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— NYSE Euronext

CAC 40 SBF250 * as 30/09/2008
Specifications Year Index level ~ %Perf.  Volatility = Benchmark %Perf. Volat ility Correlation** Sup-perform%
Type : Prices and Return indices 28/12/1990 1517,93 1000,00
Number of Constituents : 40 31/12/1991 1765,66 16,32% 19,61 1126,41 12,64% 15,27 98,58% 3,68%
Selection criteria:  Free float market capitalisation and turnover 31/12/1992 1857,78 5,22% 19,08 1140,14 1,22% 14,24 98,63% 4,00%
Weighting :  Free Float Capitalisation 31/12/1993 2268,22 22,09% 15,42 1506,09 32,10% 11,60 98,64% -10,00%
Capping :  15% 30/12/1994 1881,15 -17,06% 17,48 1250,66 -16,96% 13,54 98,22% -0,11%
Calculation Frequency :  Continuously every 30 seconds 29/12/1995 1871,97 -0,49% 17,41 1232,86 -1,42% 13,16 98,75% 0,94%
31/12/1996 2315,73 23,71% 12,44 1561,66 26,67% 9,88 97,96% -2,96%
Codes 31/12/1997 2998,91 29,50% 22,04 1944,91 24,54% 18,36 99,18% 4,96%
Mnemo : .FCHI 30/12/1998 3942,66 31,47% 26,22 2500,01 28,54% 22,95 99,38% 2,93%
ISIN : FR0O003500008 30/12/1999 5958,32 51,12% 19,14 3810,86 52,43% 16,54 99,26% -1,31%
Vendors Codes : Reuters(.FCHI) , Bloomberg(CAC Index ), Facset(180454) 29/12/2000 5926,42 -0,54% 23,42 3771,25 -1,04% 22,10 99,29% 0,50%
28/12/2001  4624,58 -21,97% 25,89 2981,35 -20,95% 24,01 99,58% -1,02%
Reviews 31/12/2002  3063,91 -33,75% 35,06 2053,26 -31,13% 30,34 99,67% -2,62%
Composition :  Quarterly 31/12/2003  3557,90 16,12% 25,41 2411,51 17,45% 22,48 99,72% -1,33%
Free float and Capping :  Annually 31/12/2004 3821,16 7,40% 13,69 2634,12 9,23% 12,36 99,26% -1,83%
Number of shares :  Quarterly 30/12/2005 4715,23 23,40% 10,88 3300,94 25,31% 10,43 99,72% -1,92%
29/12/2006 5541,76 17,53% 14,71 3940,27 19,37% 14,36 99,56% -1,84%
Historical 31/12/2007 5614,08 1,31% 16,89 3956,31 0,41% 16,39 99,77% 0,90%
Base : 1000 (31/12/1987) All Period 269,85% 20,58 295,63% 17,84 99,00% -25,78%
Base Capitalisation : 370 437 433 957,70
Available since :  31/12/1987
Launch date :  15/06/1988
CAC 40 SBF250
Statistics * as 30/09/2008 Month Index level ~ %Perf.  Volatility  Benchmark %Perf. Vola tility Correlation** Sup-perform%
Market capitalisation * : 1013 380 710 802,70 31/12/2007 5614,08 3956,31
Adjustment Coefficient * : 0,494 415 657 074 247 31/07/2008 4392,36  -21,76% 25,48 3096,14 -21,74% 25,05 99,77% -0,02%
Correlation** (with SBF250) :  90,17% 29/08/2008 4314,34 -1,78% 22,26 3167,35 2,30% 21,87 -26,14% -4,08%
Tracking error ** (with SBF250) :  4,58% 30/09/2008 4032,10 -6,54% 48,36 2842,21  -10,27% 44,49 96,49% 3,72%
** Correlation and tracking error are based on the index variations Year to Date -28,18% 28,80 -28,16% 27,82 90,17% -0,02 %
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CAC 40 SBF250 * au 30/09/2008
