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(GEEYEEE) ( 99, 090, 140) | ( 95,147,438) | ( 90, 626, 235) | ( 87,907,932) | ( 86, 598, 066) | ( 80, 049, 185)
(78 B RS FH 4 5H) (A1,000,084,545) | (A 962,078,041) | (A 917,600,811) | (A 891,640,955) | (A 881,961,536) | (A 817,792, 965)
@) §(D+E+F) 2,633,343, 121 A2,576,903, 573 A2, 657, 162, 000 A2, 472,501, 774 A2, 201, 840, 456 A1,875,193, 024
H) URZFEHEE A 42,287,299 A 40,488, 647 A 38,479,634 A 37,237,920 A 36,364,347 A 33,166, 645
REIEHIER S (G+H) A2, 675, 630, 420 A2, 617,392, 220 A2, 695,641,634 A2,509, 739, 694 A2, 238,204, 803 A1, 908, 359, 669
BINEEERLE S A 900, 994, 405 A 866,930, 603 A 826,974,576 A 803,733,023 A 795,363, 470 A 737,743,780
(Y )] ( 99, 090, 140) | ( 95,147,438) | ( 90, 626, 235) | ( 87,907,932) | ( 86,598, 067) | ( 80, 049, 187)
(FEE LS Y 58) (A1,000,084,545) | (A 962,078,041) | (A 917,600,811) | (A 891,640,955) | (A 881,961,537) | (A 817,792, 967)
Sy e HEfr R T 4 112, 905, 786 112, 946, 564 111,852, 429 114,594, 174 117,767, 942 112, 229, 810
AR R A1, 887,541, 801 1,863,408, 181 A1, 980,519, 487 A1, 820, 600, 845 A1, 560, 609, 275 A1, 282, 845, 699

(1) HigORPL O ¢ B) B HFTRIBMIIH W ROEM X I LD bDEEHRET,

(1) R ORI O T (OEFEIHREMNF | I E 50N T 2 BB SR Y HEED TRR L TNET,
() HEORPOH T F)BIMEEEZREE L H 2O, FrEOBMNFREDER, BINGE % LIlEEN b oA EZ 2 L5 WsEZE Y 200

3
(JE) HldaoftFiEmiE (201145 9 21 H~20124E 3 A19H) IZLAF @Y T,

- H 201145 9 121 H ~[20114E10 18 H ~|20114E11 1 18 H ~[20114E12 20 H ~|20124F 1 J1 18 A ~[20124E 2 ] 18 H ~

- 20114E10417H |20114E11H17H  |20114E12 198 [20124E 1 H17H 2012462 A17H  [20124E 3 H19H
a. il IR (REERRE) 47,809,805 | 45,603, 73219 | 43,186,521 | 43,795,182/ | 42,978, 789M | 39, 050, 7891
b. HilER SRR R - AR oM (U] oM 0 (] 0F
o [EEHOERITED HIEMES | 99,090, 14017 | 95,147, 4381 | 90, 626, 23511 | 87,907,932 | 86,598, 06711 | 80, 049, 187[T]
d. FEAEITED 2 HRERERNIA | 107,383,280 | 107,831,479 | 107, 145, 542 | 108,036, 912 | 111, 153,500 | 106, 345, 6665
e. Sl (a+b+ctd) | 254,283, 22501 | 248,582, 64911 | 240, 958, 2981 | 239, 740, 0267 | 240, 730, 3561 | 225, 445, 642[T]
£ R BUNEE (1 5 A7) 420M 429M 438 4501 46311 475
g. id: 42,287,299 | 40,488, 64711 | 38,479,634 | 37,237,920/ | 36,364, 347[1 | 33, 166, 645[1
h, 4 (1 5 RY%7-0) 707 701 70 707 70 707
A G PE DM AE R OB 1k, E ISR OB A O EXAEICHOW T, ERROHERANCES S, —RICAEZ YL LR LD

GELAO KA L CF

Ot

filiFh b LAREE L TuvEd,

1 wmzECoLT

20114F 9 A21H A2 52012453 A19H £ TOMRMNCEMN 2 LE LIENHELET T TS VWERA,

10



=[S OT IR 7 i ) e (e = i)

