Dated: 15-March-05

Product

Bucket

Data Type

EMTXi
Inflation-linked
Index

Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)
Global (1 -30yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

J(1-10y1)
J(1-10yr)
J(1-10yr)
J(1-10yr)
J(1-10yr)
J(1-10yr)
J(1-10yr)
J(1-10y1)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

K (10+yr)
K (10+yr)
K (10+yr)
K (10+yr)
K (10+yr)
K (10+yr)
K (10+yr)
K (10+yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

EU_Global (1-30y1)
EU_Global (1-30yr)
EU_Global (1-30yr)
EU_Global (1-30yr)
EU_Global (1-30yr)
EU_Global (1-30yr)
EU_Global (1-30yr)
EU_Global (1-30yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

EU_J (1-10yr)
EU_J(1-10yr)
EU_J(1-10yr)
EU_J(1-10yr)
EU_J(1-10yr)
EU_J(1-10yr)
EU_J(1-10yr)
EU_J (1-10yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)
EU_K (10+yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

FR_Global (1- 30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)
FR_Global (1-30yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)
|_Global (1-30yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

EMTXi
Inflation-linked
Index

F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)
F_Global (1-30yr)

Index Vaue
Average Coupon
Average Maturity

Yield
Duration
Mod Duration
Break-Even Spread
Convexity

Bloomberg Reuters
Master Page: “ EMTI <GO>" Master Page: * EUROMTSINDEX"
Open Fixing Closing Fixing Real-Time Open Fixing Closing Fixing Real-Time
EMTXIGO <INDEX> <GO> EMTXIGC <INDEX> <GO> EMTXIGR <INDEX> <GO> EMTXIGO= EMTXIGC= EMTXIGRT=
EMTXIGOC <INDEX> <GO> EMTXIGCC <INDEX> <GO> EMTXIGRC <INDEX> <GO> available under Master Page
EMTXIGOM <INDEX><GO> EMTXIGCM <INDEX> <GO> EMTXIGRM <INDEX> <GO> available under Master Page
EMTXIGOY <INDEX><GO> EMTXIGCY <INDEX><GO> EMTXIGRY <INDEX><GO> available under Master Page
EMTXIGOD <INDEX> <GO> EMTXIGCD <INDEX> <GO> EMTXIGRD <INDEX> <GO> available under Master Page
EMTXIGOE <INDEX> <GO> EMTXIGCE <INDEX> <GO> EMTXIGRE <INDEX> <GO> available under Master Page
EMTXIGOS <INDEX> <GO> EMTXIGCS<INDEX> <GO> EMTXIGRS<INDEX> <GO> available under Master Page
EMTXIGOX <INDEX><GO> EMTXIGCX <INDEX><GO> EMTXIGRX <INDEX><GO> available under Master Page
EMTXIJO <INDEX> <GO> EMTXIJC <INDEX> <GO> EMTXIJR <INDEX> <GO> EMTXIJO= EMTXIJC= EMTXIJRT=
EMTXIJOC <INDEX> <GO> EMTXIJCC <INDEX> <GO> EMTXIJRC <INDEX> <GO> available under Master Page
EMTXIJOM <INDEX><GO> EMTXIJCM <INDEX><GO> EMTXIJRM <INDEX><GO> available under Master Page
EMTXIJOY <INDEX><GO> EMTXIJCY <INDEX><GO> EMTXIJRY <INDEX><GO> available under Master Page
EMTXIJOD <INDEX> <GO> EMTXIJCD <INDEX> <GO> EMTXIJRD <INDEX> <GO> available under Master Page
