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PIMCONI2-4IN-YVIHLIY-I\M4UNLT7IRI(JPY)

SHEAEEDBEM 01056 A30RHEE)

TEEH Ll
(8f7 : F) (B4 F)
F—ZALZ VT 4.5%

Suncorp-Metway Ltd.

1.803% due 07/16/2012 $ 19,500 _ ¢ 20,042
A—ZX S UTAEE 20,042
(BigRffi $20,025)

Brazil Letras do Tesouro Nacional

0.000% due 07/01/2010 BRL 48,000 27,184
Brazil Notas do Tesouro Nacional Series F

10.000% due 01/01/2012 528 285
10.000% due 01/01/2017 4,100 2,056
77T ek 29,525
(B3R AH $30,498)

Petroleum Export IIl Ltd.

4.037% due 04/08/2013 $ 4,525 45Mm
FA < EERE 4511
(B{FIRfE $4,525)

Banco Santander Chile

1.557% due 04/20/2012 3,250 3,250
FYU &G 3,250
(R7Z i $3,250)

Petroleum Export Ltd.

5.265% due 06/15/2011 1,915 1914
Petroleum Export Ltd. Il

6.340% due 06/20/2011 678 674
Iv7 Ak 2,588
(R{FE i $2,568)

BNP Paribas

0.787% due 03/24/2011 EUR 3,700 4522
France Telecom S.A.

7.750% due 03/01/2011 $ 900 939
75245 5,461
(RiFFR{E $6,024)

1> K227 0.8%

Indonesia Government International Bond

10.000% due 02/15/2028 IDR 17,513,000 2,037
10.500% due 08/15/2030 11,799,000 1415
10.500% due 07/15/2038 2,711,000 317
1> K2 T74a5 3,769
(R{Z i $3,623)

Telecom Italia Capital S.A.

0.824% due 02/01/2011 $ 1,500 1,487
0.914% due 07/18/2011 1,200 1,183
Wy TNy EE 2,670
(B3R 1T $2,687)

Mexico Government International Bond

9.000% due 12/22/2011 MXN 255,000 21,051
9.000% due 12/20/2012 26,000 2,189
Pemex Finance Ltd.

9.030% due 02/15/2011 $ 1,093 1110
*F T afE 24,350

(R{FER AT $24,659)

FTELH Ll
(847 F) (B4 F)

+5>240.0%

Telefonica Europe BV

7.750% due 09/15/2010 $ 37 _ 8 37
E 31
(ERf5 R fii $37)

/NF7 0.1%

AES El Salvador Trust

6.750% due 02/01/2016 300 282
NFV&EE 282
(R{ZRff $262)

HE—=IV0.1%

Qatar Petroleum

5.678% due 05/30/2011 333 340
ha—IvEE 340
(R{ZERffi $333)

BE0.1%

Export-Import Bank of Korea

0.754% due 10/04/2011 600 593
BEAE 593
(B{ZRff $591)

EE 1.3%

Bank of Scotland PLC

0.597% due 12/08/2010 400 399
BP Capital Markets PLC

3.125% due 03/10/2012 400 370
Vodafone Group PLC

0.816% due 02/27/2012 5,000 4,994
REAE 5,763
(R{ZEffi $5,668)

KE 47.9%

#HAEF 17.5%
Allied Waste N.A., Inc.

6.500% due 11/15/2010 100 102
Ally Financial, Inc.

7.250% due 03/02/2011 1,600 1,617
Anheuser-Busch InBev Worldwide, Inc.

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

0.568% due 01/31/2011 200 200
0.646% due 08/15/2011 900 901
0.704% due 07/19/2010 1,594 1,594
5.300% due 10/30/2015 100 108
6.950% due 08/10/2012 600 658
Caterpillar Financial Services Corp.

0.565% due 08/20/2010 1,850 1,861
0.853% due 08/06/2010 800 800
Countrywide Financial Corp.

5.800% due 06/07/2012 1,400 1,473
Credit Suisse USA, Inc.

0.726% due 03/02/2011 2,100 2,100
Daimler Finance N.A. LLC

5.875% due 03/15/2011 650 670
Dominion Resources, Inc.

