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Citi Fixed Income Indices delivers market-tested
and comprehensive benchmarks, trusted and widely followed by
the global investment community.
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IV ARFHEDOAN S FI—0FAEBHEL T, 10Ty RAEHIHRICERNREERDOFFMA X EHRALTNET,

BAUTYIRADFHMIT, 37 R—DEIEZEN,
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NIVFE— TSR TSUR RAYUL TAISUR AFUT A58 ARAUTY,

Bt REEA TV R
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Issuer # Issues | Index Rating | % Market Value | $ Duration | % $ Duration | YTM
Bank of America Corp 50 A- 2.0 52.40 15 2.63
Verizon Communications Inc 44 BBB+ 19 94.67 27 3.82
Kfw 28 AAA 19 39.00 11 1.32

JPMorgan Chase 44 A 1.8 49.88 14 2.60
General Electric Co 48 AA+ 1.8 64.38 19 2.63
Goldman Sachs Group Inc 27 A- 1.6 4911 1.4 3.01

Citigroup Inc 45 A- 1.4 41.59 1.2 2.85
Morgan Stanley 28 A- 1.3 34.58 1.0 2.82
Berkshire Hathaway Inc 95 A 1.2 53.80 1.6 3.00
Wells Fargo & Co 37 A+ 1.2 39.31 11 2.60
Top 10 Issuers 161 518.72 14.9 21
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Yield Book Add-In
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3 Portfolio Sector Summary Report
4
5
Effective Spread
6 #of Issues  Par Amt Mkt val Price YTM YTW WAL Duration 0AS Duration
T All 129 181,935 185,520  101.97 6.46 6.07 6.77 4.36 426.56 4.09
8 Industrial 113 157,905 159,364 100.92 6.66 6.25 7.00 4.44 441.26 4.15
9| Industrial - Manufacturing 39 51,233 51,000 99.54 7.00 6.46 6.64 4.15 469.57 3.86
10 Industrial - Service 44 67,726 70,803 104.54 6.15 5.62 7.17 4.25 384.16 3.95
11 Industrial - Energy 24 30,005 28,626 95.41 7.49 7.48 7.51 5.49 544.17 5.27
12 Industrial - Consumer 5 7,855 7,862  100.09 6.05 5.88 5.92 4.08 394.84 3.70
13 Industrial-Other b 1,086 1,074 98.85 6.72 6.72 7.54 5.41 458.24 5.05
14 Utility 10 13,974 14,849 106.26 5.83 5.38 5.80 3.99 372.96 3.81 q
15 Telecom 5 6,214 6,686  107.60 5.60 4.98 6.22 4.24 334.57 4.11 1
16 Broadband 2 2,298 2,439 106.16 5.98 4.28 5.92 2.59 310.35 235
17 Diversified Telecommunicatior 3 3,916 4,247 10845 5.39 5.39 6.39 5.19 348.48 5.13
18 Electric Power Gas & Other 5 7,760 8,162  105.19 6.01 5.7 5.47 3.78 404.41 3.57
19 Finance 6 10,056 11,307 112.44 4.43 4.43 4.53 3.72 289.77 3.65
20 Banking 2 3,811 4,570  119.93 4.10 4.10 5.44 4.43 231.98 4.44
21 Finance-Other 4 6,245 6,737  107.88 4.65 4.65 3.97 3.19 328.97 3.12
22
23 .
24 Finance
25 Utility 6% Index Quality Rating Portfolio Partial Duration Profile
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Yield Book Calculator
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CMO Coupon: 2.2500 FIX Bond: AD/PACT Principal. REG

Volatility | LMM Skew - | Curve Date

e @

Price/Yield ==
Pricing Setup
[ Auto Py ~ | Level |08-20 | Galeuses

CUSIP: 3136A3TZ4

Prepay | Model (20) - ” 100 | Settlement Date ]
Curve | Swap - | usp
Tenor 0.25 | 0.50 1 2 3 5 10 20 20
Yield 0,253 | 0264 | 0370 | 0.684 | 0972 | 1370 1886 | 22356 | 2333
SwapSpread | 0,253 | 0.264 | 218 | 240 | 213 | 146 | 113 | 145 | -77
Curve Detail
Prices Settlement: 017212015
Flat Price 958,906 Full Price 99.031
Yield 2.62188 Accrued Interest 012500
Mominal Measures Option Model Measures  Distribution
Spread 169.8 OQAS 43
Duration 2.611 Effective Duration 5.240
Convexity 0.146 Effective Convexity -1.722
WAL 2.833 Yield Curve Margin 118.9
oVt 0.0259 Effective DVO1 0.0519
Prepayment Model Projection Partial Measures
| summa... I Detail I Graph | Duration Lol
- 1 Year 00120 0.00100
2 Year 016510 000164
28 3 Year 037540 0.00372
20 5 Year 1.23400 001222
14 10Year 1.95010 001931
5 20 Year 1.20450 001193
2016 2024 2032 20ap 30 Year 018800  0.00186

usp B Swap § Government
3
= z
in
o
]
0
1] 5 10 18 20 25 30 35 40 45 B0 55 &0
Additional Durations
Velatility Duration 0.110 CC Spread Duration 1.118
Spread Duration 3.521 Prepay -0.023
Spread DVO1 0.0349 Turnover -0.011
Spread Convexity 0.299 Refinancing -0.003
ZSpread Duration - Elbow Shift 0.011
Effective CW01 -0.0171
Partial Vegas Additional Measures
Shift Years bo Maturity 26.761
1 0.00417 Convexity Effect -76.028
2 0.00839
Effective Yield K
3 0.04000 _ Lert
4 0.03999 Effective WAL 4.302
5 0.01717 Ferward WAL 3.34
Forward Yield 2.573
Window 02/2015-10/2041
Annualized Yield 2.639
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Yield Book API
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Yield Book Yield Book
Add-In Calculator

Client Side

HiFR : The Yield Book
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* Index website (www.yieldbook.com/citi-indices)
* The Yield Book

- Citi Velocity®™ (www.citivelocity.com)

2ARERR. T8 - R Y-BIMREY—-ERR

Albridge Solutions

Imagine Software, Inc.

Apex Fund Services Ltd.

Informa Investment Solutions, Inc.

Baker & McKenzie

Interactive Data Corporation

The Bank of New York Mellon Corporation

Internationale Kapitalanlagegesellschaft mbH

Banque Lombard Odier & Cie SA

Investment Metrics, LLC

Barclays Capital - POINT

Investor Force, Inc.

Bats ETF.com

Japan Pension Navigator Co., Ltd.

BlackRock Financial Management, Inc.

Japan Trustee Services Bank, Ltd.

Bloomberg PolarLake Limited

Jiji Press Ltd.

BNP Paribas Securities Services

JP Morgan Chase Bank

Citco Fund Services (Holdings) Limited

KAS Bank N.V.

Citibank N.A. SFS

Kendris AG

Citi-Yuwa Partners

Mercer Investment Consulting

Complementa Investment - Controlling AG

Mitsubishi Asset Brains Co., Ltd.

Confluence Technologies Inc.

Mizuho Research Institute Ltd.

CoreOne Technologies - DeltaOne Solutions Inc.

Mizuho Securities Co., Ltd.

Credit Suisse Services Luxembourg

Mori Hamada & Matsumoto

Daiwa Fund Consulting Co., Ltd.

Morningstar, Inc.

Defined Contribution Plan Services Co., Ltd

MSCI Inc.

DPG Deutsche Performancemessungs-Gesellschaft fir
Wertpapierportfolios mbH

Nikko Research Center, Inc.

Nikko Global Wrap Ltd.

Evestment, Inc.

Nomura Funds Research & Technologies Co., Ltd.

eVestment Alliance, LLC

Nomura Holdings Inc.

FactSet Research Systems

Nomura Research Institute, Ltd.

fi360, Inc.