-_—

B, AF. TARUVEEMBDKRE] LU TBREOIRR) (CRELT
WS —AREIRIEE (S DLV TOERBA,

O&E. AR, TARUVEEMEEDINR

" l B il
A EBE 77 v RO HMEDEGEHEH
=)L - m— SREER N T OB E & SR E O S
&AL GEAMAR) oS, 7 7 v RO A MFESRE O
UL N T T DA MRS D FEH A
ARULEL Y 4 AT E DR DOFL Y 4
ARUFLE, A& T EDOE SRS OF R
B) &f& XIWFEEO AR
S SHANTE DA MRES: O B A R 4%
TN ZE Sy Eil 4 KN T E DU S B4
RILE TR NN T E DOIF FEHEN O &40
(C) fHEEMRE(A—B) 7 7 v REROF e
JEAR 7 7 v ROJEAESy DI
TR 25 4 TR PEREA & TSR & DK T, BT RS0 A4

0) =Z@ELOK
1(F)AS- Y EEME(C D)

AR ORA R O3
7 7 v ROEAL Y 72 ) QR

OEZEDIKR

IH H B ]
(A) BoLZFINEE T 7 v RNEEZ TR - S o B O AR

=l X 4 77 v RREEZ T - RSO Y &0 A5

=2 BRI T 7y RREEZ TR a—L - o— o RfEFREOR B0 S5
(B) HiMFEHTRERE AANRESR e H OB LS & GBS O A5

SEE KA MRES: DT E R & WK DA

FEEH BAMRES: DT E R & WIRFHRO A5

C) fEEtm=E

D) LHEHEL(A+B+C)

(E) mifiigniass

F) BmNEREEHRZS
(GRERYIERE )

(FEE BRI %)

@ & (D+E+F)

H) WBEHES
REBHBEE (G+H)
BIMEREERRE A
(GRERVIERE )
(FEEHRLEFA %)

Sy Ee A R 4
MRS 4

FREHICIRER NSO 7 7 v RORE

BHNZBIT DU AR

R OREUELS 4 & DRSO A D ST OFBOTRET DBV /1 Ly & 5k LT- 44
SAENT 7V FICHRIDAAEEH L 7 7 v ROTAL D48 (EHEMAR & BATY 72 ) oA & 078 % 3% U84
(B Y4251 FR Y 3 5 %)

(BB YT 5 %8)

Wh O X DG RHEE

UL 3Ry 4: D A f

BN Y BT S DA FE WP OIE DB A FED LI AT DSE A 51V H D)
TN 0 B IERE B

(B Y4251 FR Y 3 5 %)

(GBI YT 5 %8)

LA % HKHL D T2 DU FE S 4

FEHHE IS DA e

77V FDEEREMZREDEEDERRRIZONT, EFHE I UHERIIZE
DE RR=VLRICCHRERLHITET,




70-N-A42T0=3Y - ARSTI—-T7I R IFAA

BH - HE

JAa—-NIL-A4>Tb—>3> - ANIFIO—T7RK 9F7XA

74~ AR ERAER

ERAOEKRT &

EFXTEt

HAZEOHMESR 4 EICHELZITEV, RELVLNBEOEREZDHELET,

FLBANR

HAZEOKR. BEHF. BREVIREI(AET AT HBBOMN-—FIVU 52— %%
BTEBLOIBRT Y THRECRVIGRPH I ET.) BLUYMEEBEHEEE
FERBEHRELE T,

RETH

cEELT, WHBERANDEHEI/BFTCE 2RE(HAXEOKN, EHF. @RE
MEREI (AET A TAHEBO -2V 2 2 BB TEBLI26ATyTHRE
ERVREENHNET.) BLUMMEERFEHLE) ICREZITEV. RELE
REDEFEDEILET,

ERICHI TS, ERORBEMERMEY 5 EICKY, REBROMIZRY £,
CNBEEOBRELART I EHICTUNT s TG EZFIATEIEDHY. £
D-HREM BHACHESRL EOBALLEIMEERRE LR EPHUET,
< EL. TRERICRBEEPELC AL EZT L ERPEEZREVERIREL 215
BICE, FREDEI BERAFPTERVGESIHIUET,