4.750% due 12/15/2010 1,100 119
Dynegy Roseton

7.270% due 11/08/2010 13 13
Eli Lilly & Co.

3.550% due 03/06/2012 190 198

FTELH
(86 : F)
General Electric Capital Corp.
0.474% due 11/01/2012 $ 1,300
0.539% due 12/21/2012 4,000
0.708% due 06/01/2012 9,000
Goldman Sachs Group, Inc.
2.150% due 03/15/2012 9,000
Halliburton Co.
5.500% due 10/15/2010 50
Hewlett-Packard Co.
0.648% due 03/01/2012 2,000
HSBC Finance Corp.
0.584% due 08/09/2011 2,900
0.887% due 09/14/2012 535
IBM Corp.
0.804% due 07/28/2011 5,900
JPMorgan Chase & Co.
0.663% due 06/25/2012 3,000

0.992% due 09/26/2013 EUR 1,400
Kimberly-Clark Corp.

0.438% due 07/30/2010 $ 500
Lehman Brothers Holdings, Inc.

0.000% due 05/25/2010(a) 2,700
Merrill Lynch & Co., Inc.

0.516% due 07/25/2011 280
Morgan Stanley

0.545% due 01/09/2012 700
Roche Holdings, Inc.

2.497% due 02/25/2011 3,410
SLM Corp.

5.375% due 05/15/2014 300
Southern Co.

0.705% due 10/21/2011 300
1.165% due 08/20/2010 5,000
Sovereign Bancorp, Inc.

4.800% due 09/01/2010 1,200
Teva Pharmaceutical Finance IIl LLC
0.939% due 12/19/2011 2,500
UnitedHealth Group, Inc.

1.660% due 02/07/2011 1,696
Weyerhaeuser Co.

6.750% due 03/15/2012 2,900

KERAFHES 23.8%

Fannie Mae

0.847% due 06/25/2027 7,692
0.897% due 06/25/2027 701
Freddie Mac

0.204% due 02/01/2011 16,300
0.277% due 08/05/2011(d) 74,300
5.000% due 11/15/2017 1,633
KEMBHEEEH 6.6%

U.S. Treasury Notes

3.626% due 08/15/2019 28,200
KE&E

(BRE $216,142)

B
(84 ¢ F)

$ 1,267
4,016
9,052

9,219
51
2,003

2,875
519

5,941

2,983
1,659

500
540
278
681
3,464
275

301
5,006

1,207
2,508
1,705

3,134

78,940

7,625
6,956

16,299
74,331
1,720

106,931

29,824
215,695




TEEE Ll
(B : F) (B : F)

A= w b - X—/N— 8.0%

Fannie Mae
0.240% due 10/13/2010 $ 5000 § 4992
0.240% due 11/08/2010 20,000 19,963
Freddie Mac
0.250% due 10/13/2010 11,000 10,984

35,939
LAR®E] 12.7%

Bank of America Securities LLC

0.010% due 07/01/2010 21,000 21,000
(20104 6 FJ30H ffo US. Treasury Notes 0.875%

due 02/29/2012 (Refiiic LT $21,484)12 & D4R
ShTws, HOR LG $21,000TH5,)

Citigroup, Inc.

0.050% due 07/01/2010 36,000 36,000
(20104 6 H30H . US. Treasury Notes 1.750%

due 04/15/2013 (Hfiii= LT $36,757)12 & DR

T2 HOR Lt $36,000TH5.)

57,000
EHFER 0.1%
Brown Brothers Harriman & Co.
0.010% due 07/01/2010 ¥ 156 1
0.010% due 07/02/2010 HKD 8 10
0.085% due 07/01/2010 EUR 7 8
5.500% due 07/01/2010 1 1
HSBC Bank
0.088% due 07/01/2010 GBP 34 51
Nordea Bank Finland PLC
0.030% due 07/01/2010 $ 568 568
639
KRER 5 EHRESS 6.2%
0.207% due 12/02/2010 -
12/09/2010c) 28,000 21917
AR AEREE 121,555

