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A 5,568,339,308
(- 1.649,141,831)
(& 7,217,481,139)
A 20,380,251,032
A 382,170,265
A 20,762,421,297
A 5,568,339,308
(- 1,649,141,831)
(A7,217,481,139)

1,413,124,101
A 16,607,206,090

A 14,633,944,615
A 5,449,612, 156
(- 1,601,144,412)
(2 7,050,756,568)
A 20,471,120,123
A 369,674,651
A 20,840,794,774
A 5,449,612,156
(- 1,601,144,412)
(& 7,050,756,568)

1,406,353,597
2 16,797,536,215

A 14,792,844 ,915
A 5,312,960,510
( 1,549,783,665)
(& 6,862,74,175)
A20,320,518,494
A 356,640,816
A 20,677,159,310
A 5,312,960,510
( 1,549,783,665)
(A 6,862,74,175)

1,396,938,847
A 16,761,137,647

A\ 14,930,546, 144
A 5,228,020,128
(- 1,515,254,428)
(A 6,743,274,556)
A 21,221,792,177
A 347,687,331
A 21,575,479,508
A 05,228,020,128
(- 1,515,254,428)
(A 6,743,274,556)

1,402,313,956
A 17,749,773, 336

A 15,889,778,964
A 5,138,033,955
(- 1,480,49,334)
(£ 6,618,483,289)
A 22,090,308,904
A 338,860,823
A 22,429,169,727
A 5,138,033,955
(- 1,480,449,334)
(2 6,618,483,289)

1,411,263,229
2 18,702,399, 001

A 16,548,275, 568
2 4,979,018,078
(- 1,424,772,365)
(£ 6,403,790,443)
2 21,506,609, 055
A 325,231,074
2 21,831,840,129
A 4,979,018,078
(- 1,424,772,365)
(2 6,403,790,443)

1,398,649,624
A 18,251,471,675

() g RR O (B) HMEESF T EEHE I AW ROIR AL b DEEAT T,
() #HAE ORI O T (C) FEREHMF I I E LM I 5 2 HABLEMLHZ FOTERL TV E T,
() HFEORAOT T (F) BIERZERE L & 2013, FitOBIMBEDRE, BINFER Lifin 57k % 2% L2245 2 v

ES 8
() 73 AL O RSB AT (20114 4 A21 H~20114E10 320 H) (3L T 0 ) T3

H H 20114F 4 H21H~ | 20114E 5 21 H ~ [ 20114E 6 H21H~ | 20114F 7 H21 H~ | 20114 8 J23H ~ | 20114 9 JJ21H ~
) 20114F 5 H20H | 20114F 6 JJ20H | 20114F 7 H20H | 20114F 8 JJ22H  |20114F 9 JJ20H | 20114F10H20H

a. ALY SE A (RE R %) 427,787,330H 414,999,668 401,898,563H] 392,490,870 387,070,728 373,248,033H]
b . AR (R, - REAHEHT) 0r org or or or or
¢ fEREHIRIZE B 2 WLaik il 4 4 1,649,141,8311 | 1,601,144 ,412H |1,549,783,665H [1,515,254,4281 |1,480,449,334H |1.424,772,365H
d. EEERKICE D 2 o FL i fife 745 | 1,367,507,0361 | 1,361,028,580M |1,351,681,100F [1,357,510,417F9 |1,363,053,324M |1,350,632,665
e SR G (a + b+ ¢ +d) [3,444,436,1971 |3,377,172,6601 | 3,303,363,3281) |3.265,255,7151 |3,230,573,386" |3,148,653,063
. orRCR R (1 0172 0) 721H 730 740M 7511 76211 774M
g s 382,170,265 369,674,651 356,640,816 347,687,331 338,860,823 325,231,074
h. e (1 514 7:0) 801 80 8014 801 801 8014
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5 FERFT O THER U CRHE LA L ThE S,

OS5

. WREE >V T
20114FE 4 H21H2*520114E10H20H £ TOMBNCE W2 LT L FHETIZ TS WE A,
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PIMCONS2-4IN-YVThLIY-I\M4UNLT7IRI(JPY)

SR EF MM o116 A30aHE)

TE Ll
(A : F) (B4 : F)
A—ZrFUT 7.9%

HEF 7.9%

Suncorp-Metway Ltd.