F e AEHIR

- BANOBREESICEIHRERITEE A,
HERBEEANOREBEISICHIRZRITEE A

IRFE ST

FRIELT, A12B (ABDZERIBVERR) CHERE1TTEVEY, kb, EER
HOHEICEWIRBERERZITEDEVIEFHUET,

T NICERDE

A

St & & MEEBEICKH U TEFRII%EE (ERNICH T 3 EHERSEHLYE I LY EREAL)
OIS, EFEEHME LU TEEES500 KNI HHLUET,
EHA F 58 HUEEA,
EREMEBRE HYUEEA
ZOMROEARLE |HAEMIEEOREEALSCICKERORERIEFNE. HILICF2EH. &
BH. BEEBH. sEBEEEALE,
Z Dfth
BREBEBST AE7EY hYRXIALN TAYAX A2
¥EAETEY RYRIA DN PAYDAX - 420913, ZT7 7> NIZHBWVWTHRE
ECEDEERS?ZREL. SEEOERIE. VIV MY - vX—I X2 b -
BONZ— - ITIIIVE—-ICRFELZT, &h. BEHDOEFEEICOVTIE, BF
TRHANHYET.
EEat BEAMZO-NIL - 47> - UIFy RN
EETHIE 2108#E12B31B% T
REH FERIE LT, BE2AXH




SHEA B E DR

.7“EI—IUD° 1>7b—3> A7

EE

AUD
AUD

AUD

BRL

BRL

BRL
BRL
BRL
BRL
BRL

CAD

CAD

CAD

CAD

HKD

SGD
HKD
HKD
usb

SEK

EUR

EUR

2374

208,163
58,918

279,274

49,900

7,800

29,100
26,500
39,700
43,200
10,000

12,200
73,700

51,600

12,300

700

8,000

151,000
370,000
16,000
6,000

118,989

6,264

14,271

Hiltx (29.0%)
=2 b7 Y7 (20%)
% (0.8%)

Australian Agricultural Co. Ltd. (1)
GrainCorp Ltd.

1% (1.2%)

Incitec Pivot Ltd. (1)
*-Z b7 VT ER
7590 (25%)

% (0.6%)

SLC Agricola S.A. (1)
1E%#(0.1%)

Vale Fertilizantes S.A. (1)
B (1.8%)

BREF - Brasil Foods S.A.

Cosan Ltd.

Cosan S.A. Industria e Comercio
Minerva S.A./Brazil (1)

Sao Martinho S.A.

75 ekt

H7F 4 (6.2%)

1t#: (5.5%)

Agrium, Inc. (1)

Potash Corp. of Saskatchewan, Inc.
IxF——REF(0.5%)
Uranium Participation Corp. (1)
B4 (0.2%)

Maple Leaf Foods, Inc. (1)
E#&(0.0%)

GLG Life Tech Corp. (1)
hrsasEt

hE (0.5%)

1£%(0.0%)

China BlueChemical Ltd.

R (0.5%)

China Minzhong Food Corp. Ltd. (1)
China Modern Dairy Holdings Ltd. (1)

China Yurun Food Group Ltd.
Zhongpin, Inc. (1)
hEAEH
Frv—7(02%)
3% (0.2%)

Trigon Agri (1)
Frv—-74&E

KA (1.4%)
EEH#(0.3%)

Asian Bamboo AG (1)
1t (1.1%)

K&SAG

A

RSSO B EE (%)

0.4% ¥
0.4

06

ocoooo
ShvobsO

NN
NN

05

0.2

0.0

ococoo
JNBINSINN

0.2

03

20114F 2 JJ 28 H HIAE
(UL HART)
53
28,548,522
36,201,759
64, 281
102,213,724

53,308,729

6,827,219

41,517,516
29,880,425
50,937,463
13,734,414
11,339,699
147,409,517
207,545,465

94,563,131
371,203,687
465,766,818

39,205,368

12,181,188

588,988
517,742,362

507,553

17,989,261
10,121,603
4,149,647
9,140,145
41,400,656
41,908,209

13,673,666

13,673,666

25,454,426

90,254,147
115,708,573




HKD
HKD

HKD

CAD

ILs

ILS

EUR

usD

GBP

usb

SGD
SGD
SGD

SEK

CHF

usb

858,281
610,000
219,000

184,000

26,900

7,126

46,589

32,814

14,626

133,066

7,513

201,000
87,000
59,000

15,337

4,588

40,900

E:1]
il (20.0%) (# &)
FiE(24%)
RE0.7%)

Asian Citrus Holdings Ltd.
China Agri-Industries Holdings Ltd.