(BRf5 /R ii $121,585,

8
BAREAT 97.9% $ 440,439
(ERf5 /i $442,530)

FEA T az (g) 0.3%) (1.187)
(FL 37 L $654)

ZOMDEERVE M (W) 2.4% 10,786
SR 100.0% S 450,038

BB AL I Z 3 5 TEad (S0 - 2B R TR LT

*ORME I, SO SRR MHEEA LR T RN E o r — AN E TR TV S,

(a) OB AIRAT S0

(b)20104: 6 H30HBUE, BEEAT v 7TV NT 4 THEDIAS =T 7 =AY M, AT v 7, AT v 7Y a v RUSHELERIZOWT, $13,22008
EARE LTHELARSR TS,

(0) 7 =R EMEFIL — P& #ET,

(d)20104F 6 H30HBUE. BAT O RIHFEWHRC DT, IHITHEAT 88D AT ML A AR L L THLARSR TV A,

i w8 s A 28 KRRBFFEIE
U.S. Treasury 10-Year Note September Futures Short 09/2010 10 $ (30)




(e) 20106 BIORHAEND RV v TEH%E

22TV T

ZWBEED  FIEBEED Xih(ZW) KRBT
20 E2 e MEBF  BETE HETE Bffi  BIATLIT A fifi
ZHGBEORE LA LT, ZHRGEEORETLAITY LT,
3-Month EUR-LIBOR %*50.299% 3-Month USD-LIBOR & %L \»
P AR I ey L BT 03/24/2011 JPM$ 5082 EUR 3700 % 550 s 551
(1) ZHGEE OMETCA L, R EB I ORETA & 2 S h b,

EHAFD ~ 4 B ik (FW) FEDF
XA B EHEHA>TFvI2R £F wiAE  MEHEF HETE Bl BIATLIT L fii (49) 3
EZIN BRL-CDI-Compounded 9.640% 01/03/2011 GSC BRL 16,900 $ e s 0 $ (16)
BZA BRL-CDI-Compounded 10.726% 01/02/2012 GSC 48,300 6 40 (34)
BZN BRL-CDI-Compounded 11.140% 01/02/2012 HSBC 12,400 60 13 47
BN BRL-CDI-Compounded 11.850% 01/02/2012 BCLY 24,800 264 (35) 289
BN BRL-CDI-Compounded 14.416% 01/02/2012 BCLY 54,400 2,340 (140) 2,480
BZA BRL-COI-Compounded 14.766% 01/02/2012 HSBC 45,200 2194 364 1,830
BZA BRL-COI-Compounded 14.766% 01/02/2012 JPM 26,000 1,261 35 1,228
BN BRL-CDI-Compounded 14.768% 01/02/2012 mLP 2,500 121 30 91
BN BRL-CDI-Compounded 16.030% 01/02/2012 MSC 8,100 425 (27) 452
BZA BRL-CDI-Compounded 13.720% 01/02/2017 MLP 21,800 81 87 694
2N IBMEXID 8.450% 06/03/2019 BCLY MXN 200 1 0 1

