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1. MSCI EFERH 541 2010 &£ 5 B FEIRBUIAHRHEREH

2009 10 15 MSCI

2010 5 index review implementation
date 2010 5 31 2010 5 26

2010 5 31 MSCI
MSCI Global Standard MSCI
Global Small Cap MSCI Global Value and
Growth MSCI Pan—Euro MSCI Euro Indices MSCI US Equity
MSCI A China A 2009 11

MSCI 4
2. MSCI #lFBM T RN AZEFRHEA X

2009 10 15 MSCI Rights Issues

Price Adjustment Factors — PAFs

PAF subscription price Cum price
Cum PAF =1 PAF = [Cum Price]
/ Theo—ex price Theo—ex price = [ (Cum price * shares before + shares

issued * subscription price) / (shares issued + shares before)]

PAF subscription price Cum price
Cum PAF =1 PAF = Theo—Cum price
/ BEx price Ex price = market price on the ex—date

Theo—Cum price = [(Ex price * (shares before + shares issued) -

subscription price * shares issued) / shares before]

PAF MSCI Cum date
Security Core Product Preliminary Price Adjustment Factor
Next Day MSCI
PAF MSCI
2009 11 16
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3. MSC| Bl FEMBRERLEAR

2009 10 27 MSCI 2009 11 30
2009 11 MSCI
MSCI
MSCI
40
MSCI MSCI

MSCI 2009 11 30
2009 12 1 MSCI 2009 11

MSCI 2009 11 23
4. S&P A T—RRMEIEIIF LB 7%

2009 10 13 S&P U. S.
style S&P / pure
style 10 Cross —

sectionanalysis

S&P
5 10
momentum
S&P
Sales growth Sales growth
Earnings growth Earnings change to price
(Internal growth rate) (Momentum)
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Sales to price Sales to price
Book to price Book to price
Cash flow to price Earnings to price
Dividend yield

S&P

5. S&P % 7n AMT Zefiit 5 fRIGEI R T
2009 10 21 S&P S&P AMT (Alternative Minimum Tax)-Free

Municipal Bond

6. S&P #HITAEE AT EIRMLES
2009 10 29 2009 Structured

Products Asia Awards
Risk Control Currency Beta
Asian Thematic S&P 10 S&P 40 indexes S&P/KRX Asia 100
S&P Pan Asia Dividend Opportunities
7. Dow Jones T RHT=HiHK PR
2009 10 13 Dow Jones [slamic

Market — DJIM Greater China

ETF
Prudential Fund Management Berhad
Prudential Dinasti Dow Jones
Islamic Market
8. Dow Jones-UBS M MIEH HFRINER T 2010 &£ 1 A#IEH
2009 10 30 Dow Jones  UBS
Dow Jones—UBS Commodity Index target weightings

2010 1 Dow Jones-UBS
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Commodity Index Supervisory Committee Dow Jones—UBS
Commodity Index Advisory Committee
2010 1 2010 Dow Jones—UBS
Commodity Index Multipliers
percentage weights
9. STOXX %75 Dow Jones EURO STOXX 50 PutWrite 35%{
2009 10 19 STOXX Dow Jones EURO STOXX 50
PutWrite “ reverse convertible ”
Dow Jones EURO STOXX 50
put option
10. Scoach & %5 Scoach reverse convertibles 3g4{
2009 10 12 Scoach Scoach
reverse convertibles
reverse convertibles
European Derivatives Group — EDG 20
reverse convertibles EDG

Dow Jones EURO STOXX 50
11, Deutsche Borse E4h 7 Xetra LAY ETF 236 500 3%

2009 10 20 Deutsche BOrse 10
iShares BGI Xetra
XTF 507
ETF ETF
XTF ETF
44% iShares DAX ETF  XTF
2009 € 13
12, Deutsche Borse Ef AEIERIZ A AL FIRE
2009 10 23 Deutsche BOrse
2000 1 1
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DAX 30

2010 3 31
DAX

13, Eurex A F—ZETF I MERMIAEER

2009 10 26 Eurex
MSCI
350
MSCI Total Return Swaps
ETF
8 10
Eurex

Z. BROGTESBE
1. EF Dow Jones GCC IS ERZIS A ETF 4§ ETHF

2009 10 13 Dow Jones Dow Jones GCC Titans 50 Total

Return Index  Saudi Local UAE Index (Dow Jones GCC Titans 50)
NBAD Tadawul
ETF ETF
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UAE GCC

ETF

ETF NBAD

2. BEXET Dow Jones W XiBtETHIHIEEEI ETF £TF

2009 10 26 Dow Jones
version of Dow Jones
America Dow Jones

Stock Market Specialty

Canadian dollar—hedged
Developed Markets ex—North
Emerging Markets Total

BMO Financial Group

BMO ETF ETF ETF
BMO Jones Heward Investment Counsel
Inc.
3. NYSE Arca EHi% R ETF
2009 10 NYSE Arca ETF
ETF
RP Growth S&P 500

