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China Construction Bank ‘H’ 18,057,000 14,682,190 2.88
China Life Insurance ‘H' 2,688,000 11,943,342 2.34
China Petroleum & Chemical ‘H' 14,344,000 11,677,302 2.29
China Mobile (Hong Kong) (2) 1,141,000 11,440,382 2.24
Ping An Insurance Group ‘H’ 1,198,500 9,903,750 1.94
Industrial & Commercial Bank of China ‘H’ 13,348,000 9,792,437 1.92
Shanghai Industrial Holdings (Hong Kong) (2) 1,870,000 7,470,273 1.46
China Resources Power Holdings
(Hong Kong) (2) 2,970,200 6,764,056 1.33
GOME Electrical Appliances Holdings
(Bermuda) (2) 21,986,949 6,702,772 1.31
Belle International Holdings (Cayman Islands) (2) 4,527,000 6,478,923 1.27
China Unicom (Hong Kong) (2) 4,768,000 6,445,534 1.26
Bank of China ‘H' 11,802,000 6,005,912 1.18
China Telecom 12,268,000 5,908,534 1.16
China Pacific Insurance Group ‘H’ 1,459,800 5,830,965 1.14
China Coal Energy ‘H' 4,161,000 5,265,393 1.03
Beijing Enterprises Holdings (Hong Kong) (2) 744,500 4,871,853 0.95
Dongfeng Motor Group ‘H’ 4,118,000 4,839,822 0.95
China Citic Bank ‘H' 7,053,000 4,511,868 0.88
Want Want China Holdings (Cayman Islands) (2) 4,366,000 3,695,456 0.72
China Oilfield Services ‘H’' 2,738,000 3,231,107 0.63
Fushan International Energy Group
(Hong Kong) (2) 4,982,000 2,835,184 0.56
Sino-Ocean Land Holdings (Hong Kong) (2) 3,695,500 2,685,155 0.53
China Dongxiang Group (Cayman Islands) (2) 3,982,500 2,678,207 0.52
Sany Heavy Equipment International Holdings
(Cayman Islands) (2) 2,377,000 2,658,310 0.52
China Overseas Land & Investment
(Hong Kong) (2) 1,303,456 2,452,383 0.48
PetroChina ‘H' 2,134,000 2,398,967 0.47
Hengan International Group (Cayman Islands) (2) 280,000 2,281,164 0.45
China Zhongwang Holdings (Cayman Islands) (2) 3,462,800 2,215,731 0.43
Tsingtao Brewery ‘H' 396,000 1,864,906 0.37
Tencent Holdings (Cayman Islands) (2) 20,900 349,391 0.07
hElRREt 33.28
B3]

Samsung Electronics 29,659 18,785,878 3.68
LG Chem 29,311 7,406,011 1.45
Shinhan Financial Group 191,931 7,169,468 1.40
Kia Motors 215,424 5,764,833 1.13
Woongjin Coway 158,524 5,333,033 1.04
ocl 26,104 5,318,724 1.04
Shinsegae 11,555 5,014,822 0.98
LG Display 148,448 4,965,319 0.97
SK C&C 61,799 4,238,666 0.83
Hyundai Motor 35,214 4,152,602 0.81
Hyundai Mobis 24,002 4,056,092 0.79
Hyundai Engineering & Construction 82,139 3,805,572 0.75
Cheil Industries 47,329 3,656,346 0.72
NHN 24,076 3,608,935 0.71
Samsung Electronics Pfd 8,046 3,451,391 0.68
KT 89,840 3,316,224 0.65
Amorepacific 3,748 3,193,870 0.63
Cheil Worldwide 279,495 2,939,384 0.58
POSCO 7,105 2,712,375 0.53
Hynix Semiconductor 118,600 2,430,999 0.48
Samsung Life Insurance 27,090 2,295,481 0.45
Woori Finance Holdings 179,690 2,146,369 0.42
Samsung Fire & Marine Insurance 10,720 1,711,452 0.34
KB Financial Group 43,346 1,678,552 0.33
KT ADR 53,400 1,015,668 0.20
LG Display ADR 47,000 780,200 0.15
SSCP 121,879 727,989 0.14

FAERAERT 21.88
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Hon Hai Precision Industry 3,009,157 10,687,746 2.09
Taiwan Semiconductor Manufacturing 5,322,362 10,027,990 1.97
Cathay Financial Holding 3,934,800 5,890,051 1.15
AU Optronics 5,849,940 5,248,967 1.03
Fubon Financial Holding 3,848,000 4,327,651 0.85
Uni-President Enterprises 3,661,000 4,051,876 0.79
Acer 1,677,054 3,928,962 0.77
China Steel 3,905,000 3,624,777 0.71
Wistron 2,177,405 3,228,969 0.63
Taiwan Fertilizer 1,016,000 2,690,500 0.53
Lite-On Technology 1,978,000 2,182,534 0.43
Yuanta Financial Holding 3,725,000 2,008,098 0.39
HTC 145,665 1,946,148 0.38
Asustek Computer 259,750 1,938,216 0.38
Siliconware Precision Industries 1,261,000 1,373,114 0.27
MediaTek 46,176 649,463 0.13
BB 12.50
Enfe
PT Astra International 1,916,000 10,218,410 2.00
Bank Rakyat Indonesia 5,583,500 5,733,728 1.12
PT Telekomunikasi Indonesia 6,537,000 5,558,829 1.09
PT Bank Central Asia 8,105,500 5,325,336 1.04
Kalbe Farma 17,368,000 4,027,555 0.79
Bumi Serpong Damai 48,621,000 3,865,559 0.76
Golden Agri-Resources (Mauritius) (2) 8,381,000 3,175,683 0.62
Indofood Agri Resources (Singapore) (2) 1,926,000 2,918,465 0.57
PT Bumi Resources 13,599,000 2,822,708 0.55
PT Indofood Sukses Makmur 5,887,000 2,697,822 0.53
Straits Asia Resources (Singapore) (2) 1,390,000 1,987,424 0.39
PT Perusahaan Gas Negara 4,603,000 1,969,573 0.39
PT Indosat 3,279,500 1,790,881 0.35
ENfE#8st 10.20
]
Wharf Holdings 1,442,749 7,056,941 1.38
BOC Hong Kong Holdings 2,301,000 5,273,155 1.03
Li & Fung (Bermuda) (2) 988,000 4,454,314 0.87
New World Development 2,615,800 4,282,828 0.84
Kerry Properties (Bermuda) (2) 976,570 4,260,154 0.84
Hong Kong Exchanges & Clearing 244,100 3,839,546 0.75
Hutchison Whampoa 566,000 3,508,189 0.69
Lifestyle International Holdings
(Cayman Islands) (2) 1,733,500 3,380,780 0.66
Cheung Kong Holdings 279,000 3,233,976 0.64
Hong Kong Land Holdings (Bermuda) (2) 598,000 2,975,669 0.58
Hong Kong & China Gas 1,122,200 2,785,271 0.55
CLP Holdings 226,000 1,637,723 0.32
Cheung Kong Infrastructure Holdings (Bermuda) (2) 415,000 1,541,569 0.30
Hang Seng Bank 109,500 1,470,175 0.29
Shun Tak Holdings 2,270,000 1,184,027 0.23
EBME 9.97
F gz
DBS Group Holdings 585,500 5,729,269 1.12
Oversea-Chinese Banking 715,300 4,537,979 0.89
United Overseas Bank 254,000 3,564,278 0.70
Keppel 449,000 2,732,499 0.53
CapitaLand 864,000 2,224,400 0.44
Singapore Exchange 412,000 2,179,096 0.43
SembCorp Industries 732,000 2,135,832 0.42
K-Green Trust ‘Unit’ 92,600 69,604 0.01
Fonigiast 4.54