$ 7421 % 367 $ 7,060
(f) 20106 RIBRRENEEF T ai&E -
HERBEF T ar
B TTEAIAE wiE  BERA  RERf B
Put - OTC U.S. dollar versus South Korean won KRW 1,110.000 12/07/2010 § 1,620 $ 53 8
(g) 201046 A30HRENTEL 7> a > %&& ¢
&R2T YTV A
ZEEFIO
i BEHEF  EBMRAA Ty o2 X RR TERF WA BETE TLITA B
Call - OTC 10-Year Interest Rate Swap BOA 3-Month USD-LIBOR Receive 3.250% 08/31/2010 $ 5,100 $ 13§ 118
Put - OTC 10-Year Interest Rate Swap BOA 3-Month USD-LIBOR Pay 4.750% 08/31/2010 5,100 2 0
Call - OTC 10-Year Interest Rate Swap cm 3-Month USD-LIBOR Receive 3.250% 08/31/2010 6,800 44 187
Put - OTC 10-Year Interest Rate Swap cm 3-Month USD-LIBOR Pay 4.750% 08/31/2010 6,800 68 0
Call - OTC 10-Year Interest Rate Swap MSC 3-Month USD-LIBOR Receive 3.250% 10/29/2010 1,800 12 48
Put - OTC 10-Year Interest Rate Swap MSC 3-Month USD-LIBOR Pay 5.000% 10/28/2010 1,800 14 0
Call - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Receive 3.250% 08/31/2010 1,600 7 37
Call - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Receive 3.500% 08/31/2010 7,700 56 307
Put - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Pay 4.500% 08/31/2010 7,700 42 0
Put - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Pay 4.750% 08/31/2010 1,600 8 0
Put - OTC 5-Year Interest Rate Swap RBS 3-Month USD-LIBOR Pay 4.000% 12/01/2010 8,200 47 3
Call - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Receive 3.250% 01/24/2011 16,100 100 454
Put - OTC 10-Year Interest Rate Swap RBS 3-Month USD-LIBOR Pay 5.000% 01/24/2011 16,100 161 14
$ 508 ¢ 1,136
HERBF T a>
B T WE MERTEK TLITL B
Call - OTC U.S. dollar versus South Korean won KRW 1,275.000 12/07/2010 § 1620 $ 56 51




20105£6 B3R ICKR T LAEEDFTEI—I - T3 > ROT vy b - 72 3 VBB

2B BETE (KIV) TLIT7AL
20094 6 J130 H 5% 289 $ 107,000 $ 320
BBlocE 538 258,000 2,331
R (704) 0 (197)
i 9k (123) (276,980) (1,806)
1l 0 0 0
20104 6 J130H BUE 0 $ 88,020 $ 654

(h) 20104 6 A30BRAEDHE A BERZHNES

FHTHN-ENB KRB REBIEE
BE  ER TAEEE m51H8F iR KRB GA) G8) 3
H BRL 25,558 GSC 08/2010  $ 45 $ 0 $ 45
i 105 GSC 08/2010 0 (2] 21
H 888 HSBC 08/2010 0 1 [
5é 17,686 HSBC 08/2010 0 (335) (335)
i 6,756 MSC 08/2010 0 (108) (108}
H CLp 13,450 JPM 01/2011 0 (3 31
5 CNY 28,013 BCLY 1112010 0 81) 81)
i 78,507 BCLY 112010 9 0 94
¥ 45413 cim 1112010 0 (133) (133)
i 117,183 DuB 1112010 0 (3631 (3631
i 46,160 MSC 1112010 0 (163) (163)
i 21,800 BCLY 04/2011 8 0 8
i coP 39,640,000 BCLY 07/2010 0 (673] (673)
= 25,194,200 cim 07/2010 508 0 506
i 43,858,200 cim 07/2010 0 (673) (673)
= 47,500,229 DUB 07/2010 983 0 963
5é 54,461,160 DuB 07/2010 0 (1,029) (1,029)
i 203,841 JPM 07/2010 0 0 0
H 65,468,771 MSC 07/2010 1,359 0 1,359
H 203,841 JPM 1112010 0 0 0
= EUR 14,610 CIm 07/2010 0 (203} (203)
i 11,790 CIm 07/2010 283 0 283
i 1,350 CSFB 07/2010 185 0 155
i 1470 DUB 07/2010 34 0 34
i 831 UBsS 07/2010 n 0 "
5 14,143 CIm 08/2010 0 (131) (131}
i 14,610 CIm 08/2010 206 0 206
4 HKD 139 HSBC 07/2010 0 0 0
5 HUF 3,042,326 BCLY 07/2010 0 (1,711 (1,771)
i 248,402 BCLY 07/2010 169 0 169
5 2,124,434 DUB 07/2010 0 (2,5661 (2,5686)
i 83,336 DUB 07/2010 62 0 62
i 993,000 HSBC 07/2010 738 0 738
i 5,084,134 JPM 07/2010 0 (721) (721}
4 642,111 UBS 07/2010 0 (58) (58)
4 117,850 CIm 1012010 0 12) 12)
4 33,215 DUB 1012010 0 (2] (2]
H 5,084,134 JPM 1012010 688 0 688
H IDR 217,935,777 BCLY 10/2010 2,050 0 2,050
i 9,224,500 BOA 1012010 0 (51) (51)
i 60,769,202 CIm 1012010 13 (214) (201}
5 287,932,996 DUB 1012010 2,364 0 2,364
i 85,527,346 JPM 1012010 21 (57) (36)
i 66,303,305 MSC 1012010 0 (26) (26)
H 30,296,300 BCLY 11/2010 173 0 173
4 29,871,100 CIm 1112010 167 0 157
H 49,556,125 HSBC 11/2010 180 0 180
i 5,361,018 CIm 04/2011 0 0 0
4 INR 148,406 CIm 1112010 0 (23) (23)
4 131,106 HSBC 1112010 4 0 4
i 70,324 HSBC 1112010 0 (21 (2]
¥ 10,695 JPM 1112010 0 (3 (3
i 139 BCLY 03/2011 0 0 0