The Northern Trust Custody Services

FinAnalytica Inc.

NTT Data ABIC Co., Ltd

Financial Express Holdings

Orion Advisor Services, LLC

FirstRate

Ortec Finance Holding B. V.

Fiserv Solutions, Inc.

QUICK Corporation

FNZ (UK) Limited

Rating & Investments Information, Inc.

GreenHill & Co., Inc.

RBC Investor Services Trust

Haver Analytics, Inc.

Reuters Limited

HSBC Bank PLC

RIMES Technologies Corporation

IDS GmbH - Analysis and Reporting Services

Rockit Solutions LLC

IIC Partners Co. Ltd

SGSS Deutschland KAG mbH
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SIX Financial Information Ltd. Total Asset Design Co., Ltd

SMBC Nikko Securities Inc. Towers Watson K.K.

Societe Generale Securities Services S.p.A. Trust & Custody Services Bank, Ltd.
Standard Chartered Bank Vestmark, Inc.

StatPro Group PLC vwd group Belgium NV

Strategic Financial Solutions Inc. Wells Fargo Advisors, LLC
Sumitomo Trust and Banking Co., Ltd. Wilshire Associates Inc.

Sungard Frontier Analytics Windham Capital Management LLC
Sungard Shaw Data Services Inc. Zephyr Associates, Inc.

Tokio Marine & Nichido Ashin Consulting Co., Ltd.
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1. Yield Book M7Rk—AR— (www.yieldbook.com) N7 7t RALET

2. EE_ IO indices] £y UET,

3. [Overview] ZZRLTH5, [Register for Index Datal D T2 5 [Learn Morel #2UvoL¥ET,
4, BEER—DTERCH S [Register] 20Uy o LET,

5. AREEERNTIFADOL, B@E FEOD [Next] £2UvoLET,

The Yield Bookv

Login | Logout

Products and Services ~ W Updates ~ Training ~ Support ~ My Account ~  AboutUs ~ Launch =

Citi Fixed Income Indices Overview Citi Pension Liability Index

Debt Capacity Wd Announcements

The index measures the perfos 1t grade sovereign
bonds with a focus on countries| s
product (GDP) and stronger del Fact Sheets.

A market standard for valuing pension liabilities.

Learn More

Chinese Government and Policy Bank
S 4 Bond Index
i Data Subscription Services
The latest addition to our Yuan-denominated,
Chinese onshore family of indices.
Citi High Yield (Treasury Rate-

Hedged) Index LLearn More
« lnliouucing Whe Cili Debl Gz + are pleased W mnlioduce: lhe Debl Capaclly Woild Guverniment Bond Index which measures e... >
Citi Corporate Investment Grade
(Treasury Rate-Hedged) Index
Multi-Asset, Multi-Currenc 1arking Customization Capabilities Industry Standard Analytics
Choose from a comprehensive ra Cifi Pension Liability Index e series data, and  Address complex mandates through our Gain insight into your portfolio and benchmark
deebl markel indices, widely used whinarking exlensive benclimark choices, of build your using The Yield Book's premier analylics
investment community as the hen . own custom henchmark L eam More eam More
choice. Leam More Citi RAFI Bonds Index Series
Browse Indices Register for Index Data Quick Links
Search our index offering to locate the index of your Discover the products and services that are available to
HileresL you upon registralion. See whal addilional benefils you &2 Contact Us
can receive as part of the premium packages offering.
LD Index Guide ENG | JPN
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EEREDEE CA—Y—D/NRAT—RERELET., /SRT—ROBEMNT T LELS, [Continuel 22Uy oLET,

1. oTAEHATYOR  T—EDA—H—S 41> A [End User License Agreement] 22D F. RAELET L, BFERTERVET,

8.7 N hEFEITEE TS AT EDEEDZNEMTA/ZHD THINEBEIE CNVEEIEENITTNETD T, FOHITHILES,

The Yield BookV

Launch ~

Products and Services ~ Indices ~ Updates ¥  Training ¥  Support ~ My Account *  AboutUs ~

Citi Fixed Income Index Data

Registration Form

The data is being made available to qualified institutional investors only. Redistribution of the data is strictly prohibited.
If you are not an institutional investor, please contact carol.sabia@citi com (212-816-8535) for a copy of our commercial
terms. These terms are generally applicable, but not limited, to all of the following types of firms:

Broker/Dealer Data Redistributor
Analytics Provider Reference Data Provider
Back Office Provider Trust and Custody Provider

Data Consolidator

Tell us about yourself. All * fields are required.
Alpha and numeric characters only, special characters are not allowed (e.g. >,", ").

Please complete registration ...

First Name * City

Last Name * State/Province
-Select State/Province-
Zip/Postal Code

Title

2@ B

Login | Logout
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1. A—Y—BHMEERTHE. Yield Book DIRk—AR— (www.yieldbook.com ) N7 RALET (FE#llE. AEDBHFTREIELLSN),
2. BE LA A=2—0 Launch f&ZUvoL, TILE D> - A=a—K&U [Index Data] Z:ERLET,
3. AT AV BFUNRT—REAANL. [Loginl &0y oLET.

A BEEEGNDA LTI ZA—BEDOHRMNS, ZBITEEA o TvIResVyILUTERLET. AR/ BR TATZ74)V [ UGV BICT7AIV DR EENT
WETDT. CTHEDT7AINET)yIL TSN,

The Yield Bookv

Products ~ Services ~ Indices ~ Support About Us Contact Us Launch ~

The 'rield Book

Yield Book Calculator

Citi Fixed Income Indices
You're Not Only Choosing an Index, You're Mydata
Choosing a Firm

Batch Launcher

Yield Book Consulting I Citi RAFI Bond Index

From tailor-made risk analysis, Series
customized reporting and efficient
data delivery..

Yield Book Calculator
Complexity Made Simple. Make

market decisions using tools like the
Calculator's scenario analysis..

Citi Fixed Income Indices and
Research Affiliates have developed
@ new series of investable ...

Announcements Training and Events Other News

Ingex Announcements 11 Fepruary 2013 Training Classes 30 August 2012 Release Highlignts 10 Fepruary 2013

BERIEERBERD TV IT A - 1IN T —> DT —IRBHE

TROITAEHAT VIR - F—AICBERNEDELSEEZ,

KE +1212 816 0700 F7=[Z fi.index@citi.com
ERM, PERELVOTIUA +44 20 7986 3200 F/=(Z fi.index@citi.com
TIOT - INT19Y +852 25012358 /(3 fi.index@citi.com
B& 03 6270 7225 F/=IZ fi.index.tk@citi.com
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1. Yield Book D7Rk—AR— (www.yieldbook.com) N7 7t ALE T,

2. EE LB AZ2—00 [Indices] 0y oLET, TINF D2 AZa—&U[Overview]| &R, EmEA T D [Access our Indices on Bloomberg] 22Uy
JLET, 126, BARBTEMNCHRBFEOLAEBELTEYEY., CARDAIL fiindex.tk@citi.com ETIFEKR SN,

3.HBEEICHEFEERN CIRALLEZIN (BARBORBFEDISED. RXTOIRHRAZBENNELED), 2H. 77M/VEEBSBEEDRATRE
LTS,

4. i A%, fiindex@citicom £ETT7 AL ERXEL TSN,

S5.HFEELZMER. BAEPBEEET. TI/LREEZREWNLET, 7I/EREORENTETLELES, A—JUITTITERIZLET,

The Yield Bookv Login  Logat

Products and Services ~ W Updates ¥  Trainik ~  Support * My Account ¥ About Us ~ Launch ~

Citi Fixed Income Indices Overview Citi Pension Liability Index

Debt Capacity W

P ty Announcements
The index measures the perfo nt-grade sovereign
bonds with a focus on countries Fact Sheets pss domestic

f;spﬂses Chinese Government and Policy Bank
X Bond Index

The latest addition to our Yuan-denominated,
Chinese onshore family of indices.