China Green Holdings Ltd./Bermuda (1)

L% (0.1%)

Sinofert Holdings Ltd. (1)
HEY - RiK(0.6%)
Sino-Forest Corp. (1)
FHEaE

125 T(0.8%)
N7 /09—(0.0%)
Evogene Ltd. (1)
1L#:(0.8%)

Israel Chemicals Ltd.
125 LAt

1459 7(04%)

B ERE(0.4%)
Fiat Industrial SpA (1)
152U T7aE
W72 TG (0.2%)
% 3%(0.2%)
Adecoagro S.A. (1)
nyevINngast
2L =27(0.3%)
B (0.3%)

PureCircle Ltd. (1)
vL-o7aR

a2 7(0.3%)
1£#(0.3%)

Uralkali

o7&t

2V HE=I(0.6%)
®%(0.6%)

First Resources Ltd. (1)
Indofood Agri Resources Ltd. (1)
Wilmar International Ltd.

PUHE- &R

291 =57(01%)
R%(01%)

Black Earth Farming Ltd. (1)
2 1—-FU &R

24 Z(1.5%)

1L#(1.5%)

Syngenta AG

24 2&E

KE(8.6%)

R%(1.5%)
Archer-Daniels-Midland Co.

MEEICHDHHE (%

oo =
LSoo

0.1

06

0.0

0.8

0.4

0.2

03

03

ocoo
[SENENY

0.1

81,453,593

146,211,859
8,034,154

49,138,306
203,384,319

3,032,430

63,383,252
66,415,682

37,536,377
37,536,377

14,598,066
14,598,066

26,399,098
26,399,098

24,963,551
24,963,551

16,568,023
12,773,760
19,339,019
48,680,802
48,680,802

5,861,655
5,861,655

125,839,825
125,839,825

124,610,647




usbD
usD
usb
usb

usb
usb

usD
usb

usb

usbD
usb

usb

usb

ARS

ARS
ARS

BRL
BRL
BRL

451,000

6,000

1,600,000

5,360,714

2,840,000

159,700
152,800
123,700

iR
HEiEHR (29.0%) (K &)
KE(8.6%) (K %)
BB EIRE - Ad(0.1%)
Titan International, Inc.
B (0.2%)
Louisiana-Pacific Corp. (1)
1t# (6.0%)

CF Industries Holdings, Inc.
Codexis, Inc. (1)

Intrepid Potash, Inc. (1)
Monsanto Co.

Mosaic Co.

IRV &F——RER(0.2%)
Gevo, Inc. (1)

Green Plains Renewable Energy, Inc. (1)
B (0.1%)

Sanderson Farms, Inc.

W —#E(0.5%)

AGCO Corp. (1)

Deere & Co.

Lindsay Corp. (1)

KEEE

JIWT T4 (1.0%)

R%(1.0%)

Union Agriculture Group Corp. (1)
INTT A AR

BilER A 2 (RIGRAE2,118,240,500/)
ISR AEEE (0.8%)

HE(0.8%)

BR7 7 K(08%)

SPDR Gold Trust (1)

KESH

L1548 5E (13 FRIE51,966,692M)

18 - EF(27.5%)
TNEYF 7 (26%)
E1# (2.6%)

Argentina Bonos
2.00% due 09/30/14

Argentina Government International Bond
1.18% due 12/31/38
5.83% due 12/31/33

Eff&Et
TNEYF AR
7591 (6.6%)
=% (6.6%)

Brazil Notas do Tesouro Nacional Serie B
6.00% due 05/15/11

6.00% due 11/15/11
6.00% due 05/15/13

MEEICHDBEE (%) ficii]

0.1%

cwooN
[ RN ENRERCY

oo
L

coco
LSaw

0.8

06

08

19
18
1.5

¥ 9,251,099

13,953,595

170,184,686
7,687,097
15,182,770
272,754,505
39,395,878

6,783,571

6,514,218

13,297,789
10,504,120

26,035,893
12,558,481
6,364,750
44,959,124
721,781,310

81,305,829
81,305,829

2,420,308,794

67,712,792
67,712,792
67,712,792

52,851,346
68,214,967
94,965,738

216,032,051
216,032,051

161,408,223
153,326,224
122,842,124




BRL

MXN

MXN
MXN

KRW

TRY
TRY

usbD

uyu

usb
usb

TAEE

124,400

20,112,356

29,519,911
31,474,466

11,526,312
9,493,869

1,255,630,000

4,877,709
705,180

1,925,000

15,600,907

25,700,000

4,200,000

$51R
1% - B (27.5%) (K &)

T390 (6.6%) (#E)