16 —



20105 6 A30 A MAEDHE R BELHZEE (i)

FHITHN—ENB RRBEHE REBMETE
e &R TEEE m5I8F WA RRBFME () (8) 3
7 INR 347 uBs 032011 § 0 $ 0 $ 0
" ¥ 9,654 BOA 07/2010 4 0 4
" KRW 3,739,384 BCLY 07/2010 6 (65) (59)
" 2,339,450 cm 07/2010 0 (36) (36)
" 2,713,848 DUB 07/2010 0 (69) (69)
" 817,920 HSBC 07/2010 0 (41} (41)
7 5,677,500 HSBC 07/2010 441 0 Eal
" 7,675,369 JPM 07/2010 0 (243) (243)
7 8,985,600 JPM 07/2010 455 0 455
H 2,254,502 MSC 07/2010 0 (63) (63)
7 6,042,774 MSC 07/2010 438 0 439
H 1,065,400 RBS 07/2010 0 (6] (6]
H 5,396,405 MSC 08/2010 0 a7 17
H 2,897,729 BCLY 1172010 0 (109) (108}
7 2,371,384 BCLY 1172010 29 (6) 2
" 367,150 BOA 1172010 0 (1aN] 1
" 3,211,249 CITl 11/2010 0 1371 (1371
7 2,339,450 CITI 11/2010 36 0 36
" 360,406 DUB 11/2010 0 (18] (16)
" 187,680 GSC 11/2010 0 71 71
" 1,695,623 HSBC 1172010 0 (147) (147}
" 1,538,358 JPM 11/2010 0 (85) (85)
" 713,682 MSC 11/2010 0 (38 (38)
7 1,065,400 RBS 11/2010 6 0 6
7 MXN 38,660 BCLY 09/2010 126 16) 120
7 139,867 CITI 09/2010 65 0 65
" 358,276 DUB 09/2010 1 (1,408) (1,407)
7 18,604 DUB 09/2010 69 0 69
7 36,006 GSC 09/2010 134 0 134
H 30,182 HSBC 09/2010 0 (63] (63)
7 258,650 HSBC 09/2010 475 0 475
H 394,627 JPM 09/2010 48 (199) (151)
H 302,398 MSC 09/2010 225 (115) 110
7 36,589 RBS 09/2010 136 0 136
7 100,615 UBsS 09/2010 270 0 270
H MYR 20,115 JPM 1012010 0 (50 (50)
7 3,868 JPM 10/2010 0 (20} (201
" PEN 812 JPM 10/2010 1 0 1
" PHP 1,875,600 HSBC 08/2010 0 (1,580) (1,580)
" 92,690 JPM 08/2010 18 0 18
" 150,056 MSC 08/2010 48 0 48
" 80,834 BCLY 1172010 0 (18] (16)
H 260,896 CITl 11/2010 0 (70} (70}
" 77,290 DUB 11/2010 0 (13) (13)
" PLN 263 CITl 08/2010 0 2] 12}
H 23,677 DUB 08/2010 0 (1,081) (1,081)
H 350 GSC 08/2010 0 (13) 13)
" 74,478 HSBC 08/2010 0 (1,743) (1,743)
9 63,925 HSBC 08/2010 2,552 0 2,562
" 70 JPM 08/2010 0 0 0
9t 18,780 MSC 08/2010 572 0 572
7 RON 3,892 BNP 08/2010 3 0 36
" 108,254 DuB 08/2010 0 (5,695) (5,895)
5 12,480 HSBC 08/2010 530 0 530
H 71,208 JPM 08/2010 0 (3,599) (3,599)
7 7,837 JPM 08/2010 389 0 389
7 2,841 UBs 08/2010 28 0 2
" SGD 6,047 BCLY 09/2010 16 0 18
" 4,002 CITl 09/2010 25 0 2%
H 566 DuB 09/2010 2 0 2
H 3,448 GSC 09/2010 20 0 20
" THB 7,740 HSBC 09/2010 0 (1) (1
" TRY 5210 GSC 07/2010 0 (163) (163}
9 85,733 HSBC 07/2010 850 (53) 797
" 81,184 JPM 07/2010 0 (840) (840)