Amar dard for valuing pension liabilities.
Learn More
Data Subscription Services

Citi High Yield (Treasury Rate-
Hedged) Index EsarnMors

« Introducing the Cili Debt Cz X 2 are pleased lo introduce the Debt Capacity World Government Bond index which measures the.. >
Citi Corporate Investment Grade
(Treasury Rate-Hedged) Index
Multi-Asset, Multi-Currenc arking Customization Capabilities Industry Standard Analytics
Choose from a comprehensive ra  Citi Pension Liability Index 1€ series data, and  Address complex mandates through our Gain insight into your portfolio and benchmark
debt market indices, widely used 1chmarking extensive benchmark choices, or build your using The Yield Book's premier analytics
investment mmmumly as the ben ‘own custom benchmark. Learn More earn More
choice. Leam More Citi RAF| Bonds Index Series
Browse Indices Register for Index Data Quick Links
Search our index offering to locate the index of your Discover the products and services that are available to
interest. you upon registration. See what additional benefits you & ContactUs

can receive as part of the premium packages offering.
Leam More LD index Guide ENG | JPN

Enter a Keyword | m [ wes! Markets Calendar
Already registered?
Launch Index Data

B Daily Retums USD | EUR | JPY

[ ! Access our Indices on Bloomberg ]
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2.Index Data N7 &t ALET (Index Data NDT7 /L ADFHMITDONTIE, ANEIavD [ A0 TYvIR - T—FDWERZE | Z#ZBELIZEY),

3. E®E _EERDH T D [Subscribe] IR E& . [Subscribe Published Reports] #%RL., 2UvoLET,

4 BEEAEBDA LTI ZADUANPS, BEEREEZHLINDIA T VI RERERLETS,

5.2HEDT77AIVIZFTvo%E AN, [Update subscriptions| 221y LET,

Cltl Citi Fixed Income Indices §

Breadth. Replicability. Ac ? o

Published Reports Historical Data My Incex = Yield Book Analytics Issue Level Fee Schedule

Subscribe Published Reports
subscrbtons
Create a Custom Sector Request preferences

I Index Information
WorldBIG

Create a Combined Sector
WGBI
WGBIAM Create an Issue Level Request _
er A CRE [ Index Announcements
CEEMEAGBI Production News
LATAMGBI

i
USBIG s [0} Index Publications

|1 Total Rate-of-Return Indexes Monthly Performance
e (] International Market indexes Monthly Performance:
STRIPS & AGNZ 10+ o Fixing Date Calendar
WorldILSI = Global Fixed-Income Index Catalog
EuroBIG Index Commentary
Eurobond
AusBIG

t Citi Fixed Income Indices k% ",‘. ,
Cl I Breadth. Replicability. Access ﬁ

Published Reports Subscribe ~ Historical Data My Index ~ Yield Book Analytics Issue Level Fee Schedule

Subscribe Published Reports m subscriptions. subscribtions:
Index Information preferences
WorldBIG
World Government Bond Index (WGBI)
I WaGBl
i -

WGBIAM ’E 0] Publications 2% [0] Daily Profile/Returns
AGBI & AGBIE a International Market Indexes Monthly Performance (] Daily WGBI Returns — USD Terms

a Daily WGBI Returns -- Euro Tenms.
RREE ] Dally WGBI Returns — Yen Terms
CEEMEAGBI Daily WGBI Returns — UK Sterling Terms.
LATAMGBI 0 Daily WGBI Retumns - Australian Dollar Terms
USBIC (m] Daily WGBI Returns — Canadian Dollar Terms
LPE O Daily WGBI Returns — Swiss Franc Terms

Daily WGBI Returns — Danish Kroner Terms

STRIPS & AGNZ 10+ - ud

=] Dally WGBI Retums — Norwegian Krone 1 emms
WorldILSI

m Daily WGBI Returns -- Swedish Krona Terms
EuroBIG =] Dally WGBI Retuns — New Zealand Dollar Terms
Eurobond Daily WGBI Profile
AusBIG (m] WCBI-IT Daily Return
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1. Index Data N7 &AL ET (Index Data NDT7 VLR AEDFHMIIDONTIE, KEDATYIR - FT—FDIMBHFEEZEZEY),
2. EE _EEDST DR MNS, [Subscribe] TR RE&HHE, [Create Custom Sector Request| & RLIUvILET,

3.Standard Sector Sets MSA > TFyoREBEIRL. ARID [Next] 20Uy oLET,

AEE FICAVTIIR - ©OF—D—BERDBRRINETDT, TORMSIHFLEDEIY—% R, BE FO[Add] Ry &=y L= LT, [Finish]
ZOUvOUEY, FIFEBIREIN/zEIY—IE. BEA LD [Selected Sectors| THERTEET.

5.7k Keywords Selection BIEICAVET, [Standard Keyword Sets] S+ —7—R - &y hEZIRL, [Next] 22Uy oLET,
6. BHl FOF—T—R—BDHFNSTHFLEDF—7—REZERL, BE FD [Add] 22)yoL7=ET. [Finish] 22y oLET,

7.RIZ Request Summary BIEICBUET., ZOBEETIE. ATYT 3 ~ATvT 6 ETCTEIRLEII—EWRTE, £AEF—T—ROXRTIEIIEE
EEBETEET, HRNTEELS., [Proceed] 20Uy I LET,

8.5 (. Request Save/Update B D Request Name fICEEDZAIE A HLE T, E7=. Request Type (. Ongoing &E7=(% Historic Data (B % A 1)
FREIRLET, ZOMOEROLMLEISCTEEL. [Save] #0UvoLET,

9. FRTHEREENZLR—KIE, 15 ~ 20 RIFETTAENERLUICEBF A TRV RICEREENET.

Citi Fixed Income Indices
citi

Breadth. Replicability. Access.

Published Reports Subscribe ~ Historical Data My Index ~ Yield Book Analytics Issue Level Data Packages

Create Custom Sldﬂf.ﬂlqﬁm 2 sectors were added to your custom sector repert.
To use a standard set or add custom sectors, choose from one of the following options:

1. Sectors Selection Standard Seclor Sets m
View Selected Sectors AGBI [=] ‘Asian Government Bond Index, 1
Asian Government Bond Index, 7

AR eeorls Selecion Your Sector Sets
View Selected Keyword Select One m
3. Request Summary TN Keywords
Request SavelUpdate
Clear Request

® AND O OR

Select Root Index [EI oo |

[ acel Asian Government Bond Index LCL 20080101 C  *

] AGBI_1-3 Asian Government Bond Index, 1-3 years  LCL 20080101 C @

[@] AGBI_1-5 Asian Government Bond Index, 1-5years LCL 20080101 C

[] AGBI3-5 Asian Govemment Bond Index, 3-5years LCL 20080101 C

AGBI_3T7 Asian Government Bond Index, 3-7 years LCL 20080101 C

[] AGBI_S-T Asian Government Bond Index, 5-7 years  LCL 20080101 C©

AGBI_T-10 Asian Government Bond Index, 7-10 years LCL 20080101 C

[F] AGBI_S+ Asian Government Bond Index, 5+ years  LCL 20080101 C©

[F] AGBI_T+ Asian Government Bond Index, 7+ years  LCL 20080101 C

] AGBI_10+ Asian Govemment Bond Index, 10+ years LCL 20080101 €

[ hes [TRA——
[ ot seiecton. proceed 1o heypword selection
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1. Index Data N7t AL ET (Index Data NDT7 IR EDFHMICDONTIL. KEDAVTYIR - T—FDREHREZEZE),