B (6.6%) (K %)
Brazil Notas do Tesouro Nacional Serie B
6.00% due 08/15/14

EffEEE

75 naE
X% 7(6.7%)
Ef% (6.7%)

Mexican Udibonos
4.00% due 06/13/19

4.00% due 11/15/40
4.50% due 11/22/35
EfEaE
-1

77 5 (3.6%)
Ef% (3.6%)

South Africa Government Bond
3.45% due 12/07/33

5.50% due 12/07/23
Eff &t

M7 7Y hEE
§#E(1.4%)

B (1.4%)

Korea Treasury
2.75% due 03/10/17

Efiast
BESH
kJv2(3.8%)
E1%(3.8%)

Turkey Government Bond
10.00% due 02/15/12

12.00% due 08/14/13
EffEaE

==
KE(1.9%)

H1EE (1.9%)

Citigroup Funding Inc.
Variable rate, due 02/24/23

#iRFEEH
KESEEH

NI T 1(0.9%)
E1%(0.9%)

Uruguay Government International Bond
5.00% due 09/14/18

Eff&Et

JNITT A AR

#R - BfiEE

({8 /R fifi2,382,981,328M)
L K 8249 (29.3%)

JP Morgan Chase

0.20% due 03/01/11

UBS Securities

0.22% due 03/01/11

L K2 & (1R 1Hi2,450,155,491F)

MEEICHDBEE (%) iz

1.4%

1.8
1.8

1.4

3.2
06

09

252

¥ 120,713,250
558,289,821
5!

