2R ’
1=1
84.9.30
1. iR 14 %< 16%
=1
2. 1Zmoht USDLBOR 84.9. 2BOR LE. 8%
1
3 R, = Min[Max(0,(b— cx LIBOR!™)/k),G - Y R]
1=1
= Min[Max(0, (12% — 2 x 5.8%) /1), 16% — 14%]
= Min[Max(0,0.4%),2%] = 0.4%
4. 0. 4%
85.9.30
1. 14%+0. 4%=14. 4%
2. iR 14. 4 %< 16 %
=1
3. 12-month LUBDS85. 9. 27 % BOR
2
4. R, = Min[Max(0, (b— ¢ x LIBOR!™)/k),G - 3R]
1=1
= Min[Max(0, (12% — 2 x 7%) /1) 16% — 14.4%)
= Min[Max(0,-2%),1.6%] = 0%
5. 0%
1. 12-month LUBDR 7% 0 %
2. 0 %
92.9.30
14. 4%
s 14.4%<  16%
>R
3. 12-month LUSDO92. 9. 26 E 1680 R
4 0

«R <G




=16%-14.4% =1.6%

R
1=1
5.
()
x[1+ MAX ( x )
(http:/iwww fglife.com.tw)
N N
m m N No...... Ny
m
m Send
Portfolio:ixz -
m =S
Portfolio - 1
S"iart ni
Snend n;
13 17 5 m 5
2 N-8
N-8 5 m 5
&) +
2 :2002/1/15
2002/1/15 2002/4/15 2002/4/15 2002/7/15
1994 9 30 8 25 N =25 100
25% 8 0% 25
/ AL VAI (AOLBACBLSC):(V C KO )I(\/IO GEICNTB JM|J NJVILRMTSHMDWPEHDFEMO PGSBCFYQ/ZV\_II_M
GR|US|US|{US|US Us US|US Us Us Us USJUS|US usluglus USJUS{US|US|US|US U%JS
S [S(S|S[S|S|S[S]| S [S0|[Su|Se|S3|Se|Ss|[Se|Sr|Ss|[So| S| S|Swn|Sn|Sxu|Ss
110. |14.0 245(13.9|41.6 24.3(14.3 17.4|11.6(12.9|17.8 15.3 20.3(29.5|21.2 26.5(11.6
1994/9/30 54 | 4 1053 0 | 4 [ 3 (509 1| 8 |802|384 1 | 7 [ 4 [ 1 |702|941] 0 |576/ 8 | 8 [ 5 (594 0] 9
119. (155 22.8(135|44.5 25.8(15.1 18.4[12.0(13.6|19.1 16.6 19.2130.9(20.3 25.1(10.4
1995/1/3 82| 31082 8| 6 [ 0 (511 8 | 7 |850|398 4 | 8 [ 3 | 3 |752]|841] 6 |633] 1 | 5[ 1 (588 9 | 4
116.16.4 25.3|14.8|48.0 28.1116.6 20.5|112.5|14.8|121.3 10.1|18.0 21.7|132.8|21.0 26.4112.8
1995/3/31 46 | 5 [116) 8 [ 8 | 0 |598/ 9 | 6 [9.00|/530| 3 | 8 | 8 [ 1 |889] 9 (8 |715( 9 | 7 | 0 (661 4 [ 1
124.(18.0 26.8(15.846.3 31.8(17.6 24.0(15.7116.8|124.5(11.3(11.7|21.0 24.7(35.6|23.8 28.0(13.3
1995/6/30 07 | 1 ]138] 1 8 8 [6.77| 8 6 [9.40(7.91| O 5 8 6 [0 5 2 |[7.68] 9 6 1 |6.75] O 8
129.(19.9 34.0(18.2|48.6 34.4(17.9(105 23.3(20.2|18.3|28.4|11.0|13.5(23.5 27.7(38.3|27.1 30.9(12.3
1995/10/2 09| 11)206) 6 | 83 (815 4|4 |18]739 8|1 [8[4[3]0)| 6188|539 (7721 4]38
86.6 54.7|11.7(63.8|18.3|69.2| 29.6|47.9(31.9|24.6|13.8(58.3| 18.9(54.0| 45.7| 43.7 33.8| 36.9( 29.0| 38.8|89.3( 20.1| 14.1| 27.4| 49.2
2002/9/30 5/]0lofof6]|]5]|]5]6]|]0|5|91[]9]8]1)4]|8|5[2[0o[8]0]0)4]4
30% 2002/9/30
13 17 S S S5 S5 Ss