HPEE
wa HEE miE Batt
=E
Banpu (Foreign) Regd 207,621 3,896,713 0.76
Total Access Communication ‘NVDR’ 1,457,000 1,648,590 0.32
Siam Commercial Bank (Foreign) 647,200 1,621,993 0.32
Bangkok Bank Public ‘NVDR' (1) 400,500 1,540,680 0.30
Kasikornbank (Foreign) 454,800 1,329,723 0.26
Banpu ‘NVDR' 8,179 152,498 0.03
Total Access Communication 71,300 82,472 0.02
REMRE 2.01
FBSIRPEEE
CIMB Group Holdings 2,595,100 5,607,795 1.10
AMMB Holdings 983,300 1,514,032 0.29
UM 848,820 1,288,804 0.25
1M Wts exp. 24/10/2010 84,882 28,827 0.01
BRAALn AT 1.65
SEEE
Ayala 420,930 2,948,591 0.58
Metro Pacific Investments 20,822,000 1,231,664 0.24
SEERERRET 0.82
B
Esprit Holdings (Bermuda) (2) 702,480 3,818,851 0.75
EEREt 0.75
WEEHEE 498,223,066 97.60
HitEERERE 12,244,776 2.40
FEEMERE 510,467,842 100.00

(1) ZEFHLUATEETH - RUBHRESHNMEE 2() ©
(2) FERAWBRRFZ B A EMEK -
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Sun Hung Kai Properties 5,041,351 69,379,941 10.24
Hong Kong Land Holdings (Bermuda) (2) 6,569,000 32,687,580 4.82
Kerry Properties (Bermuda) (2) 7,083,213 30,899,554 4.56
Hang Lung Properties 7,311,000 28,247,010 4.17
Wharf Holdings 4,825,000 23,600,598 3.48
Henderson Land Development 3,126,707 18,429,400 2.72
Hysan Development 4,704,134 13,382,510 1.97
EEWRE 31.96
Bx

Mitsubishi Estate 4,204,000 58,924,027 8.69
Mitsui Fudosan 3,624,000 50,929,185 7.52
Sumitomo Realty & Development 1,936,000 33,204,280 4.90
Nippon Building Fund 1,762 13,979,461 2.06
Japan Real Estate Investment 1,325 10,824,957 1.60
NTT Urban Development 1,453 1,161,135 0.17
BA#REt 24.94
P

Westfield 6,404,340 66,042,098 9.74
Stockland 8,771,721 27,626,319 4.08
GPT Group 5,857,884 13,936,191 2.05
CFS Retail Property Trust 7,456,974 11,934,338 1.76
Commonwealth Property Office Fund 6,033,844 4,751,274 0.70
Mirvac 3,029,460 3,372,581 0.50
Dexus Property 1,214,122 791,533 0.12
MRt 18.95
HE

China Overseas Land & Investment

(Hong Kong) (2) 16,700,080 31,420,308 4.64
China Resources Land (Cayman Islands) (2) 11,261,000 21,359,646 3.15
Guangzhou R&F Properties ‘H’ 9,690,300 12,411,376 1.83
Shimao Property Holdings (Cayman Islands) (2) 5,298,000 8,320,264 1.23
Poly Hong Kong Investments (Hong Kong) (2) 6,020,000 5,968,031 0.88
Agile Property Holdings (Cayman Islands) 5,456,000 5,658,076 0.83
hEI#REt 12.56
Fnig

CapitaLand 10,334,000 26,605,269 3.93
Keppel Land 4,914,377 13,716,644 2.02
City Developments 1,238,000 9,835,239 1.45
CapitaMall Trust 4,650,000 6,123,233 0.91
CapitaCommercial Trust 6,388,000 5,574,442 0.82
Suntec Real Estate Investment Trust 4,216,000 3,981,760 0.59
Wing Tai Holdings 2,053,000 2,321,477 0.34
FhnigEast 10.06
BERHFEEXNRZBHRIE EHE

HitbBEHIBR BRI HEHEES

RE#HIS T A 667,399,737  98.47
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BGP Holdings 33,894,130 0 0.00
ERfbiast 0.00
REBRIFEERR S FHRE EHsE
HtpEEBE SR SN H T iEEES R
REEHis TR 0 0.00
WERHEE 667,399,737  98.47
HttEEHAR 10,386,850 1.53
FEEMEMEE 677,786,587 100.00
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MTN Group 1,535,399 16,488,840 5.82
Impala Platinum Holdings 608,300 11,839,058 4.18
Naspers ‘N’ 415,574 11,515,877 4.07
Anglo Platinum 97,683 7,714,740 2.72
Clicks Group 1,867,500 6,764,689 2.39
Imperial Holdings 625,000 5,759,095 2.03
Tiger Brands 244,702 4,434,556 1.57
Capitec Bank Holdings 342,039 4,372,856 1.54
Northam Platinum 662,555 3,215,279 1.14
AVI 1,158,900 2,680,489 0.95
e 5 26.41
LUKOIL ADR 318,612 13,514,274 4.77
Rosneft Oil GDR RegS 1,353,232 6,810,589 241
Sberbank 3,315,971 6,672,842 2.36
Protek 2,351,400 6,079,798 2.15
Wimm-Bill-Dann Foods ADR 394,424 5,775,041 2.04
Globaltrans Investment GDR Reg$S (Cyprus) (2) 451,877 5,215,596 1.84
M Video 950,849 4,619,291 1.63
Synergy 170,400 4,312,240 1.52
X5 Retail Group GDR RegS (Netherlands) (2) 143,983 3,981,422 1.41
RusHydro ADR 965,390 3,795,571 1.34
DIXY Group 494,500 3,745,344 1.32
RusHydro ‘CLS’ 51,863,073 2,061,581 0.73
RusHydro ADR 222,541 874,952 0.31
fREERRET 23.83
TEH
Anadolu Efes Biracilik Ve Malt Sanayii 618,501 5,897,318 2.08
Turkiye Garanti Bankasi 1,450,254 5,082,710 1.80
TAV Havalimanlari Holding 1,583,255 4,569,632 1.61
Tupras Turkiye Petrol Rafine 297,061 4,554,860 1.61
Akcansa Cimento 1,120,650 3,725,393 1.32
BIM Birlesik Magazalar 160,648 3,601,695 1.27
Turk Telekomunikasyon 1,357,711 3,568,781 1.26
Coca-Cola Icecek 485,094 3,475,226 1.23
Akbank 675,174 2,731,667 0.96
Adana Cimento ‘A’ 1,030,901 2,539,728 0.90
THHME 14.04
]
Powszechna Kasa Oszczednosci Bank Polski 830,952 7,254,899 2.56
Polski Koncern Naftowy Orlen 733,649 6,292,025 2.22
Central European Distribution
(United States of America) (2) 268,669 4,784,081 1.69
Eurocash 896,575 4,691,944 1.66
Bank Zachodni WBK 81,379 3,732,269 1.32
Powszechny Zaklad Ubezpieczen 42,206 3,575,924 1.26
Telekomunikacja Polska 872,616 2,988,908 1.05
LPP 5,556 2,346,968 0.83
Bank Handlowy w Warszawie 100,899 1,802,294 0.64
TRERRRET 13.23
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Commercial International Bank 658,291 6,367,963 2.25
Juhayna Food Industries 5,697,081 3,369,456 1.19
Telecom Egypt 996,352 2,245,819 0.79
El Ezz Steel Rebars 853,210 2,147,989 0.76
National Société Générale Bank 399,274 1,821,117 0.64
Orascom Construction Industries 55,379 1,803,720 0.64
Orascom Construction Industries GDR 16,493 522,524 0.19
Medinet Nasr Housing & Development 28,369 124,721 0.04
R 6.50
‘FF
MOL Hungarian Oil and Gas 97,277 6,664,779 2.35
Gedeon Richter 40,136 5,864,485 2.07
OTP Bank 70,980 1,179,049 0.42
wFFHEE 4.84
REH
Banque Audi sal- Audi Saradar Group GDR ‘B' RegS 998,463 6,678,410 2.36
BLOM Bank GDR 57,891 4,131,867 1.46
Solidere GDR ‘A’ RegS 84,138 1,529,782 0.54
REHEET 4.36
R
Komercni Banka 33,400 4,438,154 1.57
R 1.57
HE
SABMiller 186,543 4,289,425 1.52
EEME 1.52
WEEHEE 272,639,602 96.30
HitEEREE 10,486,850 3.70
FEEMEMEE 283,126,452 100.00