2. BE LECHA TS T DF M5, [Subscribe] YU RZEHIoE, [Create Combined Sector] #=FERL. ZUvILET,

3. EE RO [Standard Sector Sets] HOMREMLDA T v REEIRL. HBID [Next] 20Uy oLET,

4. BE FTOEII——BEDORMPSERIE/-W\EI/F—%FEIRL. BE FO[Add] £2)yo L7 LT, [Finish] 20Uy oLET,

5. 8B &HELItoy—IIVE b/ BIE CTHRTEET, [Create] 20y 095ZET. 2 CDRII—EHAEDLEDIENTEET,

6. TRDEDITRID AV RUDBRRENELZS, MERIEZTAL. [Savel £0VUyILET, 7ad. HREMBAT VIR (WEBD) ITERSN TS EIS—
EHAEDEDIEE(E. WGBI DIEAANBESKUBRNEECR SV EDH B8, Combine Logic DFREE [WGBIJ (CEELEY. WGBI LISD
AVTYOR - ROI—ERBEDEDIHEEL. [Nonel ZEIRLET,

I Citigroup Global Fixed Income Index - Windows Internet ... |Z||§|rz|
£ | https vieldboaok. com ﬁ Citigroup Inc [US] @

My Combined Sector

Description: | My _new_sector |
Display In Report: |My_new_sectnr |
Currency: LCL

Base Date: 20110401 |

Sector Type: User Defined Composite

Combine Logic:

(O Save to current custom sector request only
(O Save permanently for firure use
© Save both

Save Cancel

Dan € Internet v Himowm -

6 T Combined Sector MERAS5E T LEL =5, RIC Custom Sector Request DEEREICAVET,

8. 9. EE_LEZCIEATNDYTDFRMS, [Subscribel #ICY DR &It [Create Custom Sector Request] #2ERL., ZUvILET,
9. 67TCombined Sector Z[Save to current custom sector request] (CIRFL/ZIHE RTFSN2IF—RBDPBEEEG LORY IR CHKRRSNES . £/,

Combined Sector % [Save permanently for future use| ICRTFEL7=15E. BIE RO [Your Sector Sets] MTF?D [My Composites] Z2Uwod 5
ETCEIRTEET, BIRLELS, [Next] 20Uy o LET,

10. BEFOA Y TYIR—BDHRNPOARY L - ATy RERERL, BE FO[Add] £0)yoLES, o5—aBMLANGS(F, Standard

Sector Sets WA T VI REZEIRL. [Next] 22Uy oLET, woy—mBIMESNELES., [Finish] 22Uy oLET,
. Keywords Selection EIEIZ AW, [Standard Keyword Sets| dSF—7—R - 2y 2#RU, [Next] #0UvoLET,

12. BE FOF—T—R—BOFNPSIHLEDF—T—REERL. BEE FO[Add] £2JyoL7k LT, [Finish] €2y oLET,
13. Request Summary BIEICBUEY, COBETIE, ATV7 3 ~RTy7 6 ETTERLIEIS—EHRTE, FoF—T-FORRSEIIEEZE

EECTEET, RN TEELAS, [Proceed] 0y oLET,

14. ER#&IC. Request Save/Update EIEI D Request Name f#ICEEDAFIEZASNILET, F/z. Request Type (F. Ongoing F7z(& Historic Data (A

FEAT) ZFIRLET, TOMOIERIBEITECTEEL., [Savel £0VUyILET,

15. EEETHERENIZLR—MIE 15 ~ 20 REETIBESDERLLEF AL TRV RICEREFEENET,
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-7 S = N

J jj'j/ |\0) B Eijj_/f

BLEREDAE

1. Index Data N7t AL ET (Index Data NDT7 LA EDFEMIIDONTIE. KEDAVTYIR - T—YDIEHE ZZBEEN),

2. EE LS A TS T DS, My Index #ICYURZEH O, My Preferences] #24RL. 2UvoLET,
3. [Delivery Preference for Published Reports| DHIZH S [Viewl RE> &0y oLES, Web /= Email [(CERETEET,
Web [CERELHE. ZBE®D MyData 7 hD 2 MILR—MDBERICEESNE T, MyData NDT7 IR, ¥4t The Yield Book Inc. DFR—AR—

(www.yieldbook.com) N7 2t XL, BEE_EEICHEATNEZTDHEMNS, Launch [C¥IREHHH, [MyDatal #Z4RL, 2JvoLET, MyData &
EICHDLR—MELL [IXxxxxxxxx] DEBICHD TRENES)yoTHIETETYIIVA—RTEET,

C|t| Citi Fixed Income Indices

Breadth. Replicability

Published Reports Subscribe ~ Historical Data My Index ~ Yield Bock Analytics Issue Level Fee Schedule

Delivery Preference for Published

My Repoits

View/Edit Requests

Manage Email Address

View/Edit Sector/Keyword Sets

Email Delivery Preference
| My Preferences

Web Delivery Preference

Website Display Options

Language Preference for Notification

A—Y—DThIVMIEMED E A=)V T RLRAEENT 5%

BLE#DHRIC, BHIAYTYIRAWEB DT HUV b ESHET. RUT77MIVEZELEVI—T—D052Le58481F. CEBEDTAIVMNMIT7AILD
BIZEEELEINDTDE AL TRV REBINT B ENARETT,

1. Index Data N7 7t ALET (Index Data NDT UL RAEDEMICDNTIE. REDA LV TYIR - T—FDEBHFEZELSLZS),

2. HE EECIEATNDY T DFRMS, My Index #ICYUREH O, [My Preferences] Z#RL. 2UvoLET,

3. [Manage Email Address] DAIZHS [View] #2voLE T, [Individual Addresses] DRy IR, T7AIVDBEZEEFLEEINDIHAD E A—)LTR
LREASDLET,

4, AH#. BLO[Update] #20UvoLET,

C|t| Citi Fixed Income Indices

Breadth. Replicability. ess

Published Reports Subscribe ~ Historical Data My Index ~ Yield Book Analytics Issue Level Fee Schedule

Delivery Preference for Published Reports z
Manage Email Address L close

My Email

Group Emails INONE (If you would like to set up a group email, please email us at fi.index@citi.com)
Individual Addresses

* Individual email address must belong to a registered website user with the same
email domain or citi.com.

* Separate emall addresses with spaces

Email Delivery Preference
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BICET7MNDREEHFLTDANNDEEE. CEFDT AV TTREDOREEITOLENHYET ¢

Custom Sector Requests DS DHRE

1. Bl _ESICHATNDGZTDFMS, My Index HICTY DR ZEH o, [View/Edit Requests] ZZIRL. FUvILET,

2. EEAFID [View/Edit Requests] M A=a2—75 [Custom Sector Requests] ZEIRLET

3. Z{5%&%H L9 % CUSTOM SECTOR REQUESTS @77 AL &ICFvo % A, [Change email distribution list for the selected jobs #2UvoLET,

4. 304 RUMEKTREN, [Add] 20Uy 0T 52 ETERAABIDRYZRIZE A=ILTRUZDBIMENET ., Hi&IC [Save Changes] #7JvoL., BE
ST ERVET,

Published Reports DIFEDRTE

CEE TCHIHEREREICLA2TOUVR-F2BORENZETIHRE : BELMBICTATNEZYTDFEMNS, My Index lICTIREHHE. My
Preferences] Z#IRLET., 774M)%E E A=)V TZ{ET H154E. [Email Delivery Preference] DAIZH S [View] #2Uw oL, [Select additional email
recipients of data] MAEICHS E A= TRV ADEDF Tv7 - RyIRICFrvoEANETT, BER. ALD [Update] 25Uy oLET, &=, MyData
TOZREEFLEINTNT, 774/ H MyData 74V F (CEIESN/ZEEITHDOREICEBIMNELLDICT B5E1EL. My Index 55 [My Preferences]
%2R, [Web Delivery Preference] DHICHS [View] 20Uy oULES, ZDRKk. BHEZIF/WVE A=)V 7RV X% Z#IRL, §&#&IC [Update] 2201y
U BHETHRENTETLES,