%



s|s| s s|ls|s]|s|s| s s s:] s:| s s ss| 57| S¢| 5] So| 5:] 524 5:]5:] 5.
20020 78]38m.219q264]1307]1 6058241 93] 22193 03] 3614 3350 1 6&] 4180 | 2 566] 6235 | 3 620[ 2414 | 5 083[ 1904 [ 3 012[.9 6 [ 2375 1 03[ 4 231].
20020 x| 7] 1 2|2o|3|wB|17|nn|s|w|2a|6|1a]2]9|15]|4a]|19|12|24]16]23]5
Portfolio = % x (260.4% + 221.9% + 256.6% + 241.4% + 237.5%) = 243.56%
24356% 1 143.56%
2002/9/30 USD 100x[ 1 Max 143.56%x30%,0 ] USD 143.07
8 USD 100x2.5%x8  USD 20
50% %
S|S| S| S[(S S| S|[S|S|[So|Su|[Se|Ss|Su|Ss|Ses|S7| Ss| S| So| S| S| Sn|Su|Sxs
108[110[154[93.|97. [106|100[106[105[106]103]105(103]105][107[107]89.[108]109]94.|104]95.[98.95. | 89.
1995/1/3 A4l 5| 3|4|3|9|4a4|la|l5]|]0| 7| 9| 6|3|4al2|lalolo|l3|[6]6]9]|0]3
5 (2|1 |23f19]|8 |17]| 9 |12|10]|15]|11]|16]|13| 6 | 7 4|3 |22]14]|20]18]21
105[117[217[103|106|115[117[115[115[112]138]118{107]115][119]126 118[124[107[111]98. [111]99.
1995/3/31 4122|673 5]9]l9|2|0]0]9|0]|.6].7 Afl.a1lofl.1]8]|.3]8
200 9 |1 |21|19]|12| 8 |10|11|14| 2 |7 |217|13| 5| 3 6 | 4 [18]16 15
112[128[257[109[113[111[133[131[122[117[205[137|135]130]137]161 126(121[129(115 114
1995/6/30 234|494 1] 1]8|]1]9]9]l0o|l.4a].9].0 212]1].2 .9
11| 1 | 2118 7|8 |13|15|2|5|6]|9]|4]3 12|14 |10 | 16 17
141(385[139([131 160141124 [131[192[134[173[142[159]157 154154 (136129 130
1995/10/2 8l.a]l.0].2 1|l6|.8]9|.3]3|2].0].7].2 ofl.a]l.2].6 .0
10| 1 |12 16 4 (11 15| 2 (14| 3|9 |5 |6 8 | 7 |13 17
389[219[260{131 582[197 307[361(335(162[418]256]623 241[503[190 237
2002/9/30 5 (02| .4].7 4| .3 3l.alofl8|0f].6].5 4.8 .4 5
6 | 1 [10]17 3 |14 9|7 |8 16| 5 |11] 2 12| 4 |15 13
1. 1995/1/3 Sz Ss
2. 1995/3/31 Sy Su
3. 1995/6/30 S S
4, 1995/10/2 S S
17 2002/9/30 5 S S Sz S Ss
Portfolio = % x (131.7%+197.3% +162.8% +190.4% + 237.5%) = 183.94%
183.94% 1 83.94%
2002/9/30 USD 100x[ 1 Max 83.94%x50%, 0 ] USD 141.97

