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Bear Stearns

Bernanke Sub Prime

5
2007
FX A B
JPY 1.00 1.00| | Nikkei 18,11657| 13243 4.40% 4.40%
USD/JPY 12213 12213 | SP500 1,553.08 5.38 9.63%  12.74%
EU | EUR/USD 13798 16851 | DAX 799121  -6222[ 1061w  27.78%
GBP/USD 20486| 25020 | FTSE 664020  -57.50 5220  12.20%
AUD/USD 0.8800|  107.47| | SP300 6,406.00 2350  1323%[  2851%
USD/RMB| 75632 16.15| | Shanghaia 4,105.07 -275|  4366%  52.62%
USD/INR | 40.3600 3.03| | SENSEX 15550.13| 45809  1146%|  25.88%
USD/RUB| 254200 480 | RTS 2,071.08 2190  15.15%  18.42%
USD/BRL 1.8605 65.64| | Bovespa 58,12457|  51152|  28.08%  50.86%
A YTD
B : YTD
2007 2007
2007/7/19 | 2007/1/2 A HFR cS/T | Mscl 2006
1,937.90[ 140935  37.50% 8.02% 7.73% 5.69% 7.15% 9.37%
947390| 791730 19664 [cCB 3.25% 4.24% 2.26% 3.25% 9.95%
233368| 183225  27.37 5.72% 5.72% 11284
137640 111233  23.74% 1077% 13426  11.07%[  11.75% 9.65%
847.26 657.72|  28.82% 6.88% 8.13% 7.26% 7.42% 5.40%
984.43 74127 32.80% 6.43% 6.40% 6.43% 6.42% 3.86%
5332529 3900627  36.71% 2.58% 2.68% 263%  1211%
988.76 857.11|  15.36% 8.67% 8674  27.10%
187030 161830  15.57%
7501.56|  7,969.18|  -5.87%
228757|  2,139.14 6.94%
32,150.65| 2666445  20.57%
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