Caractéristiques Année Indice %Perf.  Volatilité Référence %Perf.  Volatilit & Corrélation** Sup-perform%
Type d'indice : Prix et indices de rentabilité 28/12/1990 1517,93 1000,00
Nombre de valeurs : 40 31/12/1991 1765,66 16,32% 19,61 1126,41 12,64% 15,27  98,58% 3,68%
Critéres de sélection :  Capitalisation flottante et capitaux échangés 31/12/1992  1857,78 5,22% 19,08 1140,14 1,22% 14,24 98,63% 4,00%
Pondération :  Capitalisation Flottante 31/12/1993  2268,22 22,09% 15,42 1506,09 32,10% 11,60  98,64% -10,00%
Cappage : 15% 30/12/1994 1881,15 -17,06% 17,48 1250,66 -16,96% 13,54 98,22% -0,11%
Calcul : En continu, toutes les 30 secondes 29/12/1995 1871,97 -0,49% 17,41 1232,86 -1,42% 13,16  98,75% 0,94%
31/12/1996  2315,73 23,71% 12,44 1561,66 26,67% 9,88  97,96% -2,96%
Codes 31/12/1997 2998,91 29,50% 22,04 1944,91 24,54% 18,36 99,18% 4,96%
Mnémonique : .FCHI 30/12/1998  3942,66 31,47% 26,22 2500,01 28,54% 22,95  99,38% 2,93%
ISIN : FR0003500008 30/12/1999 5958,32 51,12% 19,14 3810,86 52,43% 16,54  99,26% -1,31%
Codes vendors :  Reuters(.FCHI) , Bloomberg(CAC Index ), Facset(180454) 29/12/2000 5926,42 -0,54% 23,42 3771,25 -1,04% 22,10  99,29% 0,50%
28/12/2001  4624,58 -21,97% 25,89 2981,35 -20,95% 24,01  99,58% -1,02%
Révisions 31/12/2002  3063,91 -33,75% 35,06 2053,26 -31,13% 30,34  99,67% -2,62%
Composition :  Trimestriellement 31/12/2003  3557,90 16,12% 25,41 2411,51 17,45% 22,48  99,72% -1,33%
Flottant et Plafonnement :  Annuellement 31/12/2004 3821,16 7,40% 13,69 2634,12 9,23% 12,36 99,26% -1,83%
Nombre des titres :  Trimestriellement 30/12/2005 4715,23 23,40% 10,88 3300,94 25,31% 10,43 99,72% -1,92%
29/12/2006  5541,76 17,53% 14,71 3940,27 19,37% 14,36 99,56% -1,84%
Données historiques 31/12/2007 5614,08 1,31% 16,89 3956,31 0,41% 16,39  99,77% 0,90%
Base : 1000 (31/12/1987) Toute Période 269,85% 20,58 295,63% 17,84  99,00% -25, 78%
Capitalisation de base : 370 437 433 957,70
Disponibles depuis :  31/12/1987
Date de lancement :  15/06/1988
CAC 40 SBF250
Statistiques * au 30/09/2008 Mois Indice %Perf.  Volatilité Référence %Perf.  Volatilité Corrélation** Sup-perform%
Capitalisation *: 1 013 380 710 802,70 31/12/2007 5614,08 3956,31
Coeficient d'ajustement * : 0,494 415 657 074 247 31/07/2008  4392,36 -21,76% 25,48 3096,14 -21,74% 25,05  99,77% -0,02%
Corrélation** (avec SBF250) :  90,17% 29/08/2008 4314,34 -1,78% 22,26 3167,35 2,30% 21,87  -26,14% -4,08%
Tracking error ** (avec SBF250) :  4,58% 30/09/2008  4032,10 -6,54% 48,36 2842,21 -10,27% 44,49  96,49% 3,72%
** Corrélation et tracking error sont calculées sur les variations des indices Sur l'année -28,18% 28,80 -28,16% 27,82 90,17% -0,02%
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CAC 40 index