20104 6 A 30HREDHEHELHES (HEE)

FHTHN-EhD
I

KRB REBEEFE
(8) (18) 2

(i) AEfmEE"

LR F&H W IHEF WA REBFFMEE
b TRY 3,020 Jem 07/2010 % 08 [T 91
B 2,359 UBs 07/2010 3 0 3
B 58,839 HSBC 1012010 0 1475) 1475)
B ZAR 349,571 BOLY 07/2010 869 (78) 791
5t 30,473 BOLY 07/2010 133 0 133
it 780 o 07/2010 0 3) 131
P 2,835 6SC 07/2010 0 3) 131
B 2,199 HSBC 07/2010 6 0 6
5 31,879 HSBC 07/2010 92 0 92
5t 309,748 Jom 07/2010 912 0 912
B 2,948 MSC 07/2010 0 17 17
by 309,748 Jom 1012010 0 1922) 1922)
$ 2350 8  (28817) & (8567

20105 6 A30BEF=D T 7 > FOEE - AFFHEOKRICHER L -1EHIC L 2 AEMEFHEOMBILLUTOEL ) TH S,

AEMERE
ERETIBICH B
FE— D% EFMEEHD OEES BEEfL
AR 155 BAITRE R E®R 201046 A0HEE SN
ER? #EsAT? (LAIVT) (LAW2) (LA 3) ATEffifE
F—2A+FUT $ 0 § 20,042 $ 0 § 20,042
75 IN 0 29,625 0 29,625
A¥ya 0 24,350 0 24,350
ES| LA 0 78,940 0 78,940
REBUFRE % 0 106,931 0 106,931
R BB S 0 29,824 0 29,824
S 0 121,656 0 121,555
ZotowE® 0 29,072 0 29272
0 440,439 0 440,439
SRTUNT 1 TR $ 130) $ 12,143) $ ] $ 12,173)
BE § 130) $ 438,206 § 0 $ 438,266
201046 B30RICKRTITBEEDNT 7> NICBL T, EEABAITRELER (LA 3) 2 AV EAEMEOREEEIUTOL
BUTH5.
20106 A30A
2009%F 6 LALBAD RaERaREE
R30H & RIRT 1 2H KREBFM (LANIW3H 2010666 B MEERCHEDR
ROHE 7 bR RBRAE () ROME 5M0) 0EBFAD  REIE () &
B\E? BEL17Y %E  MMAE  MENE° TLITa) (%) BH HIRER PRES  oHZHE"
I7 b § 758 $ 0 $ (154) ¢ 4 $ 1 $ 65 $ 1674) $ 0 $ 0
SR NT 4
itk $ 34 8 0 § [1] $ 0 ] 0 $ 320 ] 1634) $ 0 $ [1]
il $ 1132 ¢ 0 § ns4) ¢ 4 ] 1 $ 385 ] 11,368) ¢ 0 $ [1]
(1) =5 LWIHI BRI 2Lz o 2 L
(2) & BIZEFL WIS B AT iEER I 2 2 Bl O 2 L.
(3) ZNIEAMfEATHERE FE D 5 % A DI EAMF S D Z DS RTOH 7TV —DEFHZ2 2L, FEA MR O Z 0T XTOMBPYD A 7 T —DEEDHE
D% TFTHDbDET ),
(4) EET ) NT 4 TEIEWIRG ] AT v T, et 7Y 3 v ROGHE LRI E G,
(5) &@l7) /N7 4 TR OMMEARRL OMFEHFNIZ AT v TERFEREIFIC AT v TR OBUE SN L 2 OW RO T 50E L OO R EFHIET 572012
T X ZHT 2 EWSEENDL LN DD,
(6)  AGLBLEFl ($) 4E DR BYA L 20104 6 H 30 H BUE PRAT 5 2EA il GE 52 4% 2 RIZBLREAN () 2 0 MA B & oM ozR S lhiciF sz 7y 73