CHE THERERTEICLEZTOVR—FDPTHRELZV R— DA DREBENZ(ETZRE : BE LIBIHATNDYTOF NS, My Index (T
IUREHIHE, [View/Edit Requests] Z2RLET, BEZSID [View/Edit Requests] DA=a—715 [Published Reports] Z2IRLEY, RENZ(E
L 7=4) CUSTOM SECTOR REQUESTS M 77 AL &ICF Tvo% A, [Change email distribution list for the selected jobs #2UvoLET, Bl R
MRREN, TAdd] 22V 0T B2 ETERABDRY I RIZE A=)LT7RURDSEMSNE T, HZIC[Save Changes] #4UvoLET,

IIWN—T - A=) 7RV RDEFEF X
TIW—T + A=)V 7RV RZEBHF T DICE T E TEBHUIAALIESY,

XKE +1212 816 0700 £ /z[4 fi.index@citi.com
ExM. RRBEIVTIVAH +44 20 7986 3200 F/=(4 fiindex@citi.com
FOT - INOT A +852 25012358 /(3 fi.index@citi.com
B& 03 6270 7225 F/zlZ fi.index.tk@citi.com
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RENYNEVI-VDFE

STAEHEALTYIRATIE, RBER—XDWNERICMNZ. R—RELDBE TABIRIENYDP LB E LTI TRIMEEDINBENERINET,
BROBEZBAYY - N—RRBE(F, KRAOBVICARYNTHEEZBAL, BREBSC1ABYOALELASL — N TUKBEEHET 0 Vil
ELDHIEEFHREELTVET, BEHTEH. RARYNBIOEELEEL—MNI WM/Reuters D ARy hBLUNT+T—ROIEEEFNTNET,

1hBYFEELABIE | OMISETE B T RELUMRMNEZADRABEBA D ENHBVET FBADIELEHYERA) . ZNICHLT A>Ty
VADARPEROERICHLOTE, FBEFELBRERBELLZADE LORERAZREFDELTERL TS, ERMICRITHEDIERHD
HUET,

S50, 1 ARDEEFHORAR. AROREAYY - R—RRBEICDNT, TOBRMEREHTHOICL TNDSENDERHOHUET,
BRBELVBHOBENYCBUS—EFETHAER. CNOOMBICERZEH T, BRERSLEODELET.

ARy RBIG | OTHIZEE
BE L TRRENDARY S - - DREBEF. UTFOLIAFIECRESNES :

1 RS AEEICRRSND B G BERVET,

2. ARy PEZ I DRF AL, RUBEORETIREG Bb 2 BERBLAVET, RFBEF. RADBE CRIBBEBIUKRIL) HEE | BLORFHH
BECHITNISBUERA, 2. MEIBERFAORMOBE. RBE NG| SIORELFLETRTNSZVERA 7,

1 nAYFEELABIGIOHISES

1hASELAEIE| SREBIIUTOLOBFIETRESNETS |

1. BSPEEICR RSNSOI B EBVET,

2. ARy RFRERGEDELY, RELET.

3 nBAYEELABIREIORERE. ARYMNRFEBOZADGERTY,

4.3 TROZAPRADBEICEOTHMEZREFR THHEEICE. HRAMLELIEIORFREBVES.

5. WA DBEICEOTHEMERFB THWNERICE, TORMDET. MADBEICEOTREMNELARYOBNRERLBVET.

LERRTVT 5 DOBEOSNEEIIC. ARYMABEEI L1 »AYEELABREIOREABOBBDEZADBERAREBADILNHYET (2L, T
ESZEFEHYEEA).

BlZIE. 2010 F 8 BICHIFHKEI / AFFRIVDOFEELORFBTIE. 7 A 31 BICHESEHRRIN/Z 8 B AVIOAZREGITIE, ARYMNRERG
2010 F 8 R4 R&VET, L22M 9 A4 BBLUS BIZBRICHDE 9B 6 BIAF YA TIDT, 1 nAYEELEGIORERIE 9
B7HICBEMISNET, 8 BOBERHII N BTIN, COT—RATERARYMNREBMSKELRFHETIE 34 BEENDIEITIHRVET,

BRVS—DFE

MEf] (F. IRBRCETFOREERIFLET. $7abDE, ARYMEEELOBARZL—FEOE (FAVY) 3. FBED 1 ABYOLALHERFABOD
REH (HZADBAHK TN ICLO>THEEINSZHTY . NITHL T, INETOEEAYY - A—XARNBEXEOHENTE. HEZRVICE
ALTARICEAT DL, SH(1C0 ZANDHAEDBALTRDFEELABL—NILDINEFREDIAZ L/ —HT HEEBEDRIREL TVET,
HEHD LR APEELAEL-FOBERICEEN TS/, ABDOBEFEEILO T ARYbEFELABL—NEOTVIT AKET(AAY
YRS REOEBBHRICEDEUMBEZEZIRT DRIEEENSHUET, HLENEDRELADNE. TOFD [EH] OEHE, MBEOEHALTDOEE
[CERFLETD, 1 nABDIBENT ~ 2 N—2 R - RAVMEBZIDIEFHICLMEISENERTY.

FELABL-PDRE

[FEfR | DEEEIEET D0, EHETIE, KRIVETEELABL—FOROYTEZZORDEBOBE AT ST A TRELET, BEAMICE. AF
EINTWBROY T E2EHTEDICHNSNSIEFINZ BEELZADBHDLERAFIALT. ROYTDRT—IVEZEELEY., ZOLIILTRY—/LE
FELEROYTERRYNAEL—NMIBERAL T REEAD I ABRMTELAEL—NMEHELET, CORAEEH 1 1nAYEELAEL—NE /OR-L—
FOBEHICHBERAINE T, UTORICZOFIEEZRLET,

732011 2 A1 BLFIOMBBIETIE. ARy NRFE S B ERAOEE TRETECTHH-ENUETLAN, HEBHSRERETORMO BBV TRIRBEOIRE| BT THA-EOHPBET, RENTLETHILERBYELA
Tlr.
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SEER - REBAYIHEUS—VDFE

2010 £ 8 ADKKRIV / Z1FF RV D 11 RHSkiELL— D

Ay - L—h :11.02995 Ay hRFR 12010 5 8 B 4 B
T4 TJ—R - L—k:1.03032 TAD—RRFEH 20009 A7 H
TAT—K - ROy (%) : -0.0359 FOvZDA%:34 B

BLto8 ADH%:31H

TA47—R - ROy 7#% = -0.00037*31/34 = -0.000337
FEEF 7 AT—R - L—k 1.02995+0.000337= 1.030287
HFEEFHTAT—F - FAYT (%) =-0.03275

AT WM A &—tt DAL —k (2010 £ 7 A 30 BF)

RRYBLIVEELDRER. AET7O/—DEXB X TEHFLTEY, U7 - YA (http://www.yieldbook.com) [CTIEV=/EFET,

ROIRELVBROBEANY O fTEREE
BROAL T Yo ADKELRER(E, HRCIE | DH/IFED/NTH— Y ADHITENTI N, BHICLoTL, ROLIBIL Y IDHFELES.

a. BIZ(E 10 BEDRYIERERE, Hnd10 ABICESERIELTENDLIIC, 10 BRIDEELABL—FERVTAYIITRED,

b.10 B BDSARETOREEL, H7en®10 BBEICT7VRERESTH0DLIIC, 10 BEDSBRETORELA/EL—MILINYCDHRERB
SHDLNED,

c.10 BEDRXRDAEZAYY - R=RUREXEL, 9 BEDA—/N\—FA DEELEZL — N RBRIEIRED,
AVTYOADAFROEEE—DEBRIT—FELTHETZOTHNIE. CNSDIEM 2 DL EERRCEVIADZEIIARAIEETT,

U TlE a) DAKRICEDE, BVIRDIEHZHELTOET, 37205.10 B BDOB#IRINERT, BHIORKSICENTI0 BEOEELL—~ERBNTAY
CF5 ERELET. 72720, ATARBSCHITDHELL—NE, BRBECE DV TEHET 20O TIIAL. BHC1 »BoROy Y (RIIETHALE [FE

BIFRE#RDME) 210 BADORAYTITREL TERALET. 0D AROEELL—MIBR LIS nAMFEELL—MIRIHICIREM T 22 EITBVET.,
ZOFETIH. BPORBECRIEFTHEIIEL oo ARMPEDLICLZD>TRRRGEIIHT B ECRUET,

BROBEANYCOIREEL, EiLz 2 BROAVRRBEDLLENSHESNET., ZOFEKICLOT. AYRONEREBRORBEEC—EEE
ROZENTE, BRRGEFEF A EITNIEARRBELBVET.