— NYSE Euronext.

* as 30/09/2008

Nr  Industries Stocks Capitalisation %Weight %Perf. * c ks Capitalisation %Weight %Perf. * Sup-perf.%
0 Oil&Gas 1 100 931 737 769 13,67% -25,07% 7 107 833 277 689 12,61% -26,13% 1,06%
1 Basic Materials 2 48 195 834 927 6,53% -25,13% l 10 51 830572 688 6,06% -38,65% 13,52%
2 Industrials 8 80 485 140 522 10,90% -36,31% l 57 108 185 467 692 12,65% -26,03% -10,28%
3 Consumer Goods 7 89 176 040 920 12,08% -34,34% l 36 102 841 282 659 12,02% -34,84% 0,50%
4 Health Care 2 56 408 526 321 7,64% -22,83% l 19 58 980 072 345 6,90% -28,69% 5,87%
5 Consumer Services 6 65 213 735 821 8,83% -35,68% l 40 89 185 565 595 10,43% -33,11% -2,57%
6 Telecommunications 1 38 823 081 328 5,26% -19,58% l 1 38 587 789 926 4,51% -19,58% 0,00%
7  Utilities 4 82590 542 116 11,18% -27,54% l 9 84 095 586 288 9,83% -31,14% 3,60%
8 Financials 6 162 585 209 636 22,02% -26,49% l 32 186 136 255 831 21,76% -25,20% -1,30%
9 Technology 3 14 069 931 222 1,91% -32,19% l 39 27 615 699 609 3,23% -28,77% -3,42%
TOTAL 40 738 479 780 583 -31,28% l 250 855 291 570 323 -29,62% -1,66%
* Year to Date Equal Weighted Performance
Representativity Performance (Year to Date)
4 0% 5% 10% 15% 20% 25% 4 -45% -40% -35% -30% -25% -20% -15% -10% -5% 0%
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Indice CAC 40 ¥ \vSE Euronext.
* au 30/09/2008

Nr  Industries Valeurs Capitalisation %Poids %Perf. * leurs Capitalisation %P oids %Perf. * Sup-perf.%
0 Pétrole et Gaz 1 100931737769 13,67%  -25,07% 7 107 833 277 689 12,61% -26,13% 1,06%
1 Matériaux de base 2 48 195 834 927 6,53%  -25,13% 10 51 830 572 688 6,06% -38,65% 13,52%
2 Industries 8 80 485 140 522 10,90%  -36,31% 57 108 185 467 692 12,65% -26,03% -10,28%
3 Biens de consommation 7 89 176 040 920 12,08%  -34,34% 36 102 841 282 659 12,02% -34,84% 0,50%
4 Santé 2 56 408 526 321 7,64%  -22,83% 19 58 980 072 345 6,90% -28,69% 5,87%
5 Services aux consommateurs 6 65213 735 821 8,83%  -35,68% 40 89 185 565 595 10,43% -33,11% -2,57%
6 Télécommunications 1 38 823 081 328 526%  -19,58% 1 38 587 789 926 4,51% -19,58% 0,00%
7 Services aux collectivités 4 82590542 116 11,18%  -27,54% 9 84 095 586 288 9,83% -31,14% 3,60%
8 Sociétés financieres 6 162585 209 636 22,02%  -26,49% 32 186 136 255 831 21,76% -25,20% -1,30%
9 Technologie 3 14 069 931 222 1,91% -32,19% 39 27 615 699 609 3,23% -28,77% -3,42%
TOTAL 40 738479 780 583 -31,28% 250 855 291 570 323 -29,62% -1,66%
* Moyenne pondérée des performances depuis début de I'année
Représentativité Performance (depuis le début de l'année)
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CAC 40 index

