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Valuation
Weight of Asset in each Initial Price, Date(1), 23 Oct
Basket 13 Aug 07 2007 Percentage Change

Equity Basket

163.6032%
Equity Index 100% in Equity Basket 7449.25 19636.46 (Best Performing Asset in Year 1)
Commodity Basket
Gold 100% in Commodity Basket 582.75 758.25 30.1158%
Currency Basket
EURUSD (in # of USD per
EUR) 1/3 in Currency Basket 1.2544 1.4248 13.5842%
JPYUSD (in # of USD per 100
JPY) 1/3 in Currency Basket 0.7576 0.872219799 15.1293%
AUDUSD (in # of USD per
AUD) 1/3 in Currency Basket 0.8381 0.8943 6.7056%

Year 1 (Valuation Date 23 Oct 2007)
Equity performance = 163.6032%
Gold performance = 30.1158%
(13.5842%+15.1293%+6.7056% )
Currency performance = 3
= 11.8064%
Best Performing Asset : Equity
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