1.778% due 07/16/2012 § 19500 _$ 19,802
F-2 S UTEEH 19,802
(BRZ AT $19,769)

V7 AE14.2%

Brazil Notas do Tesouro Nacional Series F

10.000% due 01/01/2012 BRL 26,835 16,977

10.000% due 01/01/2013 12,846 7,946

10.000% due 01/01/2014 13,491 8,176

10.000% due 01/01/2017 4,100 2,380
TV IAE 35479

(RZ i $33,663)

AV B 1.2%
Nroa—-EHE1.2%
Petroleum Export Ill Ltd.

3.747% due 04108/2013 § 2805 2,888
A HBAR 2,888
(IRF /i $2,905)

HEF 1.3%

Banco Santander Chile

1.624% due 04/20/2012 3,250 3,263
FUAE 3253
(RF AT $3,250)

TIVHILINRIL 0.1%

HIE% 0.1%

AES El Salvador Trust

6.750% due 02/01/2016 300 308
TIVHILINRIVEET 306
(R{Z i $268)
1> K 0.1%

#HEE 0.1%

ICICI Bank Ltd.

2.008% due 02/24/2014 300 298
1> FEE 298
(B3 i $300)

‘

b4 27 1.8%
VT E1.8%
Indonesia Government International Bond

9.500% due 07/15/2031 IDR 1,780,000 bl

10.000% due 02/15/2028 17,513,000 2,312

10.500% due 08/15/2030 11,799,000 1,597

10.500% due 07/15/2038 2,711,000 363
1 Fx>7a5 4,493
({31 $3,848)

&% 0.5%

Tengizchevroil Finance Co. SARL

8.124% due 11/15/2014 § 1001 1275
HY7 25 a5 _ 115
(BB $1,266)

A i
(AL : F) (B : F)
W22 TV 2.7%
HE%E 27%

Russian Agricultural Bank 0JSC Via RSHB Capital S.A.

8.700% due 03/17/2016 RUB 152000 §$ 5652

Telecom Italia Capital S.A.

0.886% due 07/18/2011 $ 1,200 1,200
NI TIV AR 6,852

(BRiZJEfH $6,679)
N>y O—ffiF 0.4%

Financeira Urbi S.A. de C.V.
3.245% due 12/16/2011 1,100 1,089

VTUE0.7%

Mexico Government International Bond

9.000% due 12/22/2011 MXN 255,000 22,220
9.000% due 12/20/2012 26,000 2,344
9.500% due 12/18/2014 23,280 2,214

26,778
A% 4% 21,861

(BR{3 R 1H $25,826)

%% 0.5%

Volkswagen International Finance NV

0.856% due 04/01/2014 $ 1,300 1,306
F5 545 1,306
(B3R AH $1,300)

VT E0.5%
Poland Government Bond
6.250% due 07/03/2012 1,100 1,159
K- FEE 1,159
(BZ AT $1,150)

#1%% 0.8%

Ras Laffan Liquefied Natural Gas Co. Ltd. Il

4.500% due 09/30/2012 1,900 1,986
ha—IVAEt 1,986
(BRiZ /R $1,968)

&% 1.8%
AK Transneft 0JSC Via TransCapitallnvest Ltd.

6.103% due 06/27/2012 1,800 1,879
Gazprom OAO Via RBS AG

9.625% due 03/01/2013 200 224

VTB Bank 0JSC Via VTB Capital S.A.

6.609% due 10/31/2012 2,200 2,330
oy 7R — ki

(B3R $4,348)

A i
(i F) (B F)

$EE 1.9%

HEE 1.9%

Export-lmport Bank of Korea

0.486% due 10/04/2011 $ 800§ 601
1.300% due 03/13/2012 1,800 1,800
5.500% due 10/17/2012 2,210 2,390
BEAE 4,791

(BRf5 i $4,768)

F21=Y70.9%
V7Y E0.9%

Banque Centrale de Tunisie S.A.