Name

Name

1 ACCOR

2 AR FRANCE -KLM

3 AR LIQUIDE

4 ALCATEL-LUCENT

5 ALSTOM

6  ARCELORMITTAL

7 AXA

8  BNP PARIBAS

9 BOUYGUES

10 CAP GEMINI

11 CARREFOUR

12 CREDIT AGRICOLE
13 DANONE

14 DEXIA

15 EADS

16 EDF

17 ESSILOR INTL

18 FRANCE TELECOM
19 GDF SUEZ

20 LAFARGE

21 LAGARDERESCA
22 L'OREAL

23 LVMH

24 MICHELIN

25 PERNOD RICARD

26 PEUGEOT

27 PPR

28 RENAULT

29  SAINT GOBAIN

30 SANOFI-AVENTIS

31 SCHNEIDER ELECTRIC
32 SOCIETE GENERALE
33 STMICROELECTRONICS
34 SUEZ ENVIRONNEMENT
35 TOTAL

36 UNIBAIL-RODAMCO
37 VALLOUREC

38 VEOLIA ENVIRON

39 VINCI (EX SGE)

N
o

VIVENDI

FR0000120404
FR0000031122
FR0000120073
FR0000130007
FR0010220475
LU0323134006
FR0000120628
FR0000131104
FR0000120503
FR0000125338
FR0000120172
FR0000045072
FR0000120644
BE0003796134
NL0000235190
FR0010242511
FR0000121667
FR0000133308
FR0010208488
FR0000120537
FR0000130213
FR0000120321
FR0000121014
FR0000121261
FR0000120693
FR0000121501
FR0000121485
FR0000131906
FR0000125007
FR0000120578
FR0000121972
FR0000130809
NL0000226223
FR0010613471
FR0000120271
FR0000124711
FR0000120354
FR0000124141
FR0000125486
FR0000127771

CAC 40

Shares Close Float Capping Capi** FF Capi*™* %

Titres Dernier Flottant Plafond Capi** FF Capi**
224 382 883 37,38 0,75 1,00 8 386 6290
300 219 278 16,00 0,85 1,00 4802 4082
260 755 662 77,42 1,00 1,00 20188 20186
2317 459 558 2,70 0,85 1,00 6 250 5313
284 327 532 52,77 0,65 1,00 15003 9752
1448 826 347 35,15 0,55 1,00 50926 28 009
2064 063 422 22,90 0,80 1,00 47257 37 805
911770 317 66,08 0,95 1,00 60250 57 237
342 678 895 31,75 0,80 1,00 10880 8704
145 752 382 33,20 0,95 1,00 4839 4597
704902 716 33,10 0,90 1,00 23332 20999
2226 342 496 13,41 0,50 1,00 29844 14 922
513 802 144 50,00 0,90 1,00 25690 23121
1156 412 677 7,52 0,50 1,00 8 699 4349
814769 112 12,00 0,45 1,00 9777 4 400
1822171090 50,94 0,20 1,00 92812 18 562
212 045678 35,11 1,00 1,00 7 445 7 445
2614348 911 19,80 0,75 1,00 51764 38 823
2191563 261 36,50 0,60 1,00 79992 47 995
195 064 576 73,79 0,70 1,00 14394 10076
131 133 286 31,70 0,80 1,00 4 156 3325
602 412 810 69,25 0,45 1,00 41717 18773
489 941 110 61,75 0,55 1,00 30254 16 640
144 991 332 45,45 0,85 1,00 6 590 5601
219 480 724 61,78 0,85 1,00 13560 11526
234 048 798 26,37 0,75 1,00 6172 4629
126 551 489 62,69 0,60 1,00 7933 4760
284 937 118 44,56 0,70 1,00 12695 8887
382571010 36,15 0,80 1,00 13828 11 062
1314812 099 46,55 0,80 1,00 61205 48 964
247 400 312 60,25 0,90 1,00 14905 13414
590 727 244 62,00 1,00 1,00 36625 36 625
910 307 305 7,03 0,65 1,00 6 400 4 160
489 699 060 17,49 0,60 1,00 8 565 5139
2370 402 484 42,58 1,00 1,00 100932 100 932
81945629 142,12 1,00 1,00 11646 11 646
53038720 151,06 0,95 1,00 8012 7611
471 762 856 28,87 0,80 1,00 13617 10 894
493 632 532 32,98 0,95 1,00 16280 15 466
1169 777 535 22,02 1,00 1,00 25759 25759