(2) FESEAAI BRI A B A R IR -
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China Construction Bank 'H' 15,463,000 12,573,002 1.52
China Life Insurance ‘H’ 1,988,000 8,833,096 1.07
China Mobile (Hong Kong) (2) 856,500 8,587,806 1.04
China Petroleum & Chemical ‘H’ 10,508,000 8,554,454 1.04
Industrial & Commercial Bank of China ‘H’ 9,019,000 6,616,571 0.80
GOME Electrical Appliances Holdings
(Bermuda) (2) 20,398,399 6,218,499 0.75
China Resources Power Holdings
(Hong Kong) (2) 2,690,900 6,128,005 0.74
Shanghai Industrial Holdings (Hong Kong) (2) 1,296,000 5,177,259 0.63
Bank of China ‘H’ 10,104,000 5,141,818 0.62
Belle International Holdings (Cayman Islands) (2) 3,516,000 5,032,007 0.61
China Unicom (Hong Kong) (2) 3,670,000 4,961,223 0.60
China Pacific Insurance Group ‘H’ 1,219,200 4,869,922 0.59
China Telecom 9,324,000 4,490,640 0.54
Beijing Enterprises Holdings (Hong Kong) (2) 676,500 4,426,875 0.54
Ping An Insurance Group ‘H’ 505,500 4,177,176 0.51
China Coal Energy ‘H' 3,128,000 3,958,219 0.48
Dongfeng Motor Group ‘H' 2,751,000 3,233,208 0.39
China Citic Bank *H' 4,974,000 3,181,913 0.39
Want Want China Holdings (Cayman Islands) (2) 3,680,000 3,114,814 0.38
China Oilfield Services ‘H' 2,510,000 2,962,045 0.36
PetroChina ‘H’ 2,268,000 2,549,605 0.31
Fushan International Energy Group
(Hong Kong) (2) 4,266,000 2,427,719 0.29
Sany Heavy Equipment International Holdings
(Cayman Islands) (2) 1,945,000 2,175,184 0.26
Hengan International Group (Cayman Islands) (2) 261,500 2,130,444 0.26
Tsingtao Brewery ‘H’ 384,000 1,808,394 0.22
China Zhongwang Holdings (Cayman Islands) (2) 2,621,800 1,677,603 0.20
China Dongxiang Group (Cayman Islands) (2) 2,494,100 1,677,267 0.20
Tencent Holdings (Cayman Islands) (2) 16,200 270,820 0.03
hEIRRET 15.37
L
Samsung Electronics 28,807 18,246,225 2.21
LG Chem 32,917 8,317,139 1.01
Shinhan Financial Group 153,368 5,728,970 0.69
Woongjin Coway 155,690 5,237,692 0.64
LG Display 119,290 3,990,036 0.48
Hyundai Mobis 23,543 3,978,526 0.48
Cheil Industries 51,340 3,966,211 0.48
Kia Motors 136,687 3,657,799 0.45
Shinsegae 7,961 3,455,041 0.42
Cheil Worldwide 322,752 3,394,308 0.41
NHN 22,565 3,382,440 0.41
Samsung Electronics Pfd 7,581 3,251,926 0.39
Hyundai Motor 27,509 3,243,992 0.39
ocl 14,761 3,007,573 0.36
Samsung Fire & Marine Insurance 17,540 2,800,268 0.34
KT 75,120 2,772,871 0.34
Amorepacific 3,139 2,674,909 0.32
Samsung Life Insurance 30,190 2,558,160 0.31
Hyundai Engineering & Construction 51,709 2,395,723 0.29
Woori Finance Holdings 193,490 2,311,208 0.28
POSCO 5,750 2,195,096 0.27
Hynix Semiconductor 93,640 1,919,382 0.23
KB Financial Group 39,707 1,537,633 0.19
SSCP 143,278 855,806 0.10
LG Display ADR 49,000 813,400 0.10
KT ADR 40,900 777,918 0.10
LG Telecom 31,215 195,716 0.02
Ly 11.71