EMTXIJOE <INDEX> <GO> EMTXIJCE <INDEX> <GO> EMTXIJRE <INDEX> <GO> available under Master Page
EMTXIJOS <INDEX> <GO> EMTXIJCS<INDEX> <GO> EMTXIJRS<INDEX> <GO> available under Master Page
EMTXIJOX <INDEX><GO> EMTXIJCX <INDEX><GO> EMTXIJRX <INDEX><GO> available under Master Page
EMTXIKO <INDEX> <GO> EMTXIKC <INDEX><GO> EMTXIKR <INDEX><GO> EMTXIKO= EMTXIKC= EMTXIKRT=
EMTXIKOC <INDEX> <GO> EMTXIKCC <INDEX> <GO> EMTXIKRC <INDEX><GO> available under Master Page
EMTXIKOM <INDEX> <GO> EMTXIKCM <INDEX> <GO> EMTXIKRM <INDEX> <GO> available under Master Page
EMTXIKOY <INDEX><GO> EMTXIKCY <INDEX><GO> EMTXIKRY <INDEX><GO> available under Master Page
EMTXIKOD <INDEX> <GO> EMTXIKCD <INDEX> <GO> EMTXIKRD <INDEX> <GO> available under Master Page
EMTXIKOE <INDEX> <GO> EMTXIKCE <INDEX> <GO> EMTXIKRE <INDEX> <GO> available under Master Page
EMTXIKOS<INDEX> <GO> EMTXIKCS<INDEX> <GO> EMTXIKRS<INDEX> <GO> available under Master Page
EMTXIKOX <INDEX><GO> EMTXIKCX <INDEX> <GO> EMTXIKRX <INDEX><GO> available under Master Page
EXIEIGO <INDEX> <GO> EXIEIGC <INDEX> <GO> EXIEIGR <INDEX> <GO> EXIEIGO= EXIEIGC= EXIEIGRT=
EXIEIGOC <INDEX> <GO> EXIEIGCC <INDEX> <GO> EXIEIGRC <INDEX> <GO> available under Master Page
EXIEIGOM <INDEX> <GO> EXIEIGCM <INDEX><GO> EXIEIGRM <INDEX><GO> available under Master Page
EXIEIGOY <INDEX><GO> EXIEIGCY <INDEX><GO> EXIEIGRY <INDEX><GO> available under Master Page
EXIEIGOD <INDEX> <GO> EXIEIGCD <INDEX> <GO> EXIEIGRD <INDEX> <GO> available under Master Page
EXIEIGOE <INDEX> <GO> EXIEIGCE <INDEX> <GO> EXIEIGRE <INDEX> <GO> available under Master Page
EXIEIGOS <INDEX> <GO> EXIEIGCS <INDEX> <GO> EXIEIGRS<INDEX> <GO> available under Master Page
EXIEIGOX <INDEX><GO> EXIEIGCX <INDEX> <GO> EXIEIGRX <INDEX><GO> available under Master Page
EXIEIJO <INDEX> <GO> EXIEIJC <INDEX> <GO> EXIEIJR <INDEX> <GO> EXIEIGO= EXIEIGC= EXIEIJRT=
EXIEIJOC <INDEX> <GO> EXIEIJCC <INDEX> <GO> EXIEIJRC <INDEX> <GO> available under Master Page
EXIEIJOM <INDEX><GO> EXIEIJCM <INDEX> <GO> EXIEIJRM <INDEX> <GO> available under Master Page
EXIEIJOY <INDEX> <GO> EXIEIJCY <INDEX><GO> EXIEIJRY <INDEX><GO> available under Master Page
EXIEIJOD <INDEX> <GO> EXIEIJCD <INDEX> <GO> EXIEIJRD <INDEX> <GO> available under Master Page
EXIEIJOE <INDEX> <GO> EXIEIJCE <INDEX> <GO> EXIEIJRE <INDEX> <GO> available under Master Page
EXIEIJOS<INDEX> <GO> EXIEIJCS<INDEX> <GO> EXIEIJRS <INDEX> <GO> available under Master Page
EXIEIJOX <INDEX><GO> EXIEIJCX <INDEX><GO> EXIEIJRX <INDEX><GO> available under Master Page
EXIEIKO <INDEX> <GO> EXIEIKC <INDEX> <GO> EXIEIKR <INDEX> <GO> EXIEIKO= EXIEIKC= EXIEIKRT=
EXIEIKOC <INDEX> <GO> EXIEIKCC <INDEX> <GO> EXIEIKRC <INDEX> <GO> available under Master Page