FRRANYEDH AR

EOETHAL MRS TE REAFODARBSOMISMEEZMOLETEE R, COOBEMTIE. AMBSTFARIEIEARFRDOREEZE 12

BYEELABL—FTAYDL, BIRBOBARZICDONTIE, BRSOIRYMAEL—NTHMEL TOET.

TRICNYZEITOIDICHELLBDNEDR R EH BT DF EELMLET,

1. BEEFOEMMPSRHEELORFE. I—/b. HRAERZEOBERLET,

2.1 TELLIEEGE, BARETINSEBRELLBRENREAFLET.

3EERICRILON ST BEBIREFIRESITLET.

4. BRI EUNBRELNDFHRT, EIRBZRFHEL TEHEN/EFMIR BB RICKY, REAFORMMELTMUET.

5. EfE 2. 3. 4 DEFDBEELABEEIICIUNYDENDBENY VIR EBVETS,

6. [FANYVERIE,. FELABL—NILOT N—RELGIBEETITMESNEITD, BRBLCBTEHENYDY - X—XDOMIEDEEER D R
LET,

REAFOERE R OMENERITEEL MR E LES/ZHACIE, BEADEEERTROIRY S - L—hTRX-RERBENREEN, FTANY
DEEDICINESNET, —A. BRBSOMESEEMEZLZ TRSLESICE. TEADVIRFDARYL - L—hTR-REBDBENEEEIN., I
BNYCBEEAMSELSIMNET. CNPBRBEROREANYD - R—ZADIHELHFVET.

REEHDBYIDORMIRERL, HEAFOTISMESIEELRVORRYL - - TERABENRELULEELLDIH. BEAYY - N—X0D B #¥IHRINE
K(F, BIRBROBEANYY - A—2ADfMEE B DOMBEDLLENS 1 25N EERVET .

ATy AITRUEFER BIZE BUIDS510 BEDBBAYY -R—ANFXEFHETHOICAVDHANYREE, BHD5 20 HBDAEAYY - R—
AMBEEREFETDDICAVSHANYVERIRALDSILICMA. BEERDAEANYY - A—ARBEEFHETIEOANYCEEORIBLLIER
LSRHEDPHUET, mikDEsY, MRS THOONDEELABL—MRAVET, JOILE. ZHTDHHETOHBICONTDANYI TS, &0
DERMBVIRRERICRBRENDINE, EWOIEXFEEGHLTVET.
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SEZEF - WGBI-JIT D B AEBUN DB HMRIES LN 7—DitE

HREEA T v X (BRRER OREUADRERES IO —DHE

BAEEE. IRED WEBI DFFEAEER—TY., FERICIFLUTOREERANET., WGCBI LU WCBI-JIT DEHAEFLUNDEHEICDVNTIITIE

BANET,

E& 157 R

t SaiN=|

m A A

e RIARE%A
WGBI_MODDUR WGBIEET a2l —a>
WGBI_RORP WGBI BRTTAUNZEE

WGBI_MTDRORP

WGBI B #2RITTAYN

WGBI_MTDRORI

WGBI B #1RFI &N E

WJIT_RORP

WGBI-JIT HRITTAUL R

WJIT_MTDRORP

WGBI-JIT B#ETTAYNZRE

WJIT_MTDRORI

WGBI-JIT B #I3EF| &I E

WJIT_MTDRORT

WGBI-JIT Bk EIREEE

ST LR =

WGBI Tl £ TDA T v/ AEREBMICDONT, A DRI EEZ AT A KRS BOMEZRNTFELEY. WEBI-JIT TlE, Rl EAZ TTAUR

WEAAMEET ab—avCRURAELET,

WJIT_MKV(m) =

Vy—>DE

HAMRLND S5 —DIREE (T,

WGBI_MKV(m)
WGBI_RORP(e)  WGBI_MODDUR(m)
100 X T WGBI_MODDUR(e)

RBEN—X WGBI-JIT D A¥IR~—5ILIRERER
ATY7 1 EIEERADTARRERENE

1 EEHOTARNGEED,

AIADREEZEADTANBRCEDVTHEINE T, BALSADR-NTFIFEEMRT S0, REEERD

TARBEST 2L — 2 EE BV TRELET ™ 7,

WJIT_RORP(1) = WGBI_RORP (e) x

ATADTTAREERE L BOFENEREANVTEEHELET.

WGBI_MODDUR(m)

WGBI_MODDUR(e)

ATv7 2. BERTARGEEHE

B¥ROTARREEE(L,

ATH® WGBI_MTDRORP &2 1 2 H®D WJIT_RORP DUS—ZREL THEFITHELET,

DR E1 BI5TEICELRVET,

WJIT_MTDRORP(® = WJIT_RORP(1) + WGBI_MTDRORP (t-1) [1 +( WIIT_
1

741999 £ 1 A LIAIE. WGBI_MODDUR (e) 4875\ \ =th, F7:4)L FOERICRESNET,

75 WGBI_RORP (e) #5185 N/ZMBAIZ(E, WGBI-JIT_PROD Z¥OICRELET., /z&AIE. PL_TSY % MY_TSY DMEITAUGEICDONTIE, SNSDEs85—ND1> Ty o RBIAEE. WGBI-JIT OBISE B TH5 1996 & 12 A 31 BLU%

THB, 0.0 CRELET.

Zhid, EEMIC,
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SEER - WGBI-JIT OB AEFELUNDOBELIES LN F— Dt E

RA7v7 3 BRI @NBREEHE
BHIROFSINGREL. AVICHEIT5HBORMICEDN\THELEY., RYIOEXADTARBETHELET,

WJIT_MTDRORI(H) = WGBI_MTDRORI(®) x [1 +(M ]
100

ATy 4 BIEN—F IR REHE

BHIROS—5 LIRS ER(E WGBI-JIT D A #RITAUNEE - B IIRFSINEERDEETTT,
WJIT_MTDRORT(t) = WJIT_MTDRORP(t) + WJIT_MTDRORI(t)

[AR—Z WGBI-JIT D B#E~—2 VIR E

WGBI-JIT Tld, WGBI EE—DEEAREANTIHEBEE -V HSAXR—R - Us— &#HELET, TORICAWNSEEL—NMIZZEEFT R UFJ §R1T
DTIMELET, 2D TTM L=V EITIE. WM/Reuters L—hERNET,

WIIT MTDRORT() - {[H(WJIT_MTDRORT(t) LCL)]X[1+ ( CRCY_RTN(Y) ., )] _1} 100
100 100

IHHBER—X WGBI-JIT D HRb—%)LUREE R
BxRb—2)VIREEZ, HEEATEDBVIENREEERNCHELET,

(1 , WJIT_MTDRORT(t) )

100
WJIT_RORT(t) = -1 x 100
(1+ WJITMRTDRORT(H))

100

HREBEA T voR (BRIRER) EREDOHE KA E
EREFEATYIR (LR, WGBI) OERIRER (WGBI-JIT) DHEJEHFIATHD [BR<BAE] DRXRUS—>OFREZ. ATEEBD WGBI DAH)
EUS— EHBDO=ZZERR UFJ RT3 A AR 7110 BHECRR T HMBEZENESEASRSME TTM) £ERAL THESNET,