BRERCRERRIBR  F2RBNRKS -
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Vale ADR Pfd 659,012 14,293,970 1.73
Itau Unibanco Holding ADR Pfd 510,812 9,434,698 1.14
BRF - Brasil Foods 634,256 8,521,329 1.03
Companhia de Bebidas das Americas ADR Pfd 77,400 8,041,860 0.97
Petroleo Brasileiro Pfd 406,232 6,159,474 0.75
Cielo 627,100 5,450,772 0.66
Petroleo Brasileiro ADR 144,200 5,035,464 0.61
PDG Realty - Empreendimentos e Participacoes 553,800 4,678,310 0.57
Itau Unibanco Holding Pfd 226,668 4,192,194 0.51
Banco Bradesco ADR Pfd 256,530 4,171,178 0.50
NET Servicos de Comunicacao Pfd 428,886 4,151,893 0.50
Vivo Participacoes ADR 150,200 3,872,156 0.47
Ultrapar Participacoes Pfd 68,680 3,267,497 0.40
MRV Engenharia e Participacoes 403,600 2,934,254 0.35
0OGX Petroleo e Gas Participacoes 249,600 2,381,632 0.29
Banco Bradesco Pfd 141,570 2,269,995 0.27
Petroleo Brasileiro ADR Pfd 70,962 2,146,601 0.26
Vale Pfd ‘A’ 98,632 2,145,746 0.26
Tim Participacoes ADR 73,500 2,034,480 0.25
Vale ADR 3,000 75,300 0.01
NET Servicos de Comunicacao ADR Pfd 4,300 42,140 0.01
[aXeich 11.54
ENE
Infosys Technologies 155,123 9,308,808 1.13
HDFC Bank 202,265 8,349,931 1.01
Morgan Stanley Growth Fund 5,372,744 6,882,874 0.83
Reliance Industries 262,576 6,152,517 0.74
Tata Motors 331,489 5,542,367 0.67
Dr. Reddy's Laboratories 155,268 4,842,707 0.59
Indusind Bank 846,683 3,735,442 0.45
Bharat Heavy Electricals 66,656 3,526,097 0.43
Yes Bank 539,084 3,116,058 0.38
Glenmark Pharmaceuticals 513,403 2,983,258 0.36
ITC 449,928 2,955,626 0.36
Asian Paints 56,897 2,816,878 0.34
Hindalco Industries 847,607 2,629,906 0.32
Wipro 314,910 2,602,143 0.32
KSK Energy Ventures 641,495 2,346,152 0.28
Rural Electrification 341,885 2,238,601 0.27
Marico 783,560 2,182,409 0.26
Sun TV Network 227,898 2,141,126 0.26
Colgate-Palmolive 106,159 1,909,879 0.23
State Bank of India 36,660 1,815,117 0.22
Nestle India 27,783 1,718,291 0.21
Hindustan Construction 571,278 1,467,691 0.18
Shree Renuka Sugars 996,425 1,452,365 0.18
Deccan Chronicle Holdings 262,059 695,152 0.08
ENE#EEt 10.10
BE
Hon Hai Precision Industry 2,396,323 8,511,118 1.03
Taiwan Semiconductor Manufacturing 4,358,673 8,212,280 1.00
Cathay Financial Holding 3,787,900 5,670,154 0.69
Fubon Financial Holding 3,607,000 4,056,610 0.49
China Steel 4,223,000 3,919,957 0.47
HTC 274,620 3,669,044 0.44
Uni-President Enterprises 3,005,000 3,325,836 0.40
AU Optronics 3,447,210 3,093,073 0.38
Acer 1,188,915 2,785,362 0.34
Asustek Computer 303,300 2,263,180 0.27
Wistron 1,432,761 2,124,704 0.26
Lite-On Technology 1,888,000 2,083,227 0.25
Yuanta Financial Holding 3,781,000 2,038,287 0.25
Evergreen Marine 3,091,000 1,969,079 0.24

HPEE
wa HEE miE Batt
28 (8
Taiwan Fertilizer 590,000 1,562,397 0.19
MediaTek 54,000 759,508 0.09
BiERE 6.79
-l
America Movil ADR ‘L' 444,441 21,764,276 2.64
Fomento Economico Mexicano ADR SerB & SerD 229,400 10,070,660 1.22
Grupo Televisa ADR ‘CPO’ 354,300 6,292,368 0.76
Grupo Financiero Banorte ‘0’ 1,274,483 5,128,864 0.62
Wal-Mart de Mexico V' 1,372,000 3,137,973 0.38
Empresas ICA 545,800 1,293,275 0.16
Genomma Lab Internacional ‘B’ 383,300 1,283,434 0.15
ETEEHREET 5.93
mjE
MTN Group 874,241 11,509,932 1.39
Impala Platinum Holdings 384,400 9,171,818 1.11
Naspers ‘N’ 204,600 6,950,676 0.84
Tiger Brands 241,973 5,375,914 0.65
Clicks Group 1,181,600 5,247,234 0.64
Anglo Platinum 43,904 4,250,883 0.50
Imperial Holdings 267,900 3,026,354 0.37
AVI 831,868 2,358,823 0.29
[ELE 5y 5.79
Enfe
PT Astra International 1,546,100 8,245,659 1.00
PT Bank Central Asia 9,393,000 6,171,227 0.75
PT Telekomunikasi Indonesia 5,757,500 4,895,970 0.59
PT Indofood Sukses Makmur 9,211,000 4,221,103 0.51
Bank Rakyat Indonesia 3,730,000 3,830,358 0.46
Golden Agri-Resources (Mauritius) (2) 7,588,000 2,875,203 0.35
PT Indosat 4,417,000 2,412,051 0.29
PT Bumi Resources 8,359,000 1,735,055 0.21
PT Perusahaan Gas Negara 2,876,500 1,230,823 0.15
ENfe#ast 4.31
LUKOIL ADR 231,854 12,056,408 1.46
Rosneft Oil GDR RegS 880,422 5,432,204 0.66
Wimm-Bill-Dann Foods ADR 202,960 3,643,132 0.44
X5 Retail Group GDR Reg$S (Netherlands) (2) 98,808 3,349,591 0.41
Sberbank 1,207,026 2,977,758 0.36
RusHydro ADR 491,525 2,369,150 0.29
Protek 743,301 2,356,135 0.28
RusHydro ‘CLS' 42,720,639 2,081,865 0.25
REEREEt 4.15
THH
Anadolu Efes Biracilik Ve Malt Sanayii 479,359 5,603,350 0.68
Turkiye Garanti Bankasi 1,151,436 4,947,250 0.60
TAV Havalimanlari Holding 1,069,115 3,782,924 0.46
Akbank 647,108 3,209,679 0.39
Turk Telekomunikasyon 987,297 3,181,509 0.39
Coca-Cola Icecek 274,961 2,414,910 0.29
Tupras Turkiye Petrol Rafine 125,186 2,353,195 0.28
Turkcell lletisim Hizmet 409,054 2,132,307 0.26
TEHEBE 3.35
R )

Powszechna Kasa Oszczednosci Bank Polski 495,827 5,307,113 0.64
Polski Koncern Naftowy Orlen 439,963 4,625,845 0.56
Telekomunikacja Polska 1,061,920 4,459,168 0.54
Central European Distribution

(United States of America) (2) 164,511 3,591,275 0.44
Powszechny Zaklad Ubezpieczen 33,465 3,475,983 0.42
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Bank Handlowy w Warszawie 79,437 1,739,539 0.21
Bank Zachodni WBK 28,956 1,628,065 0.20
TRRERRET 3.01
HRE
Banpu (Foreign) Regd 216,383 4,061,161 0.49
Siam Commercial Bank (Foreign) 1,476,700 3,700,860 0.45
Siam Cement ‘NVDR' 446,800 3,601,215 0.44
Kasikornbank (Foreign) 828,163 2,421,344 0.29
Total Access Communication ‘NVDR' 2,133,300 2,413,821 0.29
Kasikornbank ‘NVDR' (1) 664,900 1,856,949 0.22
PTT Exploration & Production (Foreign) (1) 312,900 1,384,983 0.17
Banpu ‘NVDR' 20,417 380,675 0.05
Total Access Communication 257,800 298,196 0.04
FREREET 2.44
B
Commercial International Bank 508,260 6,027,557 0.73
Telecom Egypt 1,795,476 4,961,515 0.60
Orascom Construction Industries 76,355 3,048,838 0.37
Juhayna Food Industries 2,798,052 2,028,784 0.25
Orascom Construction Industries GDR 47,308 1,837,443 0.22
Orascom Construction Industries GDR 4,366 169,575 0.02
B HEE 2.19
JEEE
Metropolitan Bank & Trust 2,511,617 3,354,747 0.40
Philippine Long Distance Telephone 61,610 3,158,186 0.38
SM Investments 304,530 2,728,683 0.33
Ayala 361,350 2,531,236 0.31
Metro Pacific Investments 41,742,000 2,469,124 0.30
SEEERET 1.72
wFF
MOL Hungarian Oil and Gas 75,834 6,369,601 0.77
Gedeon Richter 30,840 5,524,371 0.67
OTP Bank 73,546 1,497,710 0.18
BFFIREET 1.62
R HfE
Komercni Banka 37,051 6,035,713 0.73
CEZ 45,658 1,870,354 0.23
BrREMERET 0.96
BRAEER
Axiata Group 3,518,900 4,255,470 0.52
Sime Darby 1,384,700 3,419,692 0.41
Bk HEET 0.93
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SABMiller 245,527 6,921,371 0.84

