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2008 2 94.11 1 A 0.13 2008 2 97.46 1 A 0.05
2008 1 94.23 3 A 529 2008 1 97.50 3 A 2.35
2007 12 99.34 6 A 5.80 2007 12 99.22 6 A 2.38
2007 11 99.37 1 2007 11 99.80 1
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2007 9 101.27 A 5.88 2007 9 100.08 A 2.53
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/BM 267,991

10,400
9,600
8,800 1 3 6 1 3
8,000 -1.62%| -13.47%| -17.11% -25.07%
e ‘ : ‘ ‘ ‘ v 1.61%| -13.47%| -17.13% -25.10%

2007/7/6  2007/8/6 ~ 2007/9/6 2007/10/6 2007/11/6 2007/12/6 2008/1/6  2008/2/6 -0.01%| +0.01%| +0.02% +0.03%

10 1,657 10
BM
1 4.40% 1 13.96% 14.36%
2 3.09% 2 10.48% 10.78%
3 1.79% 3 9.67% 9.94%
4 1.74% 4 5.36% 5.50%
5 1.70% 5 5.13% 5.26%
6 1.59% 6 4.96% 5.10%
7 1.59% 7 4.32% 4.44%
8 1.53% 8 4.28% 4.40%
9 1.38% 9 4.09% 4.20%
10 1.37% 10 3.31% 3.40%
20.18% 65.56% 67.40%
/BM 247,962

10,800
10,600
10400 1 3 6 1 3
o +0.48%)| +1.16%| +2.29% +4.22%
9,800 +0.48%| +1.16%| +2.28% +4.20%

2007/7/6 ~ 2007/8/6 ~ 2007/9/6 2007/10/6 2007/11/6 2007/12/6 2008/1/6  2008/2/6 +0.00%| +0.00%| +0.01% +0.02%

10 746
BM BM
1 1.500%|2017 12 20 1.35% 73.08%| 74.04% 1.07%) 1.06%| 0.01%
2 1.200%| 2011 9 20 1.32% 6.06% 6.05% 1.54%) 1.56%]| -0.03%
3 0.600%]2009 12 20 1.20% 5.77% 5.76% 7.15 6.68 0.47
4 0.900%]2012 12 20 1.17% 2.40% 2.39% 6.17 6.01 0.16
5 0.800%]2010 12 20 1.10% 9.69% 9.65%
6 1.700%| 2017 9 20 1.05% 0.82% 0.96%
7 1.300%2011 12 20 0.99% MBS 1.17% 1.15%
8 1.800%| 2017 6 20 0.97% 1.01% 0.00%
9 1.700%| 2017 3 20 0.97% 100.00%] 100.00%
10 1.700%]2016 12 20 0.90%
11.02%
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/BM 321,495
10,800
10,000
ngE 1 3 6 1 3
re +0.81%| -11.52%| -12.16% -21.02%
6,800 . . . . . - . +1.03%] -10.16%)| -10.92% -19.93%
2007/7/6 ~ 2007/8/6 ~ 2007/9/6 2007/10/6 2007/11/6 2007/12/6 ~ 2008/1/6  2008/2/6 0.23% -1.380%] -1.25% 1.09%
10 1,550 10 10
BM
1 [EXXON MOBIL CORPORATION 2.00% 1 12.15%| 12.38% 1 51.19%
2 |GENERAL ELECTRIC 1.40% 2 9.75%| 9.00% 2 11.61%
3 |MICROSOFT CORP o.%ZAJ 3 2 98%| 8.21% 3 5.53%
0,
4 |AT&T INC 8.22; a 7 6a%| 7 69% 4 4.930/0
. 0 0 0 . 0
7 |CHEVRON CORP 0.77% 3 2"3‘:0;" g'ggé" 7 3.55%
8 |NESTLE SA-REGISTERD 0.77% ' 0" : 0° 8 2.19%
9 |BANK OF AMERICA CORP 0.75% 8 4.95%| 4.90% 9 2.08%
10|HSBC HLDGS PLC 0.75% 9 4.71%| 4.93% 10 1.55%
T0.00% 10 4.64%|  4.65%
69.03%]| 70.00%
/BM 498,593
10,400
10,200
10,000
9,800 1 3 6 1 3
geo0 +0.40%| -1.67%| +0.78% -1.70%
9,200 ‘ ‘ ‘ ‘ ‘ ‘ ‘ +0.81%| -0.19%| +2.23% -0.46%
2007/7/6 2007/8/6 2007/9/6 2007/10/6 2007/11/6 2007/12/6 2008/1/6 2008/2/6 0.41% 1.49% 1.45% 1.24%
10 405 10
BM
1 |US TREASURY N/B 4 4.000%| 2010 3 15 1.48% 1 26.17% 3.68%| 3.56%| 0.13%
2 |US TREASURY N/B 6 6.000%| 2009 8 15 1.41% 2 13.61% 4.87%| 4.68%| 0.19%
3 |US TREASURY N/B 35 3.500%|2009 11 15 1.31% 3 12.82% 856] 857 -002
4 [FRANCE OAT. 4 4.000%|2009 10 25 1.10% 4 11.14% 6.12] 6.5 -0.13
5 |DEUTSCHLAND REP 3.75 3.750%| 2015 1 4 0.97% 5 7.93%
6 |US TREASURY N/B 65 6.500%| 2010 2 15 0.92% 6 4.40%
7 |FRANCE OAT.55 5.500%|2010 10 25 0.91% 7 3.64%
8 |DEUTSCHLAND REP 4.5 4500%| 2000 7 4 0.91% 3 2.97%
9 [BTPS 45 4500%| 2009 5 1 0.89% 9 2.83%
10|BTPS 4.25 4.250%| 2009 11 1 0.85% 10 2.54%
10.75%
108-8020 1-17-3
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