BADEI1EEXBDOARYS—VDFRBETIE, AIBVS—VELTHIEEBDORTAVS—VEFALEY. E2 2EALKETI AIBYY—(3RTA DR
HEZERDOTAUS—VICHIEZEHED WGBI DBYIRUS—EMATRARIG—EELET,

25797 1 10D TIML—hEFERLZRES—

TT™ -TT™
Currency_Return ¢ e.ce = ( ) o )X 100
' TT™

BOM

TTM ., = BHEESDOTTIML—h
TT™ = HEHDOFFNOBDTTIML—

Today
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SEZEF - WGBI-JIT D B AEBUN DB HMRIES LN 7—DitE

RATv7 2. BRERDI—5)L - UF—2EZAN—IATHE
RYIOHE1EERIE. ROXTEESNET :

EST_MTD_RORT

Today, JPY, WJIT —

[ ( RORP oy LcLweei ) ( CRCY_RTN 1, cigase ) 1 ] x 100
100

B2 EXHABLUREE. TEROXTERERINET !

EST_MTD_RORT

Today, JPY, WJIT ~

[ (1 + (RORP EOM,LCL,WGBI+ MTD—RORTPrevDay, LCL,WGBI) )X (1 + (CRCY—RTN Today, LCL:Base)

100
RORP coy. Lo wor = B EN—XD#ETB R#& B D WGBI TTARUS—>
MTD_RORT prevpay, LeL, woe: = IRHIEEN—2D WGBI DFTA D AR =2 ILUF—>
CRCY_RTN rouy, Lcisase = TTM ZBRAL/BEYS—

100

RFvT 3 AN—ROARIVG— EEHE

(1 . EST_MTD_RORT ;.. oy )

100
EST_DAILY_RORT = -1 ] x100

Today, JPY, WJIT
’ (1+ MTD—RORTPrevDay,JPY, WJIT )

100

EST_MTD_RORT 1060, spy. v = FIR—RD BHISER—5 )L - 15—
MTD_RORT prevoay, sov. war = B BICBIFBAR—RD BHIER—2)L - Uo—

ATv7 A HREGBA T VIR (BERRER) OBHIRN 2L - UF—2 (AN—X)

N
( > EST_MTD_RORT() .y, oy X MKV(i)BOM)

i=1

EST_MTD_RORT

Today, JPY, WJIT —

™M=z

MKV (i)

BOM

m
—_

i=WGBI-JIT DB ALANDEFEINE
MKV (i) goy = B #NEF DR E DR HA%E

)-1] x 100
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SEEH - FENHEIR

ST AEFHRAVTVIRIE. 2 DDEE /| BEOASBOIEI-—REFERALT. 2TOHMBOPEELTVET, D5 2EI—R(E GLIC (Global Industry
Code) & COBS (Corporate Bond Sector) —R/MSiEpENTWET,
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Tty /N\y o (Asset-Backed)
BET-IOBEBRBIVERHTOBECLVEREEZSDEE T, LIy - h—ROO—VICKVERMIFENETAUAY - TORTVR - IRY— -~
SANGENZELET,

#11& (Corporate)
EEEAN ARFE SRY-ECRBENSRTTIESCTIRTRIAMESOSENET, Fo. OULASENESRRTEBMNICERILAEIIENTS
Ho. BEdoRREBAHINIV-ALIEVBEENOMEE EBNETETEMENRITTHEEDEHET.

H/N\—REEZ (Covered)
FICA-ABTHELEDN TS 77 RTU—TELVZNICEET S5 T

J—HAR/LE (Eurodollar Bond)
KELUANADE TRTSINAZTHDKN TRILDONSESTT,

-0 25747 AY—LA - /—k (Euro Medium-Term Note)
FITERD, —EOHFET. KRLMEE. ERIR. HEDESRE I-OME CTHEIMICRITTESHIEICE DN\ TRITINAESTT.

EU Z0E (European Union Member States, 2016 & 12 BIRTE) *°

F—=RARIT, N)vF— TIVAVT, 4O7F 7. FTAOX. FraEME. T30, TRNZT. T4 TR TIVR BRAY FUw, N\ HU—,
TAWTUR AF9U7, SRET. UNTZT7. ot TINo, RIVE, AF05 . R=FUR RILNHI, =<7, RANFT7, RARZT, ARA
V. RUz—T 2, REDNSEEINET,

J1—AESNE (Eurozone Member States, 2016 & 12 BIR7E) *°
F—=ARIT. RF— FTOR, IRNZT. T40S0R TS0R0 RAY, FUSw, TAIVSUR A9U7. SRET. UNTZ7. Lot 7LD,
RV ASF. RIVNAIL. RANFT . RARZT ., ARAVPOBRINET .

I1—AX&—J> 4 &% (Eurosterling Bond)
EELADE TCRITSNZTIDEAR RTHILDONSEHFTT,

J—OM{& (Euroyen Bond)
BALADE TRITIN/ZTH BB A TEZILDONAESRTT.
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BEO—D2TY., ThlF. GLIC I—RICHBIFDEE S FEDOFFMAIZMHLET, COBS O—RICET I FEDFMIE. 181 R—2&HTELZEN,

HBEEET -3
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KT al—av
FIEWUA100 bp (1.0%) ZIELIZEEDERHMEDE(ERTT, FLAEDEEITDON T MHREFEVEE S ROBERELVET., REDFHEICE, 1—
JVR - h—T % 25bp L FICOTRUIEEDEHMIRES T a  FEERTL YR (0AS) B—FELDOFHETHFTEL., TiOstEX2ERALET.

25bp T AL T RS - 2500 £ T hEE /A 5 %100
X2 X
Al

GLIC O—FR
181 R=UDEBENFEI—RETELS/ZEL, Global Industry Code (GLIC) (&, T AEHA L TYIRAMEB CEELAEEENFEI-ROZDDOIED—D
TY., N3, EELEEISRENFETDHEEDELANILDEIHZ—TY, GLIC I—RICEAT I FEDFEMIL. 181 R—2ETEL A,

J0X - RT7LyR
BEORHEFNBYET S22 IS 2A—IVE - h—T LEOFHEFFRRA UMY TF I EFIEVEDRITL YR T,

NyPFE

—MRENNAYD(F, BBEIRIEBBEZIBRTBDCANSNET. STAEHRA L TVIRADBEANYIHERRIS—F HNEEEVICEAL 1 5
BRDT7+T—ReFRHT20-U0T - AyPERNWTERLEY, WM/Reuters DARYEEBLOTATV—ROBEEFERLET. ABEMHESTAESHA
YT RAEDB THISIEITDOIREDHBIHIC. T+T—R - L—bDEEHEERFIHELFOTNET,

AT ZADIATT

EHEOKRMITIE. RARMRE BISRFFIZEVLTEONET, BAFIE. £ RIVF—R - TR T7—X (S&P) DIEAFFFESRBLES., S&P D
BAFIDEWNEEICE. A—T—ZXDMIET DT FEFENET, IS, BEDBRT VYN -L—T 12T DIFE (—H D& B R E B DI AT,
HI—HDBNAA—IVRDIRMFERTE), S&P DIREBIRICHE T IRMIEA L TYIRADRMFFELTEWETET, CNOSDRMAFIE. 1 hBRZEE
InFEth.