FEEIRRET 0.84

RER

Banque Audi sal- Audi Saradar Group GDR ‘B’ RegS 329,306 2,700,309 0.33

BLOM Bank GDR 24,570 2,149,875 0.26

REHMAE 0.59

=B

Mead Johnson Nutrition 85,815 4,324,218 0.52

EEIRERT 0.52

e

Credicorp (Bermuda) (2) 26,210 2,380,654 0.29

et 0.29

PR

Banco Macro ADR 11,800 346,920 0.04

[opiteshg 0.04

P

Elbit Systems 1 34 0.00

Heyliast 0.00

BERHFEEXR B LHHE

HitbBsEHIBRZ BRI HEEE S

REEHIZTRRE . 777,807,182 94.19

F AT T BT P B
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Lojas Arapua GDR 144A Pfd (1) 12,659 0 0.00
Lojas Arapua Pfd (1) 11,491,000 0 0.00
Banco Nacional Pfd (1) 30,754,160 0 0.00
EmE#EEt 0.00
Alliance Celluose (United States of America) (1) (2) 50,000 0 0.00
HEERREt 0.00
RESRHEERR S FHBRE EHsRE

HithBE IR SR H b rTEREH R

RE#EmIST AR 0 0.00
BERSMET 777,807,182 94.19
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1= WAL sHEE BRERAE okt
01/07/2010 87,074 USD 660,891 ZAR 755 0.00
06/07/2010 668,869 USD 5,075,532 ZAR 6,406 0.00
EER IR 7,161  0.00
HithEERERE 47,931,497 5.81
SFEEGMEE 825,745,840 100.00

(1) ZEBHFLUAFEEFE - RUBERKFANME 2)
(2) FERNNER FZ B EER
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HSBC Holdings 1,390,245 10,513,050 4.30
Vodafone Group 5,213,796 8,903,852 3.64
Royal Dutch Shell ‘A’ 377,345 7,862,544 3.22
British American Tobacco 275,922 7,174,329 293
GlaxoSmithKline 501,514 7,010,463 2.87
BG Group 562,555 6,962,857 2.85
Anglo American 231,851 6,663,296 2.73
Barclays 1,787,056 5,998,825 2.45
Imperial Tobacco Group 260,789 5,971,102 2.44
Rolls-Royce Group 657,840 4,535,518 1.85
Morrison WM Supermarkets 1,294,864 4,194,667 1.72
Tullow Qil 324,508 3,994,683 1.63
Reed Elsevier 652,051 3,969,524 1.62
Prudential 635,269 3,960,548 1.62
BP 990,553 3,900,281 1.60
SSL International 385,511 3,803,100 1.56
Experian (Jersey) (2) 476,101 3,422,188 1.40
DSG International 10,492,840 3,196,455 1.31
TalkTalk Telecom Group 1,868,797 2,878,460 1.18
Carphone Warehouse Group 1,138,916 2,631,364 1.08
Rolls-Royce Group ‘C’ 61,051,680 74,632 0.03
HERET 44.03
=E
Siemens Regd 97,733 7,271,335 2.97
Daimler Regd 155,270 6,503,484 2.66
Bayer 131,371 6,025,988 2.47
MAN 76,697 5,206,959 2.13
Muenchener Rueckversicherungs Regd 40,948 4,209,454 1.72
Fresenius Pfd 77,234 4,199,213 1.72
Deutsche Telekom Regd 427,313 4,174,848 1.71
Metro 78,741 3,313,815 1.36
EEREEt 16.74
it
Nestlé Regd 327,237 12,895,834 5.28
Roche Holding ‘Genusschein’ 74,044 8,354,533 3.42
Novartis Regd 189,430 7,529,395 3.07
Zurich Financial Services 30,158 5,445,370 2.23
Hnt#EEt 14.00
EE
Schneider Electric 71,738 6,002,318 2.46
BNP Paribas 129,578 5,772,052 2.36
ArcelorMittal (Luxembourg) (2) 193,806 4,386,799 1.79
Société Générale 126,734 4,364,719 1.78
GDF Suez 175,886 4,123,647 1.69
Accor 105,395 4,033,994 1.65
SEEIRRET 11.73
P2y
Kone ‘B’ 140,964 4,617,981 1.89
SEREt 1.89
ol ]

Koninklijke KPN 417,081 4,379,351 1.79
msEt 1.79
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Umicore 177,153 4,243,700 1.74
EEFIBERET 1.74
ot
Autoliv SDR (United States of America) (2) 106,935 4,242,729 1.73
IEgaEt 1.73
it
Banco Bilbao Vizcaya Argentaria 492,428 4,231,434 1.73
P AT 1.73
aEF
Galp Energia SGPS ‘B’ 246,268 3,026,634 1.24
BE TR 1.24
I
National Bank of Greece 214,690 1,927,916 0.79
FHsEt 0.79
WEREHME 238,105,240 97.41
AT AR

= 2010 5 6 )30 [TV WP T 20 R S e

BHAIMESH
#HE 2010 &

6 A 30 B 53EE
e BALEHE EHEE  FAER(BA) B
30/07/2010  24,886,575EUR 20,460,000 GBP (120,281)  (0.05)
BEISEA RS (120,281)  (0.05)
HipEEAaRE 6,441,116  2.64
SPEEERE 244,426,075 100.00