6.250% due 02/20/2013 EUR 200 302
7.375% due 04/25/2012 $ 1,960 2,044
Fa=IT7AR 2,346

(BRf5 R $2,319)

INEN
VT 0.5%

Turkey Government International Bond

0.000% due 11/16/2011 TRY 2,000 1,194
rLaBE 1194
(Rf5 1 $1,284)

KE 2.4%
% 2.4%

BP Capital Markets PLC

3.125% due 03/10/2012 $ 400 407
Santander UK PLC

1.730% due 08/28/2017 (i) EUR 500 672

Vodafone Group PLC

0.535% due 02/27/2012 $ 5,000 5,008
XEAE 6,085

(R{ZEffi $6,001)

HEF 19.1%

Anheuser-Busch InBev Worldwide, Inc.

3.000% due 10/15/2012 6,100 6,265
Bear Stearns Cos., LLC

0.471% due 08/15/2011 900 900
5.300% due 10/30/2015 100 110
6.950% due 08/10/2012 600 641
Countrywide Financial Corp.

5.800% due 06/07/2012 1,400 1,461
Eli Lilly & Co.

3.550% due 03/06/2012 190 194
General Electric Capital Corp.

0.247% due 12/21/2012 4,000 4,005
0.403% due 11/01/2012 1,300 1,301
0.424% due 06/01/2012 9,000 9,023
Hewlett-Packard Co.

0.364% due 03/01/2012 2,000 2,003
HSBC Finance Corp.

0.478% due 08/09/2011 2,900 2,901
0.597% due 09/14/2012 635 533
IBM Corp.

0.853% due 07/28/2011 5,900 5,903




A B TH Bl
(Bt - F) (i F) (B F) (e F)

JPMorgan Chase & Co. 3.968% due 07/01/2011 AR 2 % 0
0.372% due 06/25/2012 $ 3000 $ 3004 DnB NORBank ASA
1.776% due 09/26/2013 EUR 1,400 2,012 0.330% due 07/01/2011 EUR 84 122
Lehman Brothers Holdings, Inc. HSBC Bank
0.000% due 05/25/2010 (a) $ 2,700 709 0.010% due 07/01/2011 SGD 400 326
Merrill Lynch & Co., Inc. Nordea Bank AB
A B AT 2l 20 0.030% due 07/01/2011 s 4 410
Morgan Stanley 990
0.590% due 01/09/2014 700 683 S EEERAE 35,933
SLM Corp. (B3R $35,801)
5.375% due 05/15/2014 300 312 (f) 9
Southern Co. (R{ZRffi $38) 51
0.674% due 10/21/2011 300 300 BRAMEESAE 97.8% $ 245151
SSIF Nevada LP (BT $241,550)
0.981% due 04/14/2014 1,000 1,001 FBATa> (@) (0.0%) (93)
g n (FL 374 $152)
T g IokoRmRoRmmm e sm
' ! MIEE100.0% $ 250551
Verizon Communications, Inc. -
0.856% due 03/28/2014 1,300 1,313
Wachovia Bank N.A.
0.853% due 11/03/2014 500 492
47,851
KEBATHBEE 14.2%
Fannie Mae
0.686% due 06/25/2027 6,051 6,070
0.736% due 06/25/2027 5,514 5,637
Freddie Mac
0.202% due 08/05/2011 19,100 19,106
5.000% due 07/15/2014 -
11/15/2017 4,343 4,791
35,503
KEAE 83,354

(BR{5 FRfi $84,799)

FfEdh 14.3%

R E MRS 13.2%
YL — THBEEMEES 2.6%
1.857% due 08/02/2011 -

08/24/2011 (b) MYR 19,700 6,503
A% AR AR 10.6%
4.550% due 12/29/2011 MXN 320,060 26,616
KEMBEIEELS 0.0%
0.025% due 09/22/2011 (d) $ 2 2
33,145

REMRASIE 0.7%
Itau Unibanco S.A.

