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[2008 2 ]

2007/9/10 2007/10/3 2007/10/26 2007/11/18 2007/12/11 2008/1/3 2008/1/26 2008/2/18

TOPIX MSCI

2007/9/10 2007/10/3 2007/10/26 2007/11/18 2007/12/11 2008/1/3 2008/1/26 2008/2/18

NOMURA-BPI —
10
10 10
A
119.00 169.00
117.00 |- 167.00
11500 \6 165.00
163.00
113.00
161.00
A 111.00
159.00
109.00
157.00
107.00 |- I~ 155.00
105.00 |- 153.00
103.00 151.00
2007/9/10 2007/10/3 2007/10/26 2007/11/18 2007/12/11 2008/1/3 2008/1/26 2008/2/18
J— )
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[ 2008 2 ]
|

110.00
10000 2008 2 94.06 1 4 0.04
2008 1 94.10 3 A 398
2007 12 97.89 6
000 2007 11 97.96 1
2007 10 99.77 3
[— 1] 2593
80.00 T T T T T
07/02/21 07/04/24 07/06/25 07/08/26 07/10/27 07/12/28 08/02/28
|
2,247,602 93.0
75,787 3.1
94,208 3.9
2,417,598 100.0
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[ 2008 2 ]
-
15.00%
15.00%
20.00% .
35.00%
15.00%
-
10,500
10,400
10,300
10,200
10,100
10,000
9,900
9,800 |
9,700
9,600
9,500
9,400 : : : : : : :
2007/9/10 ~ 2007/10/3  2007/10/26 2007/11/18 2007/12/11  2008/1/3  2008/1/26  2008/2/18
- -
2008 2 29
9,785 9,771 14 15.00% 14.71%
2,248 1,523 725 35.00% 35.58%
15.00% 14.70%
20.00% 20.41%
10,371 2007 10 11
9,560 2008 1 22 15.00% 14.57%
: 0.00% 0.03%
100.00% 100.00%
-
1 3 6 1 3
0.14%| 4 3.52% - - -| A2.15% - 5 - 5
0.16%| 4 3.38% - - -[a1.85%
A0.02%| A 0.14% - - -| A0.30%
50.29% 70.70%
16.77% 11.29%
5.50% 10.94%
4.87% 2.85%
4.75% 1.10%
108-8020 1-17-3
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(8M) 230,455
11,400
10900——;: S o = = =81
10400 |- o= — = = G
s | N A 1 3 6 1 3
ngg ******************** ¥ If e 41.62%| a13.48% - - -|a1257%
7,900 A 1.61%]| A13.47% - - -| a12.62%
2007/9/10 2007/10/19 2007/11/27 2008/1/5 2008/2/13 40.01%]| 40.00% _ _ | o0.05%
10 1,724 10
BM BM
1 4.41% 4.53% 1 14.00% 14.36% A 0.36%
2 3.09% 3.17% 2 10.51% 10.78% A0.27%
3 1.80% 1.84% 3 9.69% 9.94% A0.25%
4 1.74% 1.78% 4 5.36% 5.50% A0.14%
5 1.71% 1.75% 5 5.13% 5.26% A0.13%
6 1.60% 1.64% 6 4.97% 5.10% A0.13%
7 1.59% 1.63% 7 4.33% 4.44% A0.11%
8 1.53% 1.57% 8 4.29% 4.40% A0.11%
9 1.38% 1.42% 9 4.10% 4.20% A0.11%
10 1.37% 1.41% 10 3.32% 3.40% A 0.09%
20.23% 20.75% 65.71% 67.40% A 1.69%
BW 326,393
10,300
10,200
10,100
10000 1 3 6 1 3
0500 0.50%| 1.15% - - -| 1.68%
4500 0.48%| 1.16% - - - 167%
2007/9/10 2007/10/19 2007/11/27 2008/1/5 2008/2/13 0.02%]| a 0.00% - - | 0.01%
10 662
BM BM BM
1 1.500%|2012 3 20 2.70%| 0.66% 82.83%| 74.04%| 8.78% 1.03%]| 1.06%| A0.03%