1REfE
A2 T YO ADEEBENSREBFEBEEOICRBEL/IMBTT. FHROELERDEZ 100 EL. BROBBYS—VICIUHEEINET. ELOEHIERD. 7l
HOEHEIC (+ BEDRRIVS—2) ERLTROONET,

A FYORDDTA T
12Ty ADBEREIC 55 HERISEOR A TT,

KR tTss—

REHREtwIS—(3. FHERFRRSREDATIV-DBFSTRMS LRETOINTORAANSBREL TEESNET. FIAIE WGCBID1FE
Mo 3 FE/ RIS FEEFHRELS 1 F05 3 FERBEDINTO WCBIH EFEAHMMNEENET . CO—EOFEFIFHEFRENMETLTOARE
THFFENES, T4 —2 - 053 LN OM—DBNEL T, £ TOBREMT 1 FN510 FI/5—(HHAANSNDELET.

BETFalb—3a>
£F)D 100bp DZEALICH T BMAEDEERE XS, FIEYUELEROBIRADO—REREHKTT,

Jd—-b—-Falb—3>

- FIEY
FIFLLVSARE x 100

BETal—3> =

OAS (Option Adjusted Spreasd)
FTLa BB RATLYR (OAS) (Z. T3y - EFIIEFIVU—DE/RRITNASE, Fvia70-DREME (SREOMIR) OFHNIREMSE
ELLBDIOBE—DRTLYRDIETY, OAS [FTNTORBOFHRT Ly RTIEEL, FHMEHRICEDNTNET,
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SEEH - RSN A>TYIR

BElEEN/cA> T YO R

Citi RAFI $TEIE Y TUBUF VR - (2T Yo R

Citi RAFI FTEEY 7V EVF YR - AT voR(F 2016 F 9 A 30 BRI TRELESNEL/Z, YRY— - AU TVIRICIBBICEBATELRNHFDEE
N5z, Citi RAFI FHEEVTUARUF VR - ATV RTREHOHMEREL. BRATBEGAR—NTIAUFICLDEYRY— - /0T VIO REREDELE
Tab—iarERHELET, Citi RAFIFEBEYV T UAMEYRY— - ATy ADFHMIE. 148 R—2ETELLEE,

KEBAREREEO - /—RAF10+ AT VIR

T7ZARTVTARYIICKVFEITENS /> - =57 - €A - =R EELVT7 Z— A RTLT Ay OEPS ANy TSNz 10 ARy
PO RNy T EEHTWDKREBMAREREEO - /—RAE10+ A>T voRIE 2012 F 12 A 31 AFFFTRLESNELAL, £ EFBFEAT (FICO)
HEIBESHEN (REFCORP) oRN v TR EEhie, £0-V—RABPEBREER (1 R5TIV) BRTLAEUTIL-E0- 0—RABSEENET,

J0—/N)VEFEIV RIS - A TYIR
J0O—/NVEBIAVRI Y - ATy RIL 2006 & 8 A 31 BN TRIESNELE, DA TYIRIE. PTADMRETIEFEHBELTEHET,
HMREFEA > TYIRICEEND 22 HEICNZ. Za—C—5 ROSEFBHEENET.

BRMavROvs - AT VIR

ROV ROy - A TFvoR(E. 2006 F 8 B 31 A TRIEENELE, ZOAVTyIRIE ZO—/NVEFEIV RIS - AV TYIADIEH—R NS
U7, R)vF¥F— ToI—=0, T4 TSR RAY, FUsv, TAIVIUR AFUVT7, 504, JIoz— R=S2R RILEAHI ZARA2,
RUT—T . RAR, REDOKMHIELD 17 hE TERINET,

=TI AV TVIR NIV IR - =X (TIMS)

F—FT 4T - ATy (TIMS) (£, 2005 E 3 B 31 BCELEINELE, ZOAVTYIRIE Tab—ary &M ITELICHlAEHETRED
TR AR BB EDN S FI—0 kD10 DFRERHELET., COTRYIRIZLUTD 2 DOEKRMAZEH THRYI>TOET., J7abb, ()
KE BIGEHEA L TYIRADIL DY MESSIBIRFIEEDATEDDREERE % RRULIEHD T, TNICEKUBEZDOBRAMAFLARIVERTZENTTEE (2)
SHBBREETRTRELLTORMT AL—3y, D2DTY., FLEEBYDERMT 1L —2ar(TT 572010138, L2y NEASIBR M EOIT LR
EXEEEBICHAEDETA U TVIRD RV EEVET, KEENBELLDAVTYIADT ab—a  EERT S-ODNHBEDEHEELET.

TVATAEATYIR

ToATAEA Ty RAIFEERISEKRIE T TUAESEA T vo R (EMUSDGBI) [CHEEENELZ, N\T4—< 2 ABLOE ML EMUSDGBI D7
VAT A o5 —IC ko TIIB T DT EMATRETT.

TVATABA VT YIRET VAT ABRICE DN THERSINAEKNI B THEEEED/NNTA—V ADRELEDHDT, 1990 F 3 AICAFOTH
TENFET VAT AEEERET S, $EHE S BRIV EDTRTOTILATABEOUS—ERELET,

IRV =Tk Za—F v - T7R EMMF) Tybk - AU FvoR

EMMF vk - 4127 vPRId, 2003 F 6 A 30 AffTRIEENELE, ZDOA>TYIRIE. $IMOHEZ2—F v - 77 ROERBHEIC. TLTg
BIOEA TV REVBB A FI—0 &R TD/DICBARINA L TYIRATYT, REIICKY, Za—FvIb - 770 RIEEEZDESEDHIE
MEBIENTNDZH, WSODPDKIBIERERCERLETLTAEAVTYIRADTIBITANIELERIEMTEEFA, EMMF A>T Yo RIS,
Za—F Il - 77 RODEIRERFCEHL /BRRICE>TWELZ, ZORFITIE. R=bT7HUADERDIE L DIREFENR—N T+ A HEEED 5%F
DRI TER T HIENEBMFIONTNET, BUEDD, SRS IUMPEED 25%F B WL DICLELSTIFRYEE A,

EMMF A>Ty ZDREE. FEREHSKRIVETY T A ESEF vy T - /2T Yo X (EMUSDGBI-C) /T v XT3, EMUSDGBI-C (F. —snEH/
UDOBREHEAANSEE FEENR—R) % 150 BRRIVIZHIRL. CNICKVEBBENSA S TYIRDKER/NTA—< > RICEZ 258 EHIRLTNVET,

BRNAA—=IVR-A>TYIR
BRNAA—=IVREIZATYoRIL 2003 &£ 6 A 30 B TRIESNELE, ZOAVTYIRIE o T4DILPys-THIRRNDSBAE, 7—R &L,
BAIDRE. FAFFEL TV SHBMERBMEEMECLVEBRL TBYELE,

EfE - 2—-0Fa RSy h - 1T vo X (GECH

GECI (2002 F 1 BICEEIEESNEL /=, GECI (ZEBH/ZIZREBBRBED/NT7+—< A& AETHENTHFESINELZDN, 2000 F 8 ADHSR BIG &
BAVTYIADEBICLY, FRLE ZORBERILHDEEZEZIONET., MR BIGEHATYI/RIE. EEMICEMTRERICHLT, BEAN
TED/NTH—< > A&7 T HEMTHRREINELE,

HREIR——TVb - ATV IZ (WMMI)

HRATR—T—Tyb- OV ROV ATy RIS, 2000 F 12 A 31 BICELELAY. TBED1 1A, 3»ADI-OESEZAVTERALRMIISED/NT+—
ROREAELET. BRBLVBRDUS—(F, BRBER—IBIOKRINA—ZATFHEEN, EMlUcAbEANET,
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HREHATVIR
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IRRFREL T, 1981 FICEASNEL, 1986 FICHRERA L TYIAMPEAINIIEICEY, BRE ZTOBRBEBRZIZBOEEZZSNET.

AHEOTE, BEHEICHLTIY—TyMEREEERMITIEMNTHERSNZHDTHY, BHNTOLRERIEI2XORNBE2IERNTHEMNTERSN
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EEEICEATALUTORREBEICTEEZS,
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