RP Focused Large Cap Growth

S&P 500, Russell 1000 Growth

RP Technology

NASDAQ Composite

RP Financials

S&P Financial

iShares MSCI Emerging Markets Eastern Europe

Index Fund

MSCI Emerging Markets Eastern Europe Index

Claymore/AlphaShares China All-Cap ETF

AlphaShares China All-Cap Index

Jefferies | TR/J CRB Global Agriculture Equity

Index Fund

Thomson Reuters/Jefferies CRB In-The-Ground

Global Agriculture Equity Index

Jefferies | TR/J CRB Global Industrial Metals

Equity Index Fund

Thomson Reuters/Jefferies CRB In-The-Ground

Global Industrial Metals Equity Index

OOK, Inc.,

SPADE Oklahoma Index

UBS E-TRACS Dow Jones-UBS Commodity Index

Total Return ETN

DJ-UBS Commodity Index Total Return

4. Deutsche Borse Xetra FH% B ETF

2009 10 Xetra

ETF
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ETF

iShares DJ STOXX Global Select Dividend 100 (DE)

DJ STOXX Global Select Dividend 100

iShares MSCI Emerging Markets (Acc)

MSCI Emerging Markets

iShares MSCI Europe (Acc)

MSCI Europe

iShares MSCI Japan (Acc)

MSCI Japan

iShares MSCI Pacific ex-Japan

MSCI Pacific ex-Japan

iShares MSCI World (Acc)

MSCI World

iShares S&P 500 (Acc)

S&P 500

iShares Barclays Euro Treasury Bond

Barclays Capital Euro Short Treasury

iShares Barclays Euro Government Bond 5-7

Barclays Capital Euro Government Bond 5-7 yr

Term

iShares Barclays Euro Government Bond 10-15

Barclays Capital Euro Government Bond 10-15 yr

Term

ComStage ETF iBoxx € Liquid Sovereigns Diversified

1-3TR

iBoxx € Liquid Sovereigns Diversified 1-3 TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

3-5TR

iBoxx € Liquid Sovereigns Diversified 3-5 TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

5-7TR

iBoxx € Liquid Sovereigns Diversified 5-7 TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

7-10 TR

iBoxx € Liquid Sovereigns Diversified 7-10 TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

10-15TR

iBoxx € Liquid Sovereigns Diversified 10-15 TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

15+ TR

iBoxx € Liquid Sovereigns Diversified 15+ TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

25+ TR

iBoxx € Liquid Sovereigns Diversified 25+ TR

ComStage ETF iBoxx € Liquid Sovereigns Diversified

Overall TR

iBoxx € Liquid Sovereigns Diversified Overall TR




JPIEIE RA IR

CHINA SECURITIES INDEX CO., LTD

ComStage ETF iBoxx € Sovereigns Germany Capped
iBoxx € Sovereigns Germany Capped 1-5 TR
1-5TR

ComStage ETF iBoxx € Sovereigns Germany Capped
iBoxx € Sovereigns Germany Capped 5-10 TR
5-10 TR

ComStage ETF iBoxx € Sovereigns Germany Capped
iBoxx € Sovereigns Germany Capped 10+ TR
10+ TR

S&P GSCI TM Crude Oil Enhanced Total Return
S&P GSCI Enhanced Crude Oil Source T-ETC

Index
5. LSE L HSBC ETF
2009 10 5 STOXX Dow Jones EURO STOXX 50
HSBC ETF HSBC DJ EURO STOXX 50 ETF

London Stock Exchange
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Bi1: 09 &£ 9 ARERXBMBRIBITERBRZE