(2) FESRAHIBIZR A B AR AR -
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Hammerson 2,105,344 8,840,509 5.00
Land Securities Group 1,201,783 8,227,001 4.65
British Land 1,349,218 7,166,373 4.06
Segro 2,159,433 6,705,033 3.79
Grainger 2,974,684 4,287,283 2.43
Big Yellow Group 1,148,248 4,189,937 2.37
Unite Group 1,890,516 4,067,277 2.30
Safestore Holdings 2,761,368 3,780,679 2.14
LXB Retail Properties (Jersey) (2) 3,140,635 3,474,510 1.97
Quintain Estates & Development 5,752,671 2,988,725 1.69
Minerva 1,984,697 2,638,463 1.49
Derwent London 161,333 2,461,304 1.39
ST Modwen Properties 1,282,082 2,916,686 1.65
Capital Shopping Centres Group 563,185 2,153,502 1.22
Capital & Regional 4,320,204 1,584,357 0.90
Metric Property Investments 1,111,800 1,450,848 0.82
Great Portland Estates 403,339 1,433,319 0.81
Shaftesbury 288,224 1,273,696 0.72
Development Securities 339,152 1,066,540 0.60
Capital & Counties Properties 563,185 732,521 0.42
Workspace Group 1,910,222 495,573 0.28
HEREET 40.70
JEE
Unibail-Rodamco 130,614 17,626,359 9.97
ICADE 142,326 9,907,313 5.61
Klepierre 390,530 8,923,610 5.05
Gecina 80,141 5,876,740 3.32
Mercialys 166,572 3,866,136 2.19
Fonciére des Regions 42,407 2,882,828 1.63
Altarea 19,044 2,228,148 1.26
SILIC (Société Immobiliére de Location
pour I'Industrie et le Commerce) 22,590 1,830,694 1.04
Société de la Tour Eiffel 11,672 567,259 0.32
Fonciére des Regions Wts exp. 31/12/2010 52,504 24,729 0.01
JREIREET 30.40
il
Corio 119,141 4,776,958 2.70
Eurocommercial Properties ‘CVA' 119,141 4,652,685 2.63
ProLogis European Properties (Luxembourg) (2) 279,056 1,144,130 0.65
Wereldhave 9,074 553,514 0.31
Vastned Retail 13,212 544,466 0.31
AT 6.60
Wt
PSP Swiss Property Regd 183,323 8,959,684 5.07
Swiss Prime Site Regd 45,387 2,245,619 1.27
et 6.34
I
Hufvudstaden ‘A’ 1,091,037 6,813,810 3.85
Castellum 125,540 934,248 0.53
Bt 4.38
BXA
Beni Stabili 9,149,933 5,713,111 3.23
BAFIHRE 3.23

ARERCRERRKBR  F2RBNRKS -
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Alstria Office 337,147 2,656,381 1.50
Deutsche Euroshop 95,537 2,121,399 1.20
R 2.70
B F
Atrium European Real Estate (Jersey) (2) 803,756 2,837,259 1.62
Conwert Immobilien Invest 102,930 885,095 0.50
CA Immobilien Anlagen 45,071 388,963 0.22
Bt FIEET 2.34
gz
Citycon 342,353 825,071 0.47
Sponda 325,962 808,386 0.45
SRRt 0.92
EEFIEF
Befimmo S.C.A. Sicafi 16,437 919,486 0.52
EEFIREREET 0.52
WEEHE 173,448,217 98.13
HitEERERE 3,301,029 1.87
FEEMEMRE 176,749,246 100.00

(2) TSN BRI A B A MR R -
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Kesa Electricals 254,883 379,503 2.97
Premier Foods 1,254,672 295,862 2.31
Wincanton 94,736 273,309 2.14
Smurfit Kappa Group (Ireland) (2) 34,426 237,849 1.86
SIG 185,174 230,891 1.80
Melrose 88,587 230,771 1.80
Bodycote 95,439 228,787 1.79
Tate & Lyle 33,429 183,892 1.44
Dignity 22,160 175,538 1.37
Computacenter 45,073 157,473 1.23
ITE Group 88,779 154,217 1.21
Hiscox (Bermuda) (2) 32,551 136,843 1.07
Numis 84,795 133,717 1.05
Bunzl 15,933 131,471 1.03
Keller Group 19,257 124,059 0.97
CVS Group 97,733 120,906 0.95
Savills 35,363 117,799 0.92
Home Retail Group 43,695 114,254 0.89
Greggs 20,188 113,324 0.89
Wolseley 6,607 109,600 0.86
Rexam 26,649 98,382 0.77
Chemring Group 2,612 95,120 0.74
Britvic 9,700 56,182 0.44
Luminar Group Holdings 284,769 43,514 0.34
EERE 30.84
BE
Praktiker Bau- und Heimwerkermaerkte Holding 46,739 264,543 2.07
Demag Cranes 9,251 230,442 1.80
Leoni 12,417 216,987 1.70
Rheinmetall 4,494 212,274 1.66
GEA Group 12,104 199,837 1.56
Kontron 26,721 195,491 1.53
Tognum 12,151 186,761 1.46
Gerresheimer 1,293 34,077 0.27
et 12.05
BAF
Brembo 45,664 231,516 1.81
Maire Tecnimont 82,770 220,375 1.73
Buzzi Unicem 26,051 216,354 1.69
Interpump Group 40,531 164,860 1.29
Prysmian 13,150 156,353 1.22
Davide Campari-Milano 16,221 65,330 0.51
Interpump Group Wts exp. 31/10/2012 10,920 3,931 0.03
BARIREE 8.28
it
Kuoni Reisen Holding Regd ‘B' 1,307 298,196 2.33
Bobst Group Regd 7,229 196,282 1.54
Georg Fischer Regd 560 148,673 1.16
Bucher Industries Regd 1,536 133,226 1.04
Valora Holding Regd 528 102,246 0.80
8t 6.87
b0
ProSafe (Cyprus) (2) 63,138 208,339 1.63
Acergy (Luxembourg) (2) 15,507 189,179 1.48
Fred Olsen Energy 8,049 169,071 1.32
Schibsted 9,807 153,481 1.20
Pronova BioPharma 92,478 147,055 1.15
MBELREET 6.78
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piia= HE8 miE Batt
AT H’:’l’ﬁﬁ%ﬂll‘mﬁ?ﬁj * I*‘JE%F?,‘mi%Q TISET L —
B E“?fﬁﬂj BT L o #E 20107 65 30 FIo 1) lﬁrﬁ Hellenic Exchanges 30,817 131,280 1.03
i o #at 1.03
HFEE .
3 = o =B
3 t
i i mE AR Informa (Jersey) (2) 25,555 110,213 0.86
JEE
Sa des Ciments Vicat 3,733 204,382 1.60 EEIEET 0.86
ICADE 2,337 162,679 1.27
Norbert Dentressangle 2,356 126,046 0.99 EEBANEERZ DR LR
Euler Hermes 1,916 99,900 0.78 Hih B THiak PRy sEE A
Stallergenes 1,926 99,073 0.77 REEmIZTIARE 12,446,141 97.34
Beneteau 7,737 82,786 0.65
Teleperformance 2,880 59,141 0.46 et - 2 I
AR 4o T2 LT 1 P B
SREIEE B P S S (g e —
AR OOT U P RS 2 CH T 2 B 20107 6 FI 30
Az FJe e 5
Jyske Bank Regd 10,629 255,424 2.00
Sydbank 14,344 243,215 1.90 -
NKT Holding 3439 126826 099
! ! Torex Retail (1) 1,306,646 0 0.00
P4 4.89 sE@E 0.00
AL REBAFEERZ S Lz
Antena 3 de Television 53,293 249,411 1.95 HihEEEHIE R SN T EEE AR
Grifols 21,603 182,740 143  piswmieT A@Et 0 0.0
Miquel y Costas & Miquel 4,419 67,920 0.53
Viscofan 2,469 54,812 0.43 Hﬁ%%ﬁ%‘- 12v4461141 97.34
Red Electrica 1,630 48,313 0.38
_ HitEEREE 339,929 2.66
RIS #Et 4.72
FEEMEME 12,786,070 100.00
eS|
Draka Holding 23,400 267,579 2.09
Dockwise (Bermuda) (2) 8,600 169,420 1.33 (1) ZEBHLDATEEFE - RUMBHREHAARM 2() -
Wolters Kluwer 6,696 105,429 0.82 (2) FEHEANBERAZESNTMER -
mEt 4.24
o2
Husqvarna ‘B' 27,130 134,693 1.05
KappAhl Holding 21,907 108,992 0.85
Trelleborg ‘B’ 20,162 99,400 0.78
Clas Ohlson ‘B’ 8,554 96,519 0.76
HngaiaEt 3.44
EWE
FBD Holdings 34,311 229,884 1.80
Glanbia 34,950 103,103 0.81
Kerry Group ‘A’ 2,358 54,093 0.42
United Drug 22,308 51,308 0.40
BT 3.43
P2y |
Rautaruukki 12,290 148,832 1.17
Konecranes 4,717 101,368 0.79
SEsEt 1.96
iR
Atrium European Real Estate (Jersey) (2) 51,903 183,218 1.43