Weight

%Poids

0,85%
0,55%
2,73%
0,72%
1,32%
3,79%
5,12%
7,75%
1,18%
0,62%
2,84%
2,02%
3,13%
0,59%
0,60%
2,51%
1,01%
5,26%
6,50%
1,36%
0,45%
2,54%
2,25%
0,76%
1,56%
0,63%
0,64%
1,20%
1,50%
6,63%
1,82%
4,96%
0,56%
0,70%
13,67%
1,58%
1,03%
1,48%
2,09%
3,49%

Turnover

Capitaux

80 426 216
57 937 243
105937 818
95 346 036
120 001 786
287 294 189
319 347 447
409 744 864
82761538
78 338 487
162 717 785
173 664 327
158 867 753
64 872 946
75169 984
136 158 750
37 843 006
309 350 089
246 857 358
136 031 552
34 866 708
123 164 461
129732 144
97 270 537
69 215 920
97 172 222
81 407 508
157 596 987
150 094 562
271013 344
126 688 794
436 588 376
61838 071
55 532 030
524 433 502
76 602 776
119732 961
116 161 268
123702 073
172 861 875

Rotation YTD-Perf 12M-Perf

Volatility

Velocity YTD-Perf 12M-Perf Volatilité

176%
253%
118%
233%
151%

97%
166%
171%
125%
348%
133%
140%
145%
100%
134%

28%
117%
136%
102%
184%
145%

63%

91%
277%
115%
234%
179%
192%
188%

96%
163%
292%
202%
155%
106%
152%
324%
132%
141%
137%

-31,67%
-33,49%
-16,34%
-45,52%
-28,21%
-33,92%
-16,41%
-10,97%
-44,30%
-22,79%
-37,89%
-37,03%
-18,57%
-56,29%
-45,03%
-37,49%
-19,56%
-19,58%
-18,89%
-40,73%
-38,20%
-29,32%
-25,31%
-42,10%
-21,85%
-49,14%
-43,01%
-54,07%
-43,95%
-26,09%
-35,00%
-33,05%
-28,26%

-3,37%
-25,07%

-5,20%
-18,41%
-53,78%
-34,89%
-29,83%

-41,46%
-41,71%

-9,80%
-61,58%
-27,93%
-37,06%
-27,46%
-15,25%
-48,50%
-25,01%
-32,91%
-47,08%

-9,70%
-64,92%
-44,44%
-32,10%
-20,67%
-15,96%

-9,62%
-32,30%
-47,71%
-26,65%
-27,46%
-53,38%
-19,81%
-55,00%
-53,41%
-58,00%
-52,28%
-21,83%
-33,89%
-44,43%
-40,47%

-3,37%
-24,73%
-21,83%
-26,53%
-52,59%
-40,85%
-26,75%

35,04%
50,32%
23,97%
47,90%
45,59%
46,91%
49,01%
42,58%
39,71%
44,90%
33,79%
56,55%
29,68%
66,63%
52,08%
33,90%
27,01%
29,40%
31,90%
35,83%
34,00%
31,19%
30,90%
49,63%
31,91%
42,87%
41,63%
43,50%
45,52%
29,15%
40,40%
51,15%
38,45%
37,55%
27,28%
35,55%
46,24%
35,79%
38,92%
26,95%

EF C api
FF  Capi

24 30
14 39

1 16
14 36
29 18
34 7
18 8

7 5
18 26

7 38
11 15
36 12
11 14
36 28
38 27
40 2

1 33
24 6
31 3
27 20
18 40
38 9
34 11
14 34
14 23
24 37
31 32
27 24
18 21
18 4
11 19

1 10
29 35
31 29

1 1

1 25

7 31
18 22

7 17

1 13

— NYSE Euronext

* as (au) 30/09/2008
Ranking / Classement

%Wgt Turn Rot. YTD% 12M% Volat
%Pds Cap. Vel. YID% 12M% Volat

29 30 13 20 26 26
39 37 5 22 27 5
12 24 30 4 4 40
31 27 7 36 39 8
24 21 19 16 18 11

