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[2008 5 ]

2007/9/10  2007/10/20 2007/11/29  2008/1/8 2008/2/17  2008/3/28 2008/5/7

TOPIX MSCI

2007/9/10  2007/10/20 2007/11/29  2008/1/8 2008/2/17  2008/3/28 2008/5/7

NOMURA-BPI —

FOMC
10

120.00 169.00
118.00

167.00
116.00
114.00 “\ “/\ 165.00

112.00 163.00
110.00

108.00 ‘ o™y 161.00
+ 106.00 \ 159.00
104.00 1\
102.00 157.00

100.00 " 155.00
98.00
96.00
94.00 151.00

2007/9/10  2007/10/20 2007/11/29  2008/1/8  2008/2/17  2008/3/28  2008/5/7

153.00
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2008 5

[ 2008 5 ]
|

110.00
10000 2008 5 94.19 1 0.27
2008 4 03.94 3 0.14
2008 3 91.80 6 A 3.85
9000 — ] 2008 2 94.06 1
2008 1 94.10 3
4000 ‘ ‘ ‘ ‘ ‘ 2007 12 97.89 A 5.80
07/10/10 07/11/25 08/1/10 08/2/25 08/4/11 08/5/27
|
8,107,737 97.3
110,825 13
118,205 1.4
8,336,767 100.0
108-8020 1-17-3
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[ 2008 5 ]
|
15.00%
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20.00% .
35.00%
15.00%
|
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10,400 |
10,200
10,000
9,800
9,600 |
9,400
9,200 ‘ ‘ ‘ ‘
2007/9/10  2007/10/15 2007/11/19 2007/12/24  2008/1/28  2008/3/3  2008/4/7  2008/5/12
| |
2008 5 30
9,852 9,806 46 15.00% 15.52%
8,108 6,277 1,831 35.00% 34.67%
15.00% 15.19%
20.00% 20.26%
10,371 2007 10 11
9,362 2008 3 18 15.00% 14.52%
: 0.00% A0.17%
100.00% 100.00%
|
1 3 6 1 3
0.47%| 0.68%| 4 2.86% - -| A1.48% - 5 - 5
0.44%| 0.78%| 4 2.63% - -| a1.09%
0.03%)| 4 0.09%)| 4 0.23% - -| 40.39%
50.19% 70.45%
16.99% 11.59%
5.53% 11.04%
4.85% 2.86%
4.83% 1.16%
108-8020 1-17-3
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(BM) 277,761
11,400
10,900
10,400
9,900
2400 1 3 6 1 3
8400 3.64%)| 7.34%| a7.13% - -[a6.16%
T 3.65%]| 7.33%| 4 7.13% - Ta6.22%
2007/9/10  2007/11/8 2008/1/6 2008/3/5 2008/5/3 20.01%| 0.00%| 0.00% N 1 0.06%
10 1,723 10
BM BM
1 3.69% 3.80% 1 14.29% 14.72% 40.43%
2 3.31% 3.41% 2 11.36% 11.70% A0.34%
3 2.02% 2.08% 3 8.83% 9.10% A0.26%
4 1.89% 1.95% 4 5.23% 5.39% A0.16%
5 1.78% 1.84% 5 5.12% 5.27% A0.15%
6 1.78% 1.84% 6 4.88% 5.03% 40.15%
7 1.62% 1.66% 7 459% 4.72% A0.13%
8 1.59% 1.63% 8 3.93% 4.04% A0.12%
9 1.44% 1.48% 9 3.75% 3.86% A0.11%
10 1.37% 1.41% 10 3.34% 3.44% 40.10%
20.49% 21.11% 65.31% 67.26% '41.95%
(BM) 345,811
10,400
10,300
10,200
10100 1 3 6 1 3
12222 40.76%)| A 1.97%)| 4 0.84% - -| a0.329%
9800 40.76%)| A 1.98%)| a 0.85% - -| a0.35%
2007/9/10 2007/11/8 2008/1/6 2008/3/5 2008/5/3 A0.01% 0.01% 0.00% _ _ 0.02%
10 738
BM BM BM
