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2009 1 )

[2009 1 ]

2007/9/10 2007/11/21 2008/2/1  2008/4/13 2008/6/24  2008/9/4 2008/11/15 2009/1/26

TOPIX MSCI

2007/9/10 2007/11/21 2008/2/1  2008/4/13 2008/6/24  2008/9/4 2008/11/15 2009/1/26

NOMURA-BPI —
10
10 10
135.00 178.00
130.00 172.00
125.00 166.00
120.00 160.00
115.00 154.00
110.00 148.00
A 105.00 142.00
100.00 136.00
95.00 130.00
\
90.00 (’W 124.00
85.00 118.00
80.00 112.00
2007/9/10 2007/11/21 2008/2/1 2008/4/13 2008/6/24 2008/9/4 2008/11/15 2009/1/26
JR— «H
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2009 1

[2009 1 ]
|

110.00

100.00
2009 1 76.17 1 A 422
9000 | 2008 12 79.52 3 A 4.49
2008 11 78.69 6 A 17.82
4000 | 2008 10 79.75 1 4 10.05
2008 9 86.86 3
000 2008 8 92.31 A 23.82
07/10/10 07/12/28 08/3/16 08/6/3 08/8/21 08/11/8 09/1/26
|
13,275,415 99.5
72,481 05
13,347,896 100.0
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2009 1 )

[2009 1 ]
||
15.00%
15.00%
20.00% .
35.00%
15.00%
||
10,500
10,000
9,500
9,000
8500 |
8,000
7,500 - - - - - - -
2007/9/10 2007/11/21 2008/2/1 2008/4/13 2008/6/24 2008/9/4 2008/11/15 2009/1/26
|| ||
2009 1 30
8,081 8,422 A 341 15.00% 14.38%
13,276 13,510 -235 35.00% 36.20%
15.00% 14.52%
20.00% 19.70%
10,371 2007 10 11
7,985 2009 1 26 15.00% 13.82%
: 0.00% 1.38%
100.00% 100.00%
||
1 3 6 1 3
A4.05%]| A3.93%| 416.96%| 4 17.30% -| 419.19% | 5 | 5
A4.04%]| A3.92%)| 4 16.69%| 4 16.85% -| 418.53%
A0.01%| A0.01%| A 0.26%| 4 0.44% -| 40.66%
50.58% 70.28%
18.92% 12.32%
4.74% 9.54%
4.29% 2.56%
4.20% 0.98%
108-8020 1-17-3
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2009 1 )