USD 100x2.5%x%8

usD 20
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1 2 4 5 6 7 10 1 2 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 X8 RV 4B0 4Ll L2 £BIB B34 4
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.390
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.295
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.29(
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.195
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.190
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.095
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.09(
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.995
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..9500 22.990
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8455 22..8550 22.885
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..8400 22..8405 22..8500 22.88(
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7355 22..7450 22..7455 22..7550 22.775%
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..7300 22..7305 22..7400 22..7405 22..7500 22.770
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6255 22..6350 22..6355 22..6450 22..6455 22..6550 22.665
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..6200 22..6205 22..6300 22..6305 22..6400 22..6405 22..6500 22.66(
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5155 22..5250 22..5255 22..5350 22..5355 22..5450 22..5455 22..5550 22.555
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.5105 22..5200 22..5205 22..5300 22..5305 22..5400 22..5405 22..5500 22.550
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.4155 22..4250 22..4255 22..4350 22..4355 22..4450 22..4455 22..4455 22.445
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.4105 22..4200 22..4205 22..4300 22..4305 22..4400 22..4400 22..4400 22.44(Q
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.3155 22..3250 22..3255 22..3350 22..3355 22..3355 22..3355 22..3355 22335
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.3105 22..3200 22..3205 22..3300 22..3300 22..3300 22..3300 22..3300 22.330
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.2155 22..2250 22..2255 22..2255 22..2255 22..2255 22..2255 22..2255 22.225%
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.735 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.2105 22..2200 22..2200 22..2200 22..2200 22..2200 22..2200 22..2200 22.22Q
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.1155 22..1155 22..1155 22..1155 22..1155 22..1155 22..1155 22..1155 22. 115
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..1700 21.1100 22..1100 22..1100 22..1100 22..1100 22..1100 22..1100 22..1100 22.110Q
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0655 21..0750 21.0055 22..0055 22..0055 22..0055 22..0055 22..0055 22..0055 22..0055 22.005
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 21..0600 21..0605 21..0700 21.0000 22..0000 22..0000 22..0000 22..0000 22..0000 22..0000 22..0000 22.000
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9555 11..9650 11..9655 11..9750 11.9955 11..9955 11..9955 11..9955 11..9955 11..9955 11..9955 11..9955 11.995
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..9500 11..9505 11..9600 11..9605 11..9700 11.9900 11..9900 11..9900 11..9900 11..9900 11..9900 11..9900 11..9900 11.990
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7355 11..8400 11..8455 11..8550 11..8555 11..8650 11..8655 11..8750 11.8855 11..8855 11..8855 11..8855 11..8855 11..8855 11..8855 11..8855 11.885
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.735 11..8400 11..8405 11..8500 11..8505 11..8600 11..8605 11..8700 11.8800 11..8800 11..8800 11..8800 11..8800 11..8800 11..8800 11..8800 11.880
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.735 11..7450 11..7455 11..7550 11..7555 11..7650 11..7655 11..7750 11.7755 11..7755 11..7755 11..7755 11..7755 11..7755 11..7755 11..7755 11.775
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.7305 11..7400 11..7405 11..7500 11..7505 11..7600 11..7605 11..7700 11.7700 11..7700 11..7700 11..7700 11..7700 11..7700 11..7700 11..7700 11.77Q
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.6355 11..6450 11..6455 11..6550 11..6555 11..6650 11..6655 11..6655 11.6655 11..6655 11..6655 11..6655 11..6655 11..6655 11..6655 11..6655 11.665
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.6305 11..6400 11..6405 11..6500 11..6505 11..6600 11..6600 11..6600 11.6600 11..6600 11..6600 11..6600 11..6600 11..6600 11..6600 11..6600 11.660
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.5355 11..5450 11..5455 11..5550 11..5555 11..5555 11..5555 11..5555 11.5555 11..5555 11..5555 11..5555 11..5555 11..5555 11..5555 11..5555 11.555
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.5305 11..5400 11..5405 11..5500 11..5500 11..5500 11..5500 11..5500 11.5500 11..5500 11..5500 11..5500 11..5500 11..5500 11..5500 11..5500 11.55Q
1.00 1.05 1.10 1.15 1.20 1.25 1. 30 1.4355 11..4450 11..4455 11..4455 11..4455 11..4455 11..4455 11..4455 11.4455 11..4455 11..4455 11..4455 11..4455 11..4455 11..4455 11..4455 11. 445
1.00 1.05 1.10 1.15 1.20 1.25 1. 30 1.4305 11..4400 11..4400 11..4400 11..4400 11..4400 11..4400 11..4400 11.4400 11..4400 11..4400 11..4400 11..4400 11..4400 11..4400 11..4400 11.440
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.3355 11..3355 11..3355 11..3355 11..3355 11..3355 11..3355 11..3355 11.3355 11..3355 11..3355 11..3355 11..3355 11..3355 11..3355 11..3355 11.335
1.00 1.05 1.10 1.15 1.20 1.25 1.30 1.3300 11..3300 11..3300 11..3300 11..3300 11..3300 11..3300 11..3300 11.3300 11..3300 11..3300 11..3300 11..3300 11..3300 11..3300 11..3300 11.330
1.00 1.05 1.10 1.15 1.20 1.25 1.25 1.2255 11..2255 11..2255 11..2255 11..2255 11..2255 11..2255 11..2255 11.2255 11..2255 11..2255 11..2255 11..2255 11..2255 11..2255 11..2255 11.225
1.00 1.05 1.10 1.15 1.20 1.20 1.20 1.2200 11..2200 11..2200 11..2200 11..2200 11..2200 11..2200 11..2200 11.2200 11..2200 11..2200 11..2200 11..2200 11..2200 11..2200 11..2200 11.220Q
1.00 1.051.10 1.15 1.15 1.15 1.15 1.1155 11..1155 11..1155 11..1155 11..1155 11..1155 11..1155 11..1155 11.1155 11..1155 11..1155 11..1155 11..1155 11..1155 11..1155 11..1155 11. 115
1.00 12.051.10 1.120 1.10 1.10 1.10 1.1100 11..1100 11..1100 11..1100 11..1100 11..1100 11..1100 11..1100 11.1100 11..1100 11..1100 11..1100 11..1100 11..1100 11..1100 11..1100 11.110Q
1.00 1.05 1.05 1.05 1.05 1.05 1.05 1.0055 11..0055 11..0055 11..0055 11..0055 11..0055 11..0055 11..0055 11.0055 11..0055 11..0055 11..0055 11..0055 11..0055 11..0055 11..0055 11..0
1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11.0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0
~ 1.00 .00 .00 1.00 1.00 1.00 1.00 1.00 1.00 1L.0O0® 1.00 11.00 1.00 . O®® 1. ®® 1.0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11..0000 11.
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iShares S& P500 Index Fund

iShares S& P Europe 350 Index Fund

i Shares M SCI Pecific Ex-Japan Index Fund

iShares M SCI Japan Index Fund

(Structured Notes)

(Structured Notes)
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