58,289,821

143,086,092
193,596,605
226,515,356

563,198,053
5

63,198,053

152,077,690
145,911,223
297,988,913
297,988,913

113,950,906
113,950,906
113,950,906

270,941,214

45,003,640
315,944,854
315,944,854

163,311,008
163,311,008
163,311,008

76,635,807
76,635,807
76,635,807

2,305,351,413

2,105,986,492

344,168,999
2,450,155,491




BE 2R iR MERECEDZEE (%) Ji53fi]
w1l - Eff(27.5%) (¥ &)
(%) .
usD 1 LME Copper Option. June 2011, Put, Strike $6.000. expires 06/1/11 " 0.0% 2,969
usD 1 Crude Oil Future Option, June 2011, Put, Strike $85, expires 05/11/11 - 0.0 80,306
usD 3 Crude Oil Option, August 2011, Put, Strike $80, expires 07/15/11 ) 0.0 295,002
UsD 2 Crude Oil Option, August 2011, Put, Strike $85, expires 07/15/11 () 0.0 334,336
usD 1 LME Copper Option, December 2011, Put, Strike $8,000, expires 11/25/11 0.0 684,999
usbD 4 Corn Future Option, December 2011, Strike, Call $650, expires 11/25/11 " 0.0 973,097
usp 3 Crude Oil Option, December 2011, Strike, Put $120, expires 11/15/11 ) 0.0 1,032,507
usD 5143 REI Agro Ltd. Equity Option, August 2020, Strike, Call $0, expires 07/9/20 0.4 26,718,473
W&+ 7 3~ (Ri§RiE26,016,928M) 30,121,689
A A3 & & (1SR 1H7,029,360,939M) 86.9 ¥ 7,273,650,179
REHELZEBTIRERVZIOMOEE 13.1 1,096,660,486
HiaE 100.0% ¥ 8,370,310,665
HRA T3 0%
() ATy a3 RHEBA— b by THESATY S,
(") F7Y 3 YRHIEL00SL LTI S LTV A,
(™) A7 ¥ a3 YEHI50007 v ¥ = VTRHES TV A,
(1) EFI RIS
NEHEEERZN
HE WEIHEF HMETH REE TR BETE REBFHME (18) &
ARS Bank of America NA 2,650,000  03/01/2011 _USD (653.514) ¥ 300,559
ARS Citibank NA New York 2650000  03/01/2011  USD (657.813) (51.723)
ARS BNP Paribas SA 1796000  03/31/2011  USD (442.474) (56.140)
ARS BNP Paribas SA 3168000  04/14/2011  USD (781.258) (411,875)
ARS Citibank NA New York 367,000  04/25/2011  USD (779.282) (463,257)
ARS BNP Paribas SA 281185000  05/09/2011  USD (6.655.254) 16,724,230
ARS Bank of America NA 2,695,000 08/02/2011 usD (637,116) 156,403
ARS Bank of America NA 2111000 110212011  USD (495,540) (780.742)
ARS BNP Paribas SA 2112000  11/022011  USD (491,849) (460,290)
AUD Bank of America NA 100000  03/16/2011  USD (97,394) 338,277
AUD Deutsche Bank AG, London 4475000  03/16/2011  USD (4,349,253) 15,885,942
BRL Barclays Bank PLC 680,000  03/01/2011  USD (397.661) 974,880
BRL BNP Paribas SA 1945000  03/01/2011  USD (1,146,816) 2,019,031
BRL Morgan Stanley Co. Inc. 4595000  03/01/2011  USD (2,763.910) 296,099
BRL UBS Securities LLC 1970000  03/01/2011  USD (11169.834) 1,366,697
BRL Barclays Bank PLC 547.000  03/16/2011  USD (319.043) 772,787
BRL BNP Paribas SA 525000  03/16/2011  USD (310,918) 356,100
BRL Citibank NA New York 8500000  03/16/2011  USD (4,913.863) 15,601,707
BRL Citibank NA New York 810,000  03/16/2011  USD (481.856) 372,869
BRL Citibank NA New York 1506000  03/16/2011  USD (903,962) 32,307
BRL Citibank NA New York 505000  03/16/2011  USD (303.,842) (48.196)
BRL Citibank NA New York 255000  03/16/2011  USD (152,512) 50477
BRL HSBC Bank USA 957,000  03/16/2011  USD (571.002) 301,371
CAD Bank of America NA 530,000  03/16/2011  USD (529.391) 1,196,774
cLp Citibank NA New York 1,400,300,000  03/31/2011  USD (2,952,040) (283.414)
IDR Barclays Bank PLC 19665000000  03/31/2011  USD (2.217,024) 15,531
IDR JP Morgan Chase Bank 17235000000  03/31/2011  USD (1,952/532) (761.866)
MXN Citibank NA New York 24790000  03/16/2011  USD (2,031,201) 971,034
MXN Credit Suisse First Bank 11020000  03/16/2011  USD (909.613) (115,265)
MXN Goldman Sachs International 45680000  03/16/2011  USD (386,271) (46.845)
MXN Royal Bank of Canada 39,580,000 03/16/2011 usD (3,187,309) 6,116,961
NOK Chase Manhattan Bank 5750,000  03/16/2011  USD (959.693) 5219567
NOK Deutsche Bank AG, London 4,480,000 03/16/2011 usD (774,005) 1,913,383




HNEBBEEZY(RE)