8 6 36 23 23 9

6 4 15 5 17 7

2 3 14 3 5 16
26 28 29 34 32 19
35 31 1 12 12 13
11 11 27 28 21 29
17 9 23 26 30 2
10 12 20 7 3 34
37 35 35 40 40 1
36 33 26 35 29 3
14 15 40 27 19 28
28 39 31 9 8 38

5 5 25 10 6 35

4 8 34 8 2 31
23 16 11 30 20 23
40 40 21 29 31 27
13 20 39 18 14 32
15 17 38 14 16 33
30 25 4 31 35 6
20 34 32 11 7 30
34 26 6 37 37 15
33 29 12 32 36 17
25 13 9 39 38 14
21 14 10 33 33 12

3 7 37 15 9 36
18 18 16 25 22 18

7 2 3 21 28 4
38 36 8 17 24 21
32 38 17 1 1 22

1 1 33 13 11 37
19 32 18 2 10 25
27 22 2 6 13 10
22 23 28 38 34 24
16 19 22 24 25 20

9 10 24 19 15 39



CAC 40 index - NYSE Euronext

*as (au) 30/09/2008

Capitalisation (Mn€) Weight % Year to Date Performance

Nr Capitalisation (Mn€) Nr Poids % Nr Performance sur l'année
1 TOTAL 100 932 1 TOTAL 13,67% 1 SUEZ ENVIRONNEMENT -3,37%
g % 2 EDF 92 812 2 BNP PARIBAS 7,75% 2 UNIBAIL-RODAMCO -5,20%
S "";) 3 GDF SUEZ 79 992 3 SANOFI-AVENTIS 6,63% 3 BNP PARIBAS -10,97%
T E 4  SANOFI-AVENTIS 61 205 4 GDF SUEZ 6,50% 4 AIR LIQUIDE -16,34%
5 BNP PARIBAS 60 250 5 FRANCE TELECOM 5,26% 5 AXA -16,41%
5 ALCATEL-LUCENT 6 250 5 EADS 0,60% 5 ALCATEL-LUCENT -45,52%
2 % 4 PEUGEOT 6172 4 DEXIA 0,59% 4 PEUGEOT -49,14%
q;J E 3 CAP GEMINI 4 839 3 STMICROELECTRONICS 0,56% 3 VEOLIA ENVIRON -53,78%
3 é 2 AIR FRANCE -KLM 4 802 2 AIR FRANCE -KLM 0,55% 2 RENAULT -54,07%
1 LAGARDERESCA 4 156 1 LAGARDERESCA 0,45% 1 DEXIA -56,29%

Turnover Daily Average Annualised Velocity Annualised Volatility
Moyenne Quotidienne des Capitaux Nr Rotation Annualisée Nr Volatilité Annuelle

1 TOTAL 524 433 502 1 CAP GEMINI 348,02% 1 DEXIA 66,63%
g *g 2 SOCIETE GENERALE 436 588 376 2 VALLOUREC 323,94% 2 CREDIT AGRICOLE 56,55%
S L<I5 3 BNP PARIBAS 409 744 864 3 SOCIETE GENERALE 292,44% 3 EADS 52,08%
T 0_3_ 4  AXA 319 347 447 4 MICHELIN 276,58% 4 SOCIETE GENERALE 51,15%
5 FRANCE TELECOM 309 350 089 5 AIR FRANCE -KLM 253,43% 5 AIR FRANCE -KLM 50,32%
5 STMICROELECTRONICS 61 838 071 5 ARCELORMITTAL 96,90% 5 SANOFI-AVENTIS 29,15%
2 g 4 AR FRANCE -KLM 57 937 243 4 SANOFI-AVENTIS 95,75% 4 TOTAL 27,28%
GE) E 3 SUEZ ENVIRONNEMENT 55 532 030 3 LVMH 91,24% 3 ESSILORINTL 27,01%
3 Q_%_ 2 ESSILOR INTL 37 843 006 2 L'OREAL 63,40% 2 VIVENDI 26,95%
1 LAGARDERESCA 34 866 708 1 EDF 28,34% 1 AIRLIQUIDE 23,97%