2 1.900%|2009 9 21 2.33%| 0.26% 4.78%| 6.05%)| A 1.27% 1.56%| 1.56%| A 0.00%
3 1.200%|2012 3 20 2.01%| 1.14% 4.97%| 5.76%| A 0.79% 6.88 6.68 0.20
4 1.400%|2011 9 20 1.96%| 0.95% 2.06%| 2.39%| 4 0.33% 6.12 5.97 0.15
5 1.800%|2010 9 20 1.91%]| 0.26% 5.86%| 9.65%| A3.79%
6 1.200%|2011 6 20 1.88%| 0.31% 0.00%| 0.96%| A 0.96%
7 0.700%) 2013 3 20 1.74%| 0.34% MBS 0.00%| 1.15%| A 1.15%
8 1.900%|2009 3 20 1.67%( 0.59% A0.50%| 0.00%| A0.50%
9 1.400%|2011 3 21 1.66%| 0.62% 100.00%| 100.00%| -0.01%
10 1.700%(2010 9 20 1.63%| 0.53%
19.47%| 5.67%
108-8020 1-17-3
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(BM) 330,315
11,900
bl A .
oo [ "1_.,“'*.“' S 1 3 6 1 3
]
Zggg i ]\ e 0.82%)| 4 11.49% - - -| a9.58%
8400 0.83%| 4 11.46% - - -| 49.50%
2007/9/10 2007/10/19 2007/11/27 2008/1/5 2008/2/13 A0.01%| 40.03% - - -1 A0.08%
10 1,549 10 10
BM BM BM
1 |[EXXON MOBIL CORP 2.00%| 2.07% 1 12.17%)| 12.46% 1 51.01%)| 52.29%
2 |GENERAL ELECTRIC CO 1.40%| 1.45% 2 8.98%| 9.17% 2 11.60%| 11.85%
3 |MICROSOFT CORP 0.96%| 0.98% 3 8.06%| 8.26% 3 5.55%| 5.67%
4 |AT&TINC 0.89%| 0.92% 4 7.62%| 7.70% 4 4.89%)| 4.98%
5 |PROCTER & GAMBLE CO 0.85%| 0.87% 5 6.50%]| 6.64% 5 4.74%| 4.83%
6 |BP PLC 0.85%| 0.87% 6 6.08%| 6.18% 6 3.71%| 3.78%
7 |cHEVRON corPORATION 0.77%| 0.79% 7 5.32%| 5.44% 7 3.57%| 3.58%
8 |NESTLE SA-REGISTERED 0.77%| 0.78% 8 4.87%| 4.96% 8 2.18%| 2.20%
9 |BANK OF AMERICA CORP 0.75%| 0.77% 9 4.85%| 4.98% 9 2.07%| 2.11%
10 |HSBC HOLDINGS PLC 0.75%| 0.76% 10 4.69%| 4.79% 10 1.46%| 1.49%
10.00%] 10.26% 69.14%] 70.57% 90.78%] 92.78%
(BM) 724,708
10,900
10,700
10500 - — — — —“9——————}—‘—_\— ———————
030 |3 fi ***** Py ““..;in'\::“""‘ 1 3 6 1 3
10100 e ] 0.40%]| 4 1.65% - - | 2.47%
9900 f - - | = = = BM |
0700 0.50%)| A 1.61% - - - 2.48%
2007/9/10 2007/10/19 2007/11/27 2008/1/5 2008/2/13 A0.10%]| 4 0.04% _ _ -1 40.01%
10 337 10
BM BM BM
1 5.000%|2011 7 4 | 0.88%| 0.47% 1 26.50%| 26.61% 3.66%| 3.67%| 0.01%
2 5.375%|2010 1 4 | 0.85%| 0.38% 2 13.73%| 13.86% 4.79%| 4.68%| 0.11%
3 4.750% 2038 12 7 | 0.81%| 0.37% 3 13.06%| 13.03% 839 8.46| 4 0.06
4 3.125%|2000 4 15 | 0.78%| 0.18% 4 11.25%| 11.32% 599 6.01] 4 002
5 4.000% 2000 9 30 | 0.74%| 0.22% 5 8.02%| 8.00%
6 4.250%2000 11 1 | 0.74%| 0.41% 6 4.44%| 4.48%
7 4.875% 2012 6 30 | 0.72%| 0.17% 7 3.66%| 3.70%
8 5.000%|2011 8 15 | 0.71%| 0.30% 8 3.00%| 3.02%
9 5.250%|2011 1 4 | 0.71%| 0.44% 9 2.85%| 2.88%
10 3.875%]2010 5 15 0.70%]| 0.19% 10 2.57%| 2.59%
7.64%] 3.13% 89.08%] 89.48%
108-8020 1-17-3
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