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07/8/9 07/9/27 07/11/15 08/1/3 08/2/21 08/4/10 08/5/29 07/8/10  07/10/8 07/12/6 ~ 08/2/3  08/4/2  08/5/31
2008 5 95.00 1 0.70 2008 5 96.22 1 A 047
2008 4 94.34 3 0.94 2008 4 96.67 3 A 127
2008 3 91.10 6 A 4.40 2008 3 96.05 6 A 3.59
2008 2 94.11 1 2008 2 97.46 1
2008 1 94.23 3 2008 1 97.50 3
2007 12 99.34 A 4.99 2007 12 99.22 A 3.77
-
9,902,540 99.0 805,296 99.7
72,869 0.7 2,336 0.3
26,098 0.3
10,001,509 100.0 807,633 100.0
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/1BM 293,218

10,800
10,000
v 113 le 11 1
7600 +3.63%| +7.35%| -7.11% -19.57%
s +3.65%| +7.33%| -7.13% -19.61%

2007/7/6 2007/9/6 2007/11/6 2008/1/6 2008/3/6 2008/5/6 -0.02%| +0.02%| +0.02% +0.05%

10 1,658 10
BM
1 3.69% 1 14.29% 14.72%
2 3.31% 2 11.36% 11.70%
3 2.02% 3 8.83% 9.10%
4 1.89% 4 5.23% 5.39%
5 1.78% 5 5.12% 5.27%
6 1.78% 6 4.88% 5.03%
7 1.62% 7 4.59% 4.72%
8 1.59% 8 3.92% 4.04%
9 1.44% 9 3.75% 3.86%
10 1.37% 10 3.34% 3.44%
20.48% 65.30% 67.26%
/BM 252,918

10,800
10,600
10,400
10000 L 3 8 L 3

9,800 -0.75%| -1.98%| -0.84% +2.16%)
2400 -0.76%| -1.98%| -0.85% +2.13%

2007/7/6 2007/9/6 2007/11/6 2008/1/6 2008/3/6 2008/5/6 +0.01%| +0.00%| +0.01% +0.02%

10 769
BM BM
1 0.700%] 2010 5 15 1.30% 72.94% 73.85% 1.48%| 1.47%| 0.01%
2 1.500%| 2017 12 20 1.28% 6.12%|  6.08% 1.53%| 1.56%] -0.03%
3 1.200%| 2011 9 20 1.27% 5.60%]  5.62% 712 675  0.37
4 0.600%| 2009 12 20 1.17% 2.41%|  2.40% 6.12] 600 0.12
5 1.200%| 2012 3 20 1.15% 9.94%|  9.68%
6 0.900%[2012 12 20 1.13% 0.83%]  0.98%
7 1.700%| 2017 3 20 1.11% MBS 1.20%| 121%
8 1.700%| 2017 9 20 0.99% BS 0.00%]  0.18%
9 1.300%| 2011 12 20 0.96%) 0.95%] _ 0.00%
10 0.800%| 2010 12 20 0.83% 100.00%| 100.00%
11.20%
108-8020 1-17-3
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1BM 334,350
10,600
9,800
2200 1 3 6 1 3
7200 +2.96%| +4.42%| -7.61% -17.53%
6.600 ‘ ‘ ‘ ‘ ‘ +3.44%| +3.28%| -7.22% -17.30%
2007/716 2007/9/6 2007/11/6 2008/1/6 2008/3/6 2008/5/6
-0.48%| +1.14%| -0.39% -0.23%
10 1,403 10 10
BM
1 [EXXON MOBIL CORPORATION 1.85% 1 13.19%| 13.50% 1 50.84%
2 |GENERAL ELECTRIC 1.19% 2 9.27%| 8.76% 2 11.11%
3 |aT&T INC 0.94ZA: 3 2000l 809l |3 5.64%
4 |MICROSOFT CORP 0.920@ 2 ~ 7ol 824l |2 5.082A)
5 [BP PLC 0.89% : o0l 635%| 1B 4.73%
6 |CHEVRON CORP 0.80% . sl 530 6 3.51%
7 |PROCTER & GAMBLE CO 0.78% - 5'130/" 5'760/" 7 3.49%
8 [HSBC HLDGS PLC 0.77% : D° : D° 8 2.17%
9 [NESTLE SA-REGISTERD o75%| |8 4.96%] 5.08%| 2.00%
10 [TOTAL SA 0.73% 9 4.82%] 4.79%| g 1.46%
9.61% 10 4.57%| 4.72%
68.84%] 70.63%
1BM 510,480
1 3 6 3
+0.27%| +0.59%| -1.09% -1.12%
‘ : ‘ ‘ ‘ +0.48%| -0.79%| -0.97% -1.24%
2007/716 2007/9/6 2007/11/6 2008/1/6 2008/3/6 2008/5/6
-0.21%| +1.38%| -0.12% +0.12%
10 413 10
BM
1 [US TREASURY N/B 4 4.000%[2010 3 15 1.42% 1 25.88% 4.29%| 4.25%| 0.04%
2 |Us TREASURY N/B 35 3500%| 2000 11 15 1.26% 2 13.58% 4.85%| 4.63%| 0.22%
3 |[FRANCE OAT. 4 4.000%| 2009 10 25 1.10% 3 12.85% 861 863 -002
4 [US TREASURY N/B 6 6.000%| 2009 8 15 1.06% 4 11.21% 6.10] 6.19] -0.09
5 |DEUTSCHLAND REP 3.75 3.750%| 2015 1 4 0.96% 5 7.89%
6 |FRANCE OAT. 55 5.500%| 2010 10 25 0.91% 6 4.28%
7 |US TREASURY N/B 6.5 6.500%| 2010 2 15 0.90% 7 3.47%
8 [BTPS 4.25 4.250%| 2009 11 1 0.81% 8 2.96%
9 |DEUTSCHLAND REP 5 5.000%| 2011 7 4 0.80% 9 2.77%
10| DEUTSCHLAND REP 4.5 4.500%] 2000 7 4 0.79% 10 2.61%
10.00%
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