R FIREE 1.43
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Siemens Regd 34,992 2,603,405 5.02
Daimler Regd 54,159 2,268,450 4.38
Bayer 46,079 2,113,644 4.08
Muenchener Rueckversicherungs Regd 15,260 1,568,728 3.03
Allianz Regd 18,129 1,481,139 2.86
MAN 21,464 1,457,191 2.81
Deutsche Telekom Regd 147,139 1,437,548 2.77
Fresenius Pfd 23,645 1,285,579 2.48
Henkel & Co Pfd 26,751 1,072,046 2.07
Metro 24,544 1,032,934 1.99
RWE 18,470 994,055 1.92
EEREET 33.41
JEE
BNP Paribas 44,548 1,984,391 3.83
Schneider Electric 20,025 1,675,492 3.23
Axa 114,667 1,452,258 2.80
Pernod-Ricard 22,557 1,439,813 2.78
ArcelorMittal (Luxembourg) (2) 61,098 1,382,953 2.67
Société Générale 37,634 1,296,115 2.50
GDF Suez 53,134 1,245,727 241
Safran 52,225 1,197,780 2.31
Accor 25,286 967,822 1.87
JREIRERT 24.40
8
Unilever ‘CVA' 92,992 2,097,899 4.05
Koninklijke Ahold 157,954 1,615,080 3.12
Koninklijke KPN 134,300 1,410,150 2.72
RAREEt 9.89
BAF
ENI 112,155 1,701,391 3.28
Ansaldo STS 81,034 1,080,183 2.09
Azimut Holding 146,357 1,001,814 1.93
BAFIME 7.30
[y
Telefonica 128,540 1,940,954 3.75
Banco Bilbao Vizcaya Argentaria 190,725 1,638,900 3.16
(R 6.91
HE
Imperial Tobacco Group 52,395 1,199,651 2.31
Royal Dutch Shell ‘A’ 44,657 930,652 1.80
HEREET 4.11
B2y}

Kone ‘B’ 46,139 1,511,514 2.92
Nokia 80,840 544,053 1.05
FEEREET 3.97
EEFIEE

Umicore 49,401 1,183,401 2.28
LEREERRET 2.28
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Galp Energia SGPS ‘B’ 91,887 1,129,291 2.18
AR 2.18
EWE
CRH 64,895 1,110,353 2.14
BT 2.14
(-
National Bank of Greece 49,820 447,384 0.86
st 0.86
WERSEE 50,499,740 97.45
HtEERAR 1,320,416 2.55
FEEMEMSE 51,820,156 100.00

(2) FESRAHIBIZR A AR IR -
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Dr Pepper Snapple Group 2,433,912 92,269,604 5.78

YE B B ThERE Y /A Kellogg 1,521,879 76,991,859 482
Procter & Gamble 1,165,935 70,177,628 4.40
Philip Morris International 1,505,619 69,378,924 4.35
Moody's 2,871,813 57,551,133 3.60
Visa ‘A’ 645,169 46,258,617 2.90
Brown-Forman ‘B’ 755,228 43,312,326 2.71
Microsoft 1,758,735 41,066,462 2.57
Scotts Miracle-Gro ‘A’ 848,906 37,784,806 2.37
Mead Johnson Nutrition 544,383 27,431,459 1.72
Weight Watchers International 554,709 14,200,550 0.89
EEIREET 36.11
HE
British American Tobacco 4,283,563 136,544,077 8.55
Imperial Tobacco Group 3,672,205 100,270,774 6.28
Reckitt Benckiser Group 1,989,285 93,283,061 5.84
Unilever 2,666,456 71,809,634 4.50
Diageo 2,109,621 33,291,474 2.08
Admiral Group 1,104,648 23,325,723 1.46
Experian (Jersey) (2) 1,669,367 14,710,565 0.92
EERE 29.63
Wt
Nestlé Regd 2,041,532 98,631,574 6.18
Novartis Regd 802,712 39,115,046 2.45
st 8.63
1]
Swedish Match 3,313,214 72,776,193 4.56
et 4.56
e ]
Reed Elsevier 4,660,141 52,303,427 3.27
Wolters Kluwer 824,563 15,916,195 1.00
it 4.27
SEE
Danone 892,674 48,196,216 3.02
JEBRREt 3.02
[=F:S
Kao 1,919,400 45,187,000 2.83
BA#Et 2.83
E=Y: |
Kone ‘B’ 1,103,142 44,304,522 2.78
SEERERT 2.78
BEW
Accenture ‘A’ (Ireland) (2) 985,810 38,752,191 2.43
B 243

BHEASCREARRBE  BERENBKE - RERHRE 1,504,841,040 94.26
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01/07/2010 104,070,000 GBP 152,488,177 USD 3,476,328 0.22
01/07/2010 149,064,144 USD 104,070,000 GBP (6,900,361) (0.44)
02/07/2010 47,386,402 EUR 58,296,571 USD (203,213) (0.01)
09/07/2010 46,515,614 EUR 56,728,053 USD 300,086 0.02
BEISME SRR (3,327,160) (0.21)
HitEERAR 94,933,507 5.95
FEEGEE 1,596,447,387 100.00
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American Tower ‘A’ 13,090 589,705 6.00
Spectra Energy 21,290 433,890 4.42
CenterPoint Energy 23,440 311,518 3.17
Crown Castle International 8,210 310,420 3.16
Consolidated Edison 6,960 301,994 3.07
Northeast Utilities 5,840 149,154 1.52
Oneok 3,270 143,324 1.46
Kinder Morgan Management 2,450 139,699 1.42
SBA Communications ‘A’ 4,070 139,520 1.42
American Water Works 5,470 113,612 1.16
NiSource 6,640 97,077 0.99
AGL Resources 2,550 91,545 0.93
ITC Holdings 1,700 90,916 0.92
Atmos Energy 3,120 84,895 0.86
NSTAR 2,150 75,100 0.76
Southern Union 2,310 51,767 0.53
New Jersey Resources 1,380 48,797 0.50
Southwest Gas 1,490 44,670 0.45
NorthWestern 1,230 32,041 0.33
=Bt 33.07
mEX
TransCanada 24,150 809,341 8.24
Enbridge 11,590 534,046 5.44
Fortis 3,750 95,551 0.98
EX#E 14.66
HE
National Grid 129,500 951,162 9.68
United Utilities Group 14,000 110,465 1.13
Pennon Group 12,000 99,900 1.02
Severn Trent 3,800 70,161 0.71
Northumbrian Water Group 12,900 59,119 0.60
Forth Ports 1,500 26,639 0.27
HEREET 13.41
JEE
SES (Luxembourg) (2) 15,563 326,259 3.32
Groupe Eurotunnel Regd 29,797 204,566 2.08
Eutelsat Communications 3,187 107,426 1.09
Aeroports de Paris 1,032 67,194 0.69
SEERRET 7.18
Lz
Abertis Infraestructuras 17,794 257,194 2.62
Ferrovial 25,607 169,584 1.72
Red Electrica 3,541 128,670 1.31
Enagas 5,923 90,512 0.92
PEIEF AT 6.57
HE