September 2009

Year-to-Date Total

Stock Index Options

Stock Index Futures

Stock Index Options

Stock Index Futures

Derivative
Exchange Number of Notional | Number of | Notional Number of Notional Number of Notional
Contracts | Turnover | Contracts | Turnover Contracts Turnover Contracts Turnover
Traded Traded Traded Traded
Americas
BM&FBOVESPA 15,788 5,096 0 0 144,981 32,895 0 0
Bourse de
Montreal 4,395 280 530,157 67,335 27,073 1,418 3,146,504 329,786
Buenos Aires SE 0 0 0 0 0 0 0 0
Chicago Board
Options
Exchange 19,205,194 0 0 0 161,026,191 0 0 0
CME Group 2,567,075 286,215 | 60,230,125 | 3,313,787 24,099,843 | 2,711,810 | 549,872,405 | 24,930,109
International
Securities
Exchange 1,122,286 0 0 0 10,234,174 0 0 0
MexDer 1,709 34 179,785 3,903 32,446 498 859,865 15,127
Philadelphia SE 303,743 3,397 0 0 4,757,061 50,942 0 0
Asia - Pacific
ASX Derivatives
Trading 315,697 12,897 45,624 442 2,584,763 77,645 323,365 3,180
ASX SFE
Derivatives
Trading 26,838 2,746 1,136,286 115,225 242,357 18,139 7,197,198 542,372
Bombay SE 0 0 1 0 352 2 1,751 5
Bursa Malaysia
Derivatives 0 0 114,605 199 0 0 1,645,089 2,344
Hong Kong
Exchanges 695,427 81,827 3,403,474 316,594 5,275,262 509,932 33,547,596 2,555,551
Korea Exchange | 278,909,348 19,354 | 6,868,782 631,464 | 2,115,469,516 | 21,668,078 | 63,660,488 4,337,662
National Stock
Exchange India 25,074,041 126,614 | 13,032,242 62,868 232,102,751 914,591 | 153,627,582 560,680
Osaka SE 2,812,683 0 | 10,902,026 365,655 24,585,726 0 97,223,095 2,630,088
Singapore
Exchange 7,522 0 4,394,399 0 78,031 0 38,520,626 0
TAIFEX 6,212,580 68,873 3,778,492 122,403 58,349,674 511,791 31,828,095 842,983
Thailand Futures
Exchange 12,809 234,006 3,509 58,837 1,846,891 21,148
Tokyo SE Group 8,660 0 1,855,726 180,108 35,713 11,980,911 1,030,639

Europe - Africa - Middle East

10
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Athens
Derivatives
Exchange 34,567 330 217,502 2,112 246,576 2,001 1,462,608 11,807
BME Spanish
Exchanges 406,746 6,990 700,807 80,543 2,902,952 42,876 5,758,621 574,503
Borsa Italiana 253,891 20,880 635,471 77,440 1,766,553 133,193 4,703,011 467,730
Budapest SE 0 0 35,222 264 0 0 1,640,989 1,610
EUREX 35,738,261 | 1,413,550 | 38,354,622 2,193,862 272,249,585 | 10,096,252 | 274,309,290 13,808,219
JSE 672,423 552 2,588,749 55,717 8,474,962 7,098 12,662,348 245,069
OMX Nordic
Exchange 1,181,646 15,333 2,375,536 30,667 9,508,496 102,642 23,467,879 245,721
NYSE.Liffe
Europe 5,245,331 341,566 | 9,517,131 675,248 41,742,815 | 2,548,995 | 64,072,956 4,125,365
Oslo Bgrs 81,172 59 746,341 544 495,467 333 6,216,591 4,123
Tel Aviv SE 5,549,608 142,551 6,077 159 47,197,131 989,942 34,411 747
Warsaw SE 43,166 304 | 1,291,927 9,778 298,495 1,794 8,522,314 56,790
Wiener Borse 2,184 152 39,039 2,712 10,601 636 179,675 9,397
Mt2: 094 9 AREXBMETF XHE
September 2009
Exchange Number of Total Number of
ETFs Turnover Trades

Americas

BM&FBOVESPA 4 313.1 8.4

Lima SE 4 0.6 0.1

Mexican Exchange 214 2,837.6 14.5

NASDAQ OMX 41 89,904.0 2,818.0

NYSE Euronext (US) 1034 295,727.8 19,451.2

TSX Group 119 17,704.7 1,524.5

Asia - Pacific

Australian SE 25 598.0 0.0

Bombay SE 2 0.1 0.5

Bursa Malaysia 3 0.7 0.1

Hong Kong Exchanges 37 7,321.9 251.3

Indonesia SE 2 0.0 0.0

Korea Exchange 43 1,888.0 380.8

National Stock Exchange India 16 118.0 101.7

New Zealand Exchange 6 7.1 0.6

Osaka SE 12 1,965.9 0.0

Shanghai SE 3 9,065.4 1,022.0

Shenzhen SE 2 3,645.5 401.6

Singapore Exchange 40 278.3 #N/A

Taiwan SE Corp. 14 679.4 107.6

11
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The Stock Exchange of Thailand 3 11.9 10.1
Tokyo SE 68 1,423.8 0.0
Europe - Africa - Middle East

Athens Exchange 2 6.0 0.2
BME Spanish Exchanges 32 409.6 #N/A
Borsa ltaliana 371 7,691.3 242.5
Budapest SE 1 0.3 0.1
Deutsche Borse 496 18,249.2 148.0
Irish SE 14 18.7 0.2
Istanbul SE 10 713.1 25.2
Johannesburg SE 24 467.9 6.5
Ljubljana SE 3 0.0 0.0
London SE 341 10,405.4 105.5
NASDAQ OMX Nordic Exchange 11 1,786.0 55.1
NYSE Euronext (Europe) 480 9,393.4 154.3
Oslo Bars 8 1,937.2 73.3
SIX Swiss Exchange 177 4,336.3 44.0
Wiener Boérse 22 6.6 0.2

12
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HRE _ESTHARER 528 5
WS KREREE 13 #

Bl 4m: 200120

FH1%: 0086 21 6880 3988
{£E.: 0086 21 6882 9830
FEHB: csindex@sse.com.cn
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