NOK Deutsche Bank AG, London 5,750,000 03/16/2011 usD (951,987) ¥ 5851012
NOK Goldman Sachs International 1,510,000 03/16/2011 usb (258,347) 852,563
NOK UBS Securities LLC 520,000 03/16/2011 usbD (86,212) 519,330
NZD Credit Suisse First Bank 1,645,000 03/16/2011 usb (1,234,742) 68,046
PEN Citibank NA New York 3,790,000 03/16/2011 usb (1,348,275) 1,446,779
PEN Citibank NA New York 480,000 03/16/2011 usb (173,693) (57,265)
RuUB BNP Paribas SA 25,790,000 03/31/2011 usb (880,451 984,211
RUB Deutsche Bank AG, London 28,960,000 03/31/2011 usb (1,004,509 (192,258)
RUB Deutsche Bank AG, London 25,790,000 03/31/2011 usbD (880,430) 985,934
usb Bank of America NA 657,813 03/01/2011 ARS (2,650,000) 51,723
usb Barclays Bank PLC 409,023 03/01/2011 BRL (680,000) (43,819)
usbD BNP Paribas SA 1,169,925 03/01/2011 BRL (1,945,000) (125,335)
usD Citibank NA New York 657,405 03/01/2011 ARS (2,650,000) 18,291
usb Morgan Stanley Co. Inc. 2,607,832 03/01/2011 BRL (4,595,000) (13,086,213)
usD UBS Securities LLC 1,184,962 03/01/2011 BRL (1,970,000 (126,946)
usD Bank of America NA 543,685 03/16/2011 CAD (530,000) (25,573)
usD BNP Paribas SA 1,170,779 03/16/2011 MXN (14,520,000) (2,120,412)
usD Chase Manhattan Bank 247,328 03/16/2011 AUD (250,000, (631,247)
usb Citibank NA New York 169,140 03/16/2011 ZAR (1,150,000 345,552
usD Citibank NA New York 1,464,986 03/16/2011 PEN (4,065,000, (4,583)
usb Citibank NA New York 72,941 03/16/2011 PEN (205,000) (77,193)
usbD Citibank NA New York 123,797 03/16/2011 MXN (1,520,000 (120,711)
usb Citibank NA New York 3,758,922 03/16/2011 AUD (3,790,000 (7.274,216)
usD Citibank NA New York 1,740,086 03/16/2011 BRL (3,010,000 (5,524,840)
usD Citibank NA New York 127,819 03/16/2011 NOK (760,000, (610,165)
usD Citibank NA New York 257,244 03/16/2011 BRL (435,000, (325,638)
usD Credit Suisse First Bank 1,268,663 03/16/2011 NOK (7,110,000, 263,518
usoD Citibank NA New York 1,243,396 03/31/2011 CLP (593,100,000, (449,052)
usD BNP Paribas SA 3,492,503 05/09/2011 ARS (15,374,000, (20,402,800)
usD BNP Paribas SA 2,923,217 05/09/2011 ARS (12,811,000) (15,940,816)
usp Bank of America NA 1,455,485 11/02/2011 ARS (6,335,000) (239,894)
usD BNP Paribas SA 1,678,161 12/06/2011 ARS (7,300,000) 1,414,692
usop Bank of America NA 455,940 06/27/2012 ARS (2,111,000) 686,894
usD BNP Paribas SA 454,291 06/27/2012 ARS (2,112,000) 535,986
ZAR Bank of America NA 24,320,000 03/16/2011 usb (3,472,351 1,262,493
ZAR Barclays Bank PLC 2,850,000 03/16/2011 usp (409,850 (92,470)
ZAR Credit Suisse First Bank 670,000 03/16/2011 usD (92,716 276,113
ZAR Goldman Sachs International 2,580,000 03/16/2011 usD (352,956 1,396,677
-~ ¥ 17001741
FMRH
Kovar fRA EEoliE B KRB (18)
Short 11/2012 2 Brent Crude Future, December 2012 ¥ (633,887)
Long 05/2011 5 Brent Crude Future, June 2011 10,725,781
Long 04/2011 8 Brent Crude Future, May 2011 (255,269)
Long 05/2011 33 Corn Future, May 2011 9,725,884
Long 12/2011 43 Corn Future, December 2011 27,361,308
Long 12/2011 5 Cotton No. 2 Future, December 2011 9,735,844
Long 07/2011 6 Cotton No. 2 Future, July 2011 845,345
Long 04/2011 5 Gas Oil Future, (ICE) April 2011 2,197,648
Short 05/2011 2 Gasoline Future, June 2011 (1,465,128)
Long 04/2011 3 Gasoline Future, May 2011 (149,714)
Long 04/2011 1 Gold 100 oz. Future, April 2011 2,964,997
Long 12/2011 1 Gold 100 oz. Future, December 2011 (14,036)
Long 06/2011 6 Gold 100 oz. Future, June 2011 (160,250)
Long 0412011 1 Heating Oil Future, May 2011 (12,734)
Short 03/2011 2 ICE Natural Gas Future, April 2011 (183,345)
Short 07/2011 (2) ICE Natural Gas Future, August 2011 (224,541)
Short 11/2011 (4) ICE Natural Gas Future, December 2011 (1,434,340)
Short 06/2011 (3) ICE Natural Gas Future, July 2011 (219,176)
Short 10/2011 (5) ICE Natural Gas Future, November 2011 (1,130,429)
Short 09/2011 (4) ICE Natural Gas Future, October 2011 (319,889)
Short 08/2011 2) ICE Natural Gas Future, September 2011 (193,331)




MR (B &)