MIRD TV IT AL LN DS,




(j) 201056 BI0BREDT U /3T « TN A EMIE "
T, 77 FHASBRICBRELETUNT A TERICPDPDBIVRY - TV AR v —2EHLI-HDTH D,

BiE - AEMEELOTUNT « TERKOAESM{E (201046 A30HHRT) -

Ay VERELTRHESATOEVTFUNF 1T

b £ SHEBEZH ILTVMEH IVAT(4EE ZO/ROEH At
HE $ 0 $ 8 $ 0 $ 0 $ 0 8
FEATMGE SR (i) (FUEA 72 3 ) 0 20,350 0 0 0 20,350
BV B R B R4 7,110 551 0 0 0 7,661
AT TEHNAR B KB $ 7,110 $ 20,909 $ 0 $ 0 $ 0 28,019
aff $ (1,136) $ (51} $ 0 $ 0 $ 0 (1,187)
FERE 7Y 3 Yk 0 0 0 0 0 0
FALEB RS A 0 (28,917) 0 0 0 (28,917)
HHE 25 BN AR B R FEBLEPA R (60) 0 0 0 0 (60)
ATy THENNR B REBEF § (1,186) $ (28,968 $ 0 $ 0 $ 0 (30,154)
BRAEBICHTE2TYNT « TERKOFE (20106 A0BICKRT LAEE) :
ANy VESRELTRESATOWAVWTUNT 4T

_ SHERS JLIv bk I9A4F41 ZOMhD
bl 27122 z #H = # 2 # z &t
FERAOHRELTB#S LT VAT 1 TICHRBRBFE $ (m 0 $ 0 $ 0 0 $ (m
PEEATMAE SR 2 4% 5 FEBUE () (A 7 5 ) 3,944 122) 0 0 0 3,802
FemBR, A T a YRR v THRIARS (%) 0 95,753 0 0 0 95,753
BV 2 B\ 2R B FEBLRAILE $ 3,933 95,631 $ 0 $ 0 0 § 99,564
FEADKERELTRBENETUNT 1 TILHZRRRHEEOLDHE $ 2 (45) § 0 $ 0 0 $ (43)
PEHATMAESF V2 4% 5 RIEBLREAN () 2 OMZBYH (HEA 7> 2 ¥) (272) 557 0 0 0 285
SRRy GeHE 7Y 3 Y ROTR T v TR D RFEBLRi () 20 ML 0 (63,101 0 0 0 (63,101}
BV 2 B VAR B R IEBLETA () O WA B A $ (270) (62,588) ¢ 0 $ 0 0 §  (62,859)
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SEBEEE (BAAR)

20104 6 A30H % TOFREAREFE U XFHEEE

(BAHAL - TRV

PREIRE

SR L (LR B R 1) $ 11,756

Z OIS 1

PRsAE 11,757

EH :

JEF R - J(JPY) 1,488

BZ/NVIEN 56

wMER 1,544

AP 10,213

FHROKRERMFIE (BK) :