GY) 199,752
12,000
11,000
10,000
9,000
8000 1 3 6 1 3
6,000 A7.60%)| A8.23%]| A 38.54%] A 39.88% -| A46.57%
000 A7.58%| 48.32%] a38.51%]| 439.85% -| a46.58%
2007/9/10 2008/1/14 2008/5/19 2008/9/22 2009/1/26 A0.02% 0.09%| 4 0.03%| 4 0.03% _ 0.01%
10 1,713 10
BM BM
1 3.63% 3.71% 1 11.32%|  1157%|  40.24%
2 2.85% 2.91% 2 10.52%|  10.75%|  40.23%
3 1.93% 1.97% 3 7.88% 8.05%|  40.17%
4 1.72% 1.76% 2 7.12% 7.27%|  40.15%
5 1.71% 1.74% 5 6.71% 6.85%|  40.14%
6 1.56% 1.59% 6 5.35% 5.46%|  40.11%
7 1.49% 1.52% 7 5.27% 539%|  40.11%
8 1.47% 1.50% 8 4.52% 4.62%|  40.10%
9 1.44% 1.46% 9 4.13% 4.22%|  40.09%
10 1.39% t42%| |10 3.97% 4.05%|  40.08%
10.18%| _ 19.68% 66.78%] _ 68.20%| 4 L.42%
(BM) 263,226
10,500
10,400
10,300
1010 1 |3 e 1 |3
10000 A057%| 1.49%| 2.59%| 2.49% 1 3.70%
poos 20.60%| 1.40%| 2.40%| 2.29% - 3:50%
2007/9/10 2008/1/14 2008/5/19 2008/9/22 2009/1/26 0.03% 0.09% 0.19% 0.20% _ 0.20%
10 800
BM BM BM
1 1.800%| 2010 © 20 | 2.35%)| 0.25% 77.20%| 74.11%| 3.00% 0.97%| 1.06%] 40.09%
2 1.200%]|2011 6 20 | 2.32%| 0.30% 5.55%| 6.17%] 40.62% 1.57%)| 1.59%] 40.02%
3 1.700%]| 2010 o 20 | 2.01%| 0.50% 6.44%| 553%| 0.91% 698 693 005
4 0.700%|2013 3 20 | 1.79%| 0.33% 2.35%| 2.24%| 0.11% 625 621 004
5 1.400%]|2011 3 21 | 1.58%| 0.59% 6.57%| 9.82%]| 43.24%
6 1.900%]|2010 6 21 | 1.55%| 0.25% 0.00%| 0.86%] 4 0.86%
7 1.900%]| 2010 12 20 | 1.49%| 0.54%| |MBS 0.00%| 1.27%| a1.27%
8 1.500%|2012 3 20 | 1.38%| 0.63% 1.88%| 0.00%| 1.88%
9 1.300%]|2012 6 20 1.36%| 0.64% 100.00%] 100.00%| 0.00%
10 1.400%|2011 o 20 | 1.25%| 0.91% ABS
17.08%] 4.95%
108-8020 1-17-3
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(BM) 256,383
12,000
L5 L
9000 [ — — — — — - e, — — — — — — — 1
7000 j Y 1 3 6 1 3
e .| = = =BM[_C m 46.44%| 4 18.69%| 4 49.01%] 4 50.18% -| a55.32%
50 46.44%| 4 18.63%| 4 49.00%| 450.12% -] a55.23%
2007/9/10 2008/1/14 2008/5/19 2008/9/22 2009/1/26 A0.00%| 40.06%| 40.01%]| 40.06% -1 A0.09%
10 1,339 10 10
BM BM BM
1 |EXXON MOBIL CORP 2.86%| 2.93% 1 13.47%| 13.76% 1 56.02%( 57.22%
2 |PROCTER & GAMBLE CO 1.23%| 1.26% 2 9.84%] 10.05% 2 10.26%] 10.48%
3 |JOHNSON & JOHNSON 1.17%| 1.19% 3 7.04%| 7.19% 3 5.30%| 5.41%
4 |AT & T INC 1.05%| 1.07% 4 6.61%| 6.75% 4 4.57%| 4.68%
5 |CHEVRON CORPORATION 1.04%)| 1.06% 5 6.31%)| 6.46% 5 4.15%| 4.23%
6 [MICROSOFT CORP 1.04%)| 1.06% 6 5.60%| 5.71% 6 4.12%| 4.21%
7 |GENERAL ELECTRIC CO 0.96%]| 0.98% 7 5.37%| 5.49% 7 2.92%| 3.01%
8 [NESTLE SA-REG 0.96%| 0.98% 8 5.08%| 5.18% 8 2.16%| 2.20%
9 |BP PLC 0.95%| 0.97% 9 5.02%| 5.13% 9 1.79%| 1.83%
10 |IBM CORP 0.90%]| 0.92% 10 4.19%| 4.27% 10 1.27%| 1.29%
12.16%| 12.42% 68.52%| 69.99% 92.55%| 94.56%
(BM)
() 549,938
11,000
10500
10000 Fro — == - - MmN - - - - -
oooo |~ e 1 3 6 1 3
8500 - — | == meM ‘:slm A8.57%)| A 6.32%] 4 23.21%| 4 19.90% - a18.25%
?283 48.52%)| A 6.20%)| 423.13%]| 4 19.73% -| a18.14%
2007/9/10 2008/1/14 2008/5/19 2008/9/22 2009/1/26 A0.06%| 40.12%| 4 0.08%| 4 0.17% 1 a0.11%
10 386 10
BM BM BM
1 4.250% 2010 10 15 1.05%|( 0.16% 1 32.17%| 32.24% 2.84%| 2.84%| A 0.00%
2 4.875%]|2012 6 30 0.83%| 0.19% 2 12.33%| 12.51% 4.67%| 4.49%| 0.17%
3 4.000% (2010 3 15 0.77%| 0.18% 3 11.76%] 11.93% 8.37 8.32 0.05
4 3.875%(2010 5 15 0.74%| 0.20% 4 10.50%] 10.65% 6.01 6.01| A 0.00
5 4.500% (2010 5 15 0.72%| 0.19% 5 8.03%| 8.10%
6 5.375%(2010 1 4 0.72%| 0.00% 6 4.29%| 4.35%
7 5.250%(2011 1 4 0.69%]| 0.39% 7 3.32%| 3.37%
8 4.250% (2012 9 30 0.67%| 0.17% 8 2.67%| 2.69%
9 5.250%(2010 7 4 0.66%| 0.34% 9 2.46%| 2.49%
10 4.750% 2038 12 7 0.66%| 0.32% 10 2.29%| 2.31%
7.51%| 2.13% 89.81%| 90.65%
(BM)
108-8020 1-17-3
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