Long 04/2011 8 Lean Hogs Future, April 2011 ¥ 1,998,343
Long 06/2011 6 Lean Hogs Future, June 2011 (54,870)
Long 04/2011 7 Live Cattle Future, April 2011 1,138,511
Long 08/2011 2 Live Cattle Future, August 2011 (26,222)
Long 12/2011 2 Live Cattle Future, December 2011 107,315
Long 06/2011 13 Live Cattle Future, June 2011 4,293,918
Long 12/2011 8 LME Aluminum Future, December 2011 4,101,347
Long 12/2012 13 LME Aluminum Future, December 2012 5,118,489
Long 06/2011 10 LME Aluminum Future, June 2011 2,342,439
Long 12/2011 1 LME Copper Future, December 2011 6,551,503
Long 12/2012 2 LME Copper Future, December 2012 7,334,077
Long 03/2011 12 LME Copper Future, March 2011 25,874,134
Long 06/2011 8 LME Lead Future, June 2011 1,595,244
Long 06/2011 1 LME Nickel Future, June 2011 2,732,210
Long 06/2011 14 LME Zinc Future, June 2011 1,821,228
Long 11/2011 17 Mill Wheat Euro Future, November 2011 2,481,491
Long 03/2011 13 Natural Gas Future, April 2011 1,162,799
Long 11/2011 2 Natural Gas Future, December 2011 (255,668)
Long 12/2011 9 Natural Gas Future, January 2012 (80,536)
Long 05/2011 1 Natural Gas Future, June 2011 (971,212)
Short 09/2011 (4) Natural Gas Future, October 2011 103,251
Long 04/2011 1 Platinum Future, April 2011 582,798
Long 07/2011 1 Platinum Future, July 2011 4,081
Long 05/2011 4 Silver Future, May 2011 9,317,536
Long 05/2011 9 Soybean Future, May 2011 (1,883,731)
Long 11/2011 4 Soybean Future, November 2011 4,725,407
Long 06/2011 18 Sugar Future, July 2011 14,576,888
Long 04/2011 6 Sugar Future, May 2011 (360,322)
Long 07/2011 2 Wheat Future, July 2011 1,603,328
Short 07/2011 (4) Wheat Future, July 2011 (1,225,569)
Long 05/2011 13 Wheat Future, May 2011 (2,227,777)
Long 05/2011 16 Wheat Future, May 2011 (1,170,330)
Long 03/2011 17 WTI Crude Future, April 2011 11,220,124
Long 11/2011 6 WTI Crude Future, December 2011 5,106,812
Long 11/2012 6 WTI Crude Future, December 2012 3,907,033
Long 05/2011 23 WTI Crude Future, June 2011 19,880,921
¥ 188,585,728
FEA T av
i 1A% i) 2 TLI7L4 Bl
Put - Corn Future Option, December 2011 (***) 500 11/25/2011 4 ¥ (490,674) ¥ (436,357)
Put - Crude Oil Future Option, August 2011 (**) 60 05/17/2011 5 (1,141,950) (8,194)
Put - Crude Oil Option, August 2011 (**) 70 07/15/2011 3 (149,555) (95.876)
Put - Gold Future Option, December 2011 (****) 1,200 11/22/2011 1 (311,241) (154,876)
Call - Corn Future Option, December 2011 (***) 800 11/25/2011 4 (359,482) (413.822)
Call - Crude Oil Future Option, December 2011 (**) 100 11/15/2011 3 (1,730,948) (2,655,018)
Call - Crude Oil Future Option, December 2011 (**) 150 11/15/2011 8 (490,110) (336,794)
Call - Crude Oil Future Option, June 2011 (**) 100 05/17/2011 2 (539,251) (947,284)
Call - LME Copper Option, June 2011 (*) 9,000 06/01/2011 ! (652,320) (2,315,039)
Call - Natural Gas Option, October 2011 (**) 7.50 09/27/2011 7 (2.248,467) (97.515)
¥ (8,11 ¥ (7,460,775
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1,085,275 CLICP Index Fixed, 2.89% Deutsche Bank CLP
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BRI
IR ¥ 217,098,855
P M ICA (I BOIUBL 6, 311, 3324 B 2) 22,349,929
AR 239,448,784
A
TR 77,671,638
A RO A 39,670,095
R 3,818,850
Z oMo 1,617,185
Z AL 1,026,812
PR 123,804,580
FlEaegilEns 115,644,204
FEBLFIE
BB AR 113,411,691
2Ty T 23,836,738
Fit/Ed ] 396,931,949
e 9,806,293
SIS O 2 AR e 2244 231,513,853
KPR 775,500,524
RFEBLIRHM ($8) 42 0 E B4
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ATy TR (13,918,053)
R/E S ] 132,239,242
AT a v (2,363,901)
SIS | B O 2 e 22 12,591,366
RIEBLTAN 4% DR T B 481,766,758
B AR FE BRI 1,257,267,282
T A &2 U % 0% o O REE N ¥ 1,372,911,486
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