EXIEIKOM <INDEX> <GO> EXIEIKCM <INDEX><GO> EXIEIKRM <INDEX><GO> available under Master Page
EXIEIKQY <INDEX><GO> EXIEIKCY <INDEX><GO> EXIEIKRY <INDEX><GO> available under Master Page
EXIEIKOD <INDEX> <GO> EXIEIKCD <INDEX> <GO> EXIEIKRD <INDEX><GO> available under Master Page
EXIEIKOE <INDEX> <GO> EXIEIKCE <INDEX> <GO> EXIEIKRE <INDEX> <GO> available under Master Page
EXIEIKOS <INDEX> <GO> EXIEIKCS<INDEX> <GO> EXIEIKRS<INDEX> <GO> available under Master Page
EXIEIKOX <INDEX><GO> EXIEIKCX <INDEX><GO> EXIEIKRX <INDEX><GO> available under Master Page
EXIFIGO <INDEX> <GO> EXIFIGC <INDEX> <GO> EXIFIGR <INDEX> <GO> EXIFIGO= EXIFIGC= EXIFIGRT=
EXIFIGOC <INDEX> <GO> EXIFIGCC <INDEX> <GO> EXIFIGRC <INDEX> <GO> available under Master Page
EXIFIGOM <INDEX><GO> EXIFIGCM <INDEX> <GO> EXIFIGRM <INDEX> <GO> available under Master Page
EXIFIGOY <INDEX><GO> EXIFIGCY <INDEX> <GO> EXIFIGRY <INDEX> <GO> available under Master Page
EXIFIGOD <INDEX> <GO> EXIFIGCD <INDEX> <GO> EXIFIGRD <INDEX> <GO> available under Master Page
EXIFIGOE <INDEX> <GO> EXIFIGCE <INDEX> <GO> EXIFIGRE <INDEX> <GO> available under Master Page
EXIFIGOS <INDEX> <GO> EXIFIGCS<INDEX> <GO> EXIFIGRS <INDEX> <GO> available under Master Page
EXIFIGOX <INDEX> <GO> EXIFIGCX <INDEX><GO> EXIFIGRX <INDEX><GO> available under Master Page
EXIIGO <INDEX> <GO> EXIIGC <INDEX> <GO> EXIIGR <INDEX> <GO> EXIIGO= EXIIGC= EXIIGRT=
EXIIGOC <INDEX> <GO> EXIIGCC <INDEX> <GO> EXIIGRC <INDEX> <GO> available under Master Page
EXIIGOM <INDEX> <GO> EXIIGCM <INDEX><GO> EXIIGRM <INDEX> <GO> available under Master Page
EXIIGOY <INDEX> <GO> EXIIGCY <INDEX><GO> EXIIGRY <INDEX> <GO> available under Master Page
EXIIGOD <INDEX> <GO> EXI1GCD <INDEX> <GO> EXIIGRD <INDEX> <GO> available under Master Page
EXIIGOE <INDEX> <GO> EXIIGCE <INDEX> <GO> EXIIGRE <INDEX> <GO> available under Master Page
EXII1GOS<INDEX> <GO> EXIIGCS<INDEX><GO> EXIIGRS<INDEX> <GO> available under Master Page
EXIIGOX <INDEX> <GO> EXIIGCX <INDEX><GO> EXIIGRX <INDEX><GO> available under Master Page
EXIFGO <INDEX> <GO> EXIFGC <INDEX> <GO> EXIFGR <INDEX> <GO> EXIFGO= EXIFGC= EXIFGRT=

EXIFGOC <INDEX> <GO>
EXIFGOM <INDEX> <GO>
EXIFGOY <INDEX> <GO>
EXIFGOD <INDEX> <GO>
EXIFGOE <INDEX> <GO>
EXIFGOS<INDEX> <GO>
EXIFGOX <INDEX> <GO>

EXIFGCC <INDEX><GO>
EXIFGCM <INDEX> <GO>
EXIFGCY <INDEX><GO>
EXIFGCD <INDEX> <GO>
EXIFGCE <INDEX> <GO>
EXIFGCS<INDEX> <GO>
EXIFGCX <INDEX><GO>

EXIFGRC <INDEX> <GO>
EXIFGRM <INDEX> <GO>
EXIFGRY <INDEX><GO>
EXIFGRD <INDEX> <GO>
EXIFGRE <INDEX> <GO>
EXIFGRS <INDEX> <GO>
EXIFGRX <INDEX><GO>

available under Master Page
available under Master Page
available under Master Page
available under Master Page
available under Master Page
available under Master Page
available under Master Page