1.850% due 12/12/2011 1,800 1,798
EHAESE 0.4%

ANZ National Bank

0.103% due 07/01/2011 GBP 34 55
Brown Brothers Harriman & Co.

0.005% due 07/04/2011 HKD 78 10
0.010% due 07/01/2011 ¥ 261 3
0.231% due 07/04/2011 CAD 4 4




BEHAMFEA IR ZN S % 150 (SRR - S MABRE TR V)

TOREE I, EEEOSEHA NG A LR TR Ro o r — AR E IR TS,

(a) MATAGESR & BB IATIREIZ S % o
(b) 7 =R AIMEFII L — P2 KT,

(c)20114% 6 H30HBUE, BEEEAT v 7 - FUNT 4 THROIAY —FRIE AT v T\ AT v T ¥ a v RUSEL BNV T $2,2100 8L E240 1k &

LTHELARLA TS,

(d)20114F 6 H30HBUE, BT ORI SEMZAINZ DN T IR $26 0 A ifiFES Je OF STOBLEAMER L L TELARLR TV 5.

i) #8 A 2 KRBl
3-Month Euribor Interest Rate March Futures T 03/2012 7 $ 5
(e) 201156 A0RBREN R T v %S
2FRT T
EEHEFO ZEH£F| BATLIT 4 KRB
X / ZW A2FvIR ElE£F e BEIRF BETE B STIAER (R (48) %
BZIN BRL-COI-Compounded 11.490% 01/02/2012 ouB BRL 145,000 $ (228) 8 63 $ (29
BZN BRL-COI-Compounded 11.650% 01/02/2012 BCLY 24,600 435 (35) 470
BZN BRL-COI-Compounded 14.766% 01/02/2012 HSBC 45,200 3,012 364 2,648
EZN BRL-COI-Compounded 14.768% 01/02/2012 MLP 2,500 167 30 137
BZIN BRL-COI-Compounded 16.030% 01/02/2012 MSC 8,100 560 271 607
BZN BRL-COI-Compounded 13.720% 01/02/2017 MLP 21,800 1,064 87 977
BZN IBMEXID 8.450% 06/03/2019 BCLY MXN 200 1 0 1
$ 5,031 $ 482 § 4549
(f) 201146 ANARENEREF T a > &E -
&MRTv T ar
_ ZEjF| EBHEF O
G MEIH8F 1>Fy92Z Xih / 2R THERF] L] BETE  BERM i)
Call - OTC 1-Year Interest Rate Swap RBS 3-Month USD-LIBOR EZI 1.250% 04/30/2012 $ 9600 % 388 51
(8) 201146 AORREDTEF T a > &: -
&MRTv T ar
_ ZEBHET ZEEF D . _
Gl W5IHEF 1>TvI2R b/ BB TERF e BETLE TLITL4 i)
Call - OTC 5-Year Interest Rate Swap GSC 3-Month USD-LIBOR ZH 1.800% 09/12/2011 $ 8,300 $ 19 8 (7]
Put - OTC 5-Year Interest Rate Swap GSC 3-Month USD-LIBOR EZA 2.500% 09/12/2011 8,300 38 (29
Call - OTC 5-Year Interest Rate Swap RBS 3-Month USD-LIBOR A 1.800% 08/24/2011 8,000 15 (13)
Put - OTC 5-Year Interest Rate Swap RBS 3-Month USD-LIBOR BZiN 2.500% 08/24/201 8,000 33 (17)
Put - OTC 1-Year Interest Rate Swap RBS 3-Month USD-LIBOR BZiN 2.000% 04/30/2012 19,300 39 (11)
$ 1448 (87)
W5 ESEMENICRIF T ar
FH AT L] P4 TUVIT L4 Bl
Call - CBOT U.S. Treasury 5-Year Note August Futures $ 120.000 07/22/2011 13 $ 4 $ (3)
Put - CBOT U.S. Treasury 5-Year Note August Futures 118.000 07/22/2011 13 4 (31
$ 8 $ 6)