1 1.500%]|2012 3 20 | 2.49%| 0.65% 84.30%| 73.85%)] 10.45% 1.43%| 1.47%]| 40.04%
2 1.900%|2009 9 21 | 2.18%| 0.26% 4.69%| 6.08%| a1.40% 1.54%| 1.56%]| 40.02%
3 1.400%]|2011 9 20 | 1.81%| 0.95% 4.76%| 5.62%| 40.86% 698 675 023
4 1.800%|2010 9 20 | 1.78%| 0.26% 2.08%| 2.40%| 40.32% 6.10/] 595 0.15
5 1.200%]|2011 6 20 | 1.75%| 0.32% 5.30%| 9.85%| a4.55%
6 0.700%(2013 3 20 | 1.60%| 0.34% 0.00%]| 0.98%| 40.98%
7 1.400%]|2011 3 21 | 1.54%| 0.62% MBS 0.00%| 1.21%|a1.21%
8 1.700%]|2010 9 20 | 1.52%| 0.53% A1.13%| 0.00%| a1.13%
9 1.800%]|2009 9 21 1.47%]| 0.52% 100.00%] 100.00%| 0.00%
10 1.800%]|2017 6 20 | 1.47%| 0.72% ABS
17.60%] 5.17%
108-8020 1-17-3
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(BM) 353,327
10500 | o Nt
i Vo N
900 [ — —— - — = T T ey 1 3 6 1 3
gzggj — _\‘E:‘ﬁ\\wf ] 2.97%| 4.43%)|a7.57% - | a5.58%
7e00 il 3.04%| 4.60%)| 47.39% - -[a534%
2007/9/10 2007/11/8 2008/1/6 2008/3/5 2008/5/3 A0.07%)| A0.17%| 4 0.18% - -1 A0.24%
10 1,404 10 10
BM BM BM
1 |EXXON MOBIL CORP 1.89%| 1.99% 1 13.43%)| 13.47% 1 51.61%]| 52.32%
2 |GENERAL ELECTRIC CO 1.21%| 1.26% 2 8.83%| 8.73% 2 11.29%] 11.62%
3 [AT&TINC 0.96%| 0.99% 3 8.04%| 8.12% 3 5.75%| 5.79%
4 [MICROSOFT CORP 0.94%| 0.97% 4 7.91%| 8.17% 4 5.10%| 5.15%
5 [BP PLC 0.90%| 0.94% 5 6.26%| 6.34% 5 4.79%)| 4.85%
6 |CHEVRON CORPORATION 0.81%| 0.85% 6 5.67%| 5.80% 6 3.58%| 3.72%
7 |PROCTER & GAMBLE coO 0.80%| 0.83% 7 5.23%| 5.35% 7 3.56%| 3.66%
8 |HSBC HOLDINGS PLC 0.78%| 0.81% 8 4.95%| 5.17% 8 2.21%)| 2.27%
9 |NESTLE SA-REGISTERED 0.76%| 0.79% 9 4.82%| 4.78% 9 2.04%| 2.02%
10 |TOTAL SA 0.75%| 0.77% 10 4.79%| 4.72% 10 1.42%| 1.48%
9.79%)] 10.20% 69.93%] 70.65% 91.35%] 92.89%
(BM)
(BM) 742,066
10,900
10,700
10,500
10300 1 3 6 1 3
1g;gg 0.28%| 0.55%]| 4 1.11% - -| 3.03%
9700 0.15%| 0.45%]| a1.17% - | 2.94%
2007/9/10 2007/11/8 2008/1/6 2008/3/5 2008/5/3 0.13% 0.10% 0.06% _ _ 0.09%
10 359 10
BM BM BM
1 5.000%|2011 7 4 | 0.87%| 0.47% 1 26.29%)| 26.41% 4.28%| 4.28%]| 0.00%
2 5.375%|2010 1 4 | 0.85%| 0.39% 2 13.80%] 13.83% 4.76%| 4.65%| 0.11%
3 4.750%|2038 12 7 | 0.79%| 0.38% 3 13.05%] 13.10% 856 854 002
4 4.000% (2000 9 30 | 0.72%| 0.22% 4 11.37%]| 11.42% 597| 597 0.00
5 4.250%|2000 11 1 | 0.71%]| 0.41% 5 8.01%| 8.05%
6 5.250%|2011 1 4 | 0.71%| 0.45% 6 4.35%| 4.36%
7 4.875%|2012 6 30 | 0.70%| 0.17% 7 3.53%| 3.54%
8 5.000%]|2011 8 15 | 0.69%| 0.30% 8 3.01%| 3.02%
9 5.250%[2010 7 4 | 0.68%| 0.40% 9 2.82%| 2.82%
10 4.000%]|2010 3 15 0.66%| 0.17% 10 2.64%| 2.67%
7.38%| 3.36% 88.87%)| 89.22%
BW)
108-8020 1-17-3
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