BB AT MR 2 4R B SRS (FH2%) 6,111

TR, oA TV 3 YRR T v TR D EBLRAIRE GRK) 3,822

A4 2B ID 1L AR B SEBLRIAIZE ($H2) 94,967

PEBAMGES VAR 2 RIZBLFEAN ($5) O #iZ B) 4] ( 1.040)
SR, TR T Y 5 YRR T v SRS R FEBLE () 25 oM ZE B4 285

SVEREEC OB - FUE OIS X 2 RIEHFEAN GR) D4 B4 ( 53,149)
MiAI2E 50,996

ERAYSEL ZMBEEOMEMNE $ 61,209

Y R B $ 67
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S AEE DB (20102 2 A28R5%)

MEECHDS (847 : AAMA)
TEEE BE & (%) B (F3)

A1t (20.8%)
F—=ZrF)T(3.7%)
$R1T(3.7%)

4,691,000 AUD General Electric Capital Australia Funding Pty Ltd., 5.75% DUE 08/11/10 1.7 ¥ 373,850,838
5,350,000 AUD General Electric Capital Australia Funding Pty Ltd., 7.25% DUE 10/29/10 2.0 430,284,198
F—Z 5 UTAE 804,135,036
K1Y (11.8%)
$R1T (10.6%)
71,170,000 NOK Kreditanstalt fuer Wiederaufbau, 4.75% DUE 03/30/10 49 1,072,384,610
85,000,000 NOK Kreditanstalt fuer Wiederaufbau, 1.92% DUE 05/07/10 5.7 1,278,012,338
2,350,396,948
AfE(1.2%)
17,860,000 NOK State of North Rhine-Westphalia, 3.50% DUE 03/11/10 1.2 268,640,104
N ~ 2,619,037,052
4524 (2.9%)
$R1T (2.9%)
41,820,000 NOK Rabobank Nederland NV, 3.25% DUE 03/01/10 2.9 628,773,434
[ (2.4%)
$RIT (2.4%)
6,500,000 AUD Royal Bank of Canada/London, 4.20% DUE 04/01/10 2.4 517,080,100
DHBESE (ZEE4, 776,660, 848M) _ 4,569,025622
EHE AR (69.9%)
F—Zr5U7T(9.0%)
$R1T(9.0%)
25,000,000 AUD Bank of Tokyo, 0% DUE 04/23/10 9.0 1,977,825,523
FY—7(24.5%)
$R1T (24.5%)
43,000,000 NOK Danske Bank A/S, 0% DUE 06/01/10 2.9 642,998,522
19,000,000 DKK Jyske Bank A/S, 0% DUE 03/09/10 1.4 309,531,437
90,000,000 DKK Jyske Bank A/S, 0% DUE 03/22/10 6.7 1,465,630,720
29,000,000 DKK Nykredit Bank A/S, 0% DUE 03/10/10 2.2 472,462,454
40,000,000 NzZD Nykredit Bank A/S, 0% DUE 03/11/10 113 2,480,312,184
Frv—vast 5,370,935,317

772 2Z(14.6%)
SR1T (14.6%)

14,000,000 EUR Societe Generale, 0% DUE 03/15/10 7.7 1,697,586,045
12,500,000 EUR Societe Generale, 0% DUE 04/08/10 6.9 1,515,334,008
770 AEE 3,212,920,053

TAZZ> K (3.8%)
AfiE(3.8%)
2,000,000,000 ISK Iceland Rikisbref, 0% DUE 03/15/10 3.8 833,716,778

W TIY (10.4%)
$R1T (10.4%)

80,000,000 DKK BGL BNP Paribas, 0% DUE 03/25/10 5.9 1,302,919,124
60,000,000 DKK BGL BNP Paribas, 0% DUE 03/31/10 4.5 977,073,775
Wy TV EE 2,279,992,899




FREICEDD (841 - AAM)
TAEH BE El& (%) Bl (F3)
HEH (7.6%)
$RAT (7.6%)
27,000,000 NzD UBS AG London, 0% DUE 03/19/10 7.6 1,673,228,872
EHHE A& A S (RIFETE16,049,974,617F) 15,348,619,442
BEAE (T & h-IFEM20,826,635,465M) 90.7% 19,917,645,064
BfifEEBBT 2HERVZOMBORE 9.3% 2,038,672,238
WMRE 100.0% 21,956,317,302
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795,554,139
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1,047,363

91,063,836

704,490,253
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