FEIA-N - ATV 3 RETy b - FT 23 BE]

ity BMETA (FIV) TLIT 4L

20104F 6 30 H 5% 0 $ 88,020 $ 654
Prbioe 26 78,410 250
Hp 0 (19,400} (38)
jiE RS 0 (96,190 (713)
i 0 0 0
20114F 6 JJ30 0 BUEFRE 26 $ 51,900 $ 162
(h) 20114 6 B30RRAE DS EHBZHIES -

FHTHN-Eh3 KRBT REBMEFE
R ER TEEE W5 IH8F iR RRBEFME (8 (8 #
H BRL 1,640 BCLY 07720118 50 $ 0 $ 50
5é 1,640 cm 07/2011 0 (26) (26)
i 15,565 BCLY 08/2011 158 0 158
5é 15,565 uBs 08/2011 0 (217} (217}
7t 15,565 BCLY 09/2011 0 (156) (156)
7é 7,040 JPM 09/2011 0 (197) (197}
i CAD 354 DuB 09/2011 7 0 7
£ 144 RBC 09/2011 3 0 3
5é cLp 241,375 BCLY 1012011 0 (8] 8)
H 12,461,500 cm 1012011 0 (289) (289)
i) 966,250 JPM 1012011 7 0 7
i) CNY 20,274 BCLY 11201 22 2) 2
i) 8,830 HSBC 17201 0 (4] (4)
H 20,591 JPM 1201 0 (8] (6)
i) 13,761 RBS 11201 10 0 10
H 10,512 BCLY 02/2012 0 (8] 6]
5é 21,800 cITl 02/2012 0 17y nn
" 1,009 GSC 0212012 1 0 1
i) 517 HSBC 02/2012 1 0 1
i) 428 DuB 09/2015 1 0 1
5é EUR 6 cIm 07/2011 0 0 0
5é 778 CSF8 07/2011 0 (6] 6]
5é 641 JPM 07/2011 0 (4) 4
5é 58 RBC 07/2011 0 (1 (1
5é 524 RBS 07/2011 0 (5] (5)
7é HKD 135 cIm 09/2011 0 0 0
5é HUF 438,935 BCLY 07/2011 0 91 81)
I 478,972 CITI 07/2011 3 17 (14)
" 3,421,784 JPM 07/2011 2,862 0 2,652
9é 120,206 JPM 07/2011 0 (55) (55)
i IDR 78,827,402 BCLY 07/2011 654 0 654
" 100,106,800 Cim 07/2011 865 0 865
i 9,725,400 CIm 07/2011 0 (80) (80)
9é 3,216,500 DUB 07/2011 0 (25) (26)
H 109,620,500 HSBC 07/2011 906 0 906
5é 33,175,980 HSBC 07/2011 0 (3301 (3301
¥ 10,064,000 JPM 07/2011 7 0 7
9é 9,224,500 JPM 07/2011 0 (72) 72
i 330,120,000 MSC 07/2011 0 (2,485) (2,485)
H 19,516,000 DuB 10/2011 148 0 148
i 41,200,275 RBS 10/2011 315 0 315
i 4,510,182 BOA 01/2012 16 0 16
H INR 1,612,363 CIml 08/2011 1428 0 1,428
i 15,636 HSBC 08/2011 2 0 2
9é 78,363 HSBC 08/2011 0 (20) (20)
9é 138,972 RBS 08/2011 0 (88) (88)
i ¥ 9,654 JPM 07/2011 4 0 4
5é 135,682 MSC 07/2011 0 (20) (20)
i 124,258 RBS 07/2011 3 0 3
i KRW 6,897,118 crm 08/2011 167 0 167
i 1,353,750 HSBC 08/2011 0 (16) (16)




SHEHERNES ()

