BB 10 £ 57 BRI AR T YR SR | R EI T i
(BEREEE 5 RIS © XS0618976822)(R, fﬁwm ERR)

(SG 10 Year USD Hybrid Dual Range Accrual Issuer Callable Structured Product)
(Unsecured and Non Guaranteed)

FHAR F'fiﬁ'%ﬁi’f?f‘?ﬁgf

%:E‘E?Eﬁl F 710 & B LB #1#[= (USD CMS 10Y)

710 ﬁFﬁFJ[H“JLﬁFJBﬁ\}ZfIJ} (USDCMS 10Y) - FirFlF et mu;ﬁm , =St
TSI i NPRP.0 AT A SR B s uwwrsz;mﬁw
i g (IS A) ﬂﬂgum%rﬁ%ﬁpﬁglﬂﬁm LI BT ﬁ%ﬁ
mﬁ#géﬁu R E R A R P 'ffO o L (R fﬂir IT‘;[E
[y " USD-ISDA-Swap Rate ;  ([F/ISDA E%E Wl 1L GRAYERE) g ﬁ'&m#
R ISDAFIX] I 1 b Ak (et i -

D pLET: 2011 F4 527 [ FREELYELL 0 00115 10727
USISDA1O 2 _124Y as of close 12/ 9 ICAS Index GP

USISDALD INDEX WEENEYEEN: Hide GP - Line Chart Page 1/5
04,!2?;’11 - 10;2?,f11 Upper [EENRGCEEEET Mov. Avos I Currency [EREE

® Events

werRl [ i (B2 B 3 PR IR © Bloomberg)



HHRPVE = FREFLYE [ VP o

TR 1201 1/04/27)TEE3’V14§§% i+ 3.434

FRFEELYE L1 QOT1/102D s i © 2.456
FEERH  2.456/3.434=T71.52%

TRECRED  2.456/3.434 - 1 = -28.48%

ﬁﬁg?&%%%ﬁﬁﬂy$yw$§%o

SRR X7 5T R (USD/IPY Spot)

F 50 F RIS (USD/IPY Spot) fSsf— Bk 50 it §idial FIRVERE ! o pliBssAmAL
B o RIVHRE D by Al - TGRSR o ?IIEIZ*% (EPE Pl [ el 2
17 3 R AT TKEE" FIf AL -

D EAFT: 2011 F4 F[27 | EERLYERD © 20117 105]27F!
uUspDiIJpPry £ .65 +— _ 01 77.65/77 .66 CurncyGP

77.59 77.71 77.56 77 .65
USDIPY BGH CURMNIEETEREE: Hide GP - Line Chart Page 1/5
vange  [EVEENN - EEN Urper [ERCAEsl  Mov. Aves I Currency D
od [REIRG B Llower [EREOREY Vo B Source B Events

FEPR i (SR 52 (YR R Bloomberg)



AR B | VP -
SRR 10104 IFHAI I+ 82.16
HRFEELYE Q011102 i i < 75.95
FEARL ¢ 75.95/82.16= 92.44%

SRR 1 75.95/82.16 - 1 =-7.56%

5 P TR B SRR AR -