FHTHN—Eh3 KRBT REEFEFE
#wE  #e TEEE 5 IH8F iR RERBFERE (8 (8 #
& MXN 12,203 BNP 0772011 $ 0 $ oy ¢ (40)
" 5320 cim 07/2011 22 0 2
9é 50,219 CIm 07/2011 0 (81) 81)
" 21,438 DuB 07/2011 88 0 88
" 4,958 HSBC 07/2011 15 0 15
It 145,621 HSBC 07/2011 0 (71171 (71171
" 176,334 MSC 07/2011 0 (205) (205)
& 21,567 cim 112011 0 (16) (16)
& 176,334 MSC 120m 186 0 186
" MYR 5200 BCLY 08/2011 38 0 38
" 10,020 cim 08/2011 il 0 n
& 6,948 DuB 08/2011 21 0 27
& 12,610 GSC 08/2011 38 0 38
H 2,854 HSBC 08/2011 18 0 18
" 1,700 JPM 08/2011 n 0 "
7 PEN 3,071 cIm 08/2011 0 (2] 21
9& 1,691 DUB 08/2011 0 (6] 6]
" 9,494 MSC 08/2011 8 0 8
& 4,841 MSC 08/2011 0 12) 12}
H PHP 279,613 cim 03/2012 19 0 19
7 PLN 2841 BCLY 08/2011 0 (67) (67)
& 2,801 BNP 08/2011 0 (16) (16)
" 4,165 cim 08/2011 81 0 81
9& 15,541 cim 08/2011 13 (51) (38)
" 94,127 [N 08/2011 1,690 0 1,590
7 RON 6,389 UBs 07/2011 0 (1861 (1861
" 26,770 BCLY 08/2011 m 0 m
7 11,866 BCLY 08/2011 0 (56) (56)
7 2,895 BNP 08/2011 10 0 10
H 73,710 CIm 08/2011 1,803 0 1,803
7 3,051 cIm 08/2011 0 (43) (43)
7 2,486 UBS 08/2011 9 0 9
H RUB 755,389 BCLY 07/2011 492 (10} 482
7 756,389 BCLY 07/2011 37 (79) (42)
H 157,930 BOA 07/2011 0 (31 31
7 157,930 BOA 07/2011 10 0 10
H 602,335 DUB 07/2011 0 (371 (371
7 602,335 DUB 07/2011 328 (5] 323
7 157,930 BOA 09/2011 0 (2] 21
H SGD 1,200 BCLY 09/2011 39 0 39
H 2,600 CIm 09/2011 85 0 85
H 800 DuB 09/2011 24 0 24
7 4,919 HSBC 09/2011 0 (25) (25)
H 2422 JPM 09/2011 7 0 7
H 2,100 RBS 09/2011 il 0 n
7 THB 126 JPM 07/2011 0 0 0
7 TRY 804 BNP 07/2011 7 0 7
7 1,293 CIm 07/2011 7 0 7
H 1,480 DuB 07/2011 0 (54) (54)
H 37,812 HSBC 07/2011 15 (514] (499)
H 1,604 JPM 07/2011 0 (57) (57)
7 38,798 JPM 07/2011 66 (2971 (231)
H 36,890 JPM 10/2011 211 0 217
H ZAR 36,893 BCLY 07/2011 82 (] 81
7 12,269 CIm 07/2011 0 (99) (99)
H 5326 DuB 07/2011 0 17 1
7 178,381 HSBC 07/2011 2 (513] (611)
H 161,837 JPM 07/2011 121 0 127
7 3,406 RBS 07/2011 0 (1 (1
H 173,633 HSBC 10/2011 499 0 499
$ 14,503 $ (75150 ¢ 6,988

18 —
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HFIY—=© LALTY LA2® LAn3® AEffE
F—=A+IVT
LA $ 0§ 19802 $ 0 5 19802
TIIN
V7Y ik 0 35,479 0 35,479
A= ik
Ny ya— Al 0 2,888 0 2,888
F
LA 0 3,253 0 3,253
IOVHLS ROV
LA 0 306 0 306
1K
LA 0 298 0 298
1Y FRYT
V7Y Ak 0 4,493 0 4,493
NYETAY ¥
LA 0 1275 0 1,275
NreyTNY
AT 0 6,852 0 6,852
A¥va
Ny = Al 0 0 1,089 1,089
V7Y Uk 0 26,778 0 26,778
E T4
AT 0 1,308 0 1,306
H=F v F
V7Y Uk 0 1,159 0 1,159
hy—n
AT 0 1,986 0 1,986
uyy
LTS 0 4,433 0 4,433
L]
A 0 4,791 0 4,191
Fa=IT
V7Y Ak 0 2,346 0 2,346
%=1
PEART 0 1,194 0 1,194
i
A 0 6,085 0 6,085
KIE
A 0 47,851 0 47,851
K BT A 0 35,503 0 35,503
SIS 8 0 9,317 26,616 35,933
Bt 7y a v 0 51 0 51
B HEES (B 0 217,448 21,705 245,151
2@MTUNT 1 TER"
B’E
SV 2 Br 32 0 14,503 0 14,603
B 5 4,800 0 4,845
5 19,343 0 19,348
A
HHE 22 0 (7,515) 0 17,515)
2 61 1378) 0 (384)
61 17,893 0 7,899)
SRTUNT 1T
RS $ ) § 11450 & 0§ 11449
A& $ 1) & 228896 § 27,705 § 256,600
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(8% : BAM)

BE TALE #HE FEEICED BEIE (%) il
HEEFITEES (4.3%)
[ERARE (4.3%)
B (4.3%)
International Bank for Reconstruction & Development

AUD 2,912,000 5.76% due 04/26/11 2.5 243,244,234

AUD 2,197,000 6.54% due 04/27/11 1.8 183,704,870
EfE&Et 426,949,104
ERRR A5 426,949,104
FEEFITEES & 7 (MBRAM417,973,721F) 426,949,104
TRHAR B MHRES (80.5%)
RIEMASREE (9.3%)
Royal Bank of Scotland

NOK 40,000,000 0% due 04/01/11 5.9 584,116,702
Societe Generale

EUR 3,000,000 0% due 03/01/11 3.4 339,485,109
HEMASREE &5 923,601,811
Y= w UN—/N— (71.2%)
BNP Paribas

DKK 85,000,000 0.65% due 03/31/11 © 13.0 1.289,399,639

NOK 35,000,000 2.21% due 03/10/11 * 5.2 511,757,680
DNB Nor Bank

NOK 40,000,000 2.00% due 03/01/11 5.9 585,188,069
Nordea Bank

NOK 25,000,000 2.40% due 04/28/11 3.7 364,339,405
Societe Generale

EUR 14,000,000 0.78% due 03/04/11 @ 16.0 1,584,160,924
Toyota Financial

AUD 12,000,000 4.90% due 04/28/11 @ 10.0 993,340,648
UBS AG London

NZD 28,000,000 3.23% due 04/18/11 @ 17.4 1,716,377,203
av— v IbR—/N—4aEt 7,044,563,568
FEEIR R A lEES & & (B R{H7, 935,540, 455F9) 7,968, 165,379
BEHMESHEE (RFRAMS,353,514,176M) 84.8 8,395,114,483
EfBEBATIHES LU IOMOEE 15.2 1,505,235,438
MEE 100.0% 9,900,349,921

WITRL — MIBABOMYH £ TOMEY Thb, ZOREHMEEREED - 7 =K > & LTHSh T2,

FEEv JPY HAM
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IV x— - 7u—%

NZD Za—=Y=7YF-Fn
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RFEBIEFAl 2 O AL By A
FPLB L ORISR

BERAYSEL ZMEAEOMRIHE

=T 7>K

(HAZ : HARM)

372,034,378

372,034,378

29,517,325
14,822,883
3,533,901
1,407,835
363.621

49,645,565

322,388,813

1,308,508, 764)
48,307,242

1,260,201,522)

950,590,708
109, 696,297)

840,894,411

419,307,111)

96,918,298)
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