Beijing Enterprises Holdings (Hong Kong) (2) 31,000 202,858 2.07
China Merchants Holdings International

(Hong Kong) (2) 50,000 166,391 1.69
Xinao Gas Holdings (Cayman Islands) (2) 70,000 156,497 1.59
Jiangsu Expressway ‘H’ 108,000 98,229 1.00
hEI#EEt 6.35
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X 02/07/2010 2,823,290 EUR 3,473,437 USD (12,225) (0.12)

Hong Kong & China Gas 142,000 352440 359 09/07/2010  2,717618EUR 3,314,271 USD 17528 0.7
China Gas Holdings (Bermuda) (2) 104,000 58,516 0.59

BEASMNE S HHEE 5,303 0.05
EamEt a1s HBNESWRE

Hit EERSE 449,930 4.58
BXF
Atlantia 10,300 182,843 1.86 PR EEMEE 9,825,081 100.00
Snam Rete Gas 37,600 151,540 1.54
BARIFE 340 ) ERANERALESNERER o
|
MAp Group 42,600 97,014 0.99
Transurban 20,800 74,569 0.76
Intoll Group 53,300 46,936 0.48
APA 14,100 42,977 0.43
DUET Group 23,600 32,271 0.33
Spark Infrastructure 31,200 30,249 0.31
SRIMHRET 3.30
i
Koninklijke Vopak 2,081 76,766 0.78
fmREt 0.78
[aaY:ic}
Cia de Saneamento Basico do Estado
de Sao Paulo ADR 1,700 71,400 0.73
[aX:izh i 0.73
Fraport Frankfurt Airport Services Worldwide 1,172 50,439 0.51
Rt 0.51
i)
Grupo Aeroportuario del Sureste ADR ‘B’ 1,000 46,180 0.47
ST EHEE 0.47
FEaHE
Auckland International Airport 31,243 40,191 0.41
FhEamMET 0.41
BA
Japan Airport Terminal 2,300 34,109 0.35
BA#E 0.35

REBHRE 9,369,848 95.37
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Simon Property Group 97,538 8,038,107 2.79
Equity Residential 170,051 7,188,056 2.49
Vornado Realty Trust 68,634 5,137,255 1.78
Public Storage 46,183 4,131,531 1.43
Boston Properties 53,752 3,917,983 1.36
Regency Centers 95,325 3,338,281 1.16
Host Hotels & Resorts 232,924 3,214,351 1.11
HCP 99,102 3,212,887 1.11
AvalonBay Communities 32,187 3,063,237 1.06
Starwood Hotels & Resorts Worldwide 71,423 3,056,190 1.06
Brookfield Properties (Canada) (2) 191,017 2,697,160 0.93
Senior Housing Properties Trust 88,509 1,809,124 0.63
Equity Lifestyle Properties 34,706 1,718,641 0.60
Healthcare Realty Trust 72,894 1,632,826 0.57
Camden Property Trust 38,776 1,610,755 0.56
Federal Realty Investment Trust 20,973 1,495,585 0.52
Ventas 31,000 1,466,610 0.51
Forest City Enterprises ‘A’ 116,670 1,367,372 0.47
Mack-Cali Realty 41,574 1,250,546 0.43
AMB Property 44,116 1,074,225 0.37
Cousins Properties 140,288 962,376 0.33
Macerich 22,996 872,468 0.30
Acadia Realty Trust 49,826 846,045 0.29
Sovran Self Storage 17,781 627,669 0.22
Digital Realty Trust 10,240 594,330 0.21
Starwood Property Trust 34,520 584,424 0.20
Retail Opportunity Investments 57,671 558,255 0.19
Assisted Living Concepts ‘A’ 18,259 548,318 0.19
PS Business Parks 9,612 544,904 0.19
Post Properties 21,566 492,567 0.17
DCT Industrial Trust 95,823 450,368 0.16
Liberty Property Trust 15,164 440,969 0.15
Apartment Investment & Management ‘A’ 21,160 425,739 0.15
Hudson Pacific Properties 21,480 369,671 0.13
Taubman Centers 8,790 341,579 0.12
Nationwide Health Properties 9,140 328,126 0.11
Kilroy Realty 8,640 262,310 0.09
CreXus Investment 18,270 230,019 0.08
Duke Realty 19,340 222,023 0.08
Colony Financial 12,200 206,180 0.07
BioMed Realty Trust 12,485 202,632 0.07
Douglas Emmett 12,480 182,083 0.06
CommonWealth 20,330 130,722 0.05
Capital Senior Living 21,010 106,100 0.04
Morgans Hotel Group 16,197 99,774 0.03
LTC Properties 2,220 54,834 0.02
Kite Realty Group Trust 11,910 51,213 0.02
ProLogis 3,940 41,922 0.01
Pebblebrook Hotel Trust 1,880 35,664 0.01
LaSalle Hotel Properties 910 19,310 0.01
Parkway Properties 320 4,666 0.00
DiamondRock Hospitality 501 4,294 0.00
=Bt 24.69
HE
Land Securities Group 763,225 6,405,320 2.22
British Land 870,163 5,666,183 1.96
Hammerson 1,071,556 5,516,223 1.91
Segro 1,168,879 4,449,421 1.54
Big Yellow Group 553,750 2,477,184 0.86
Unite Group 934,188 2,463,941 0.85
Grainger 1,282,714 2,266,438 0.79
Capital Shopping Centres Group 435,262 2,040,411 0.71
Derwent London 104,246 1,949,729 0.68
Safestore Holdings 1,088,570 1,827,152 0.63
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S TSR R (NS - Er o, E T = F ENEE Shimao Property Holdings (Cayman Islands) (2) 673,000 1,056,915 0.37

WM 7] E"'ﬁﬂj D BE2010F 6230 F T TS Poly Hong Kong Investments (Hong Kong) (2) 928,000 919,989 032

=t @j ° Agile Property Holdings (Cayman Islands) 800,000 829,630 0.29

HFEE o EREET 4.63

fiia= HHE il -=T

EE (4 F N

ST Modwen Properties 562,462 1,568,700 0.54 CapitaLand 1,709,000 4,399,884 1.52

Great Portland Estates 282,091 1,228,951 0.43 Keppel Land 831,402 2,320,548 0.80

Minerva 741,344 1,208,229 0.42 City Developments 213,000 1,692,170 0.59

Shaftesbury 213,930 1,158,991 0.40 CapitaMall Trust 676,000 890,173 0.31

LXB Retail Properties (Jersey) (2) 814,726 1,104,995 0.38 CapitaCommercial Trust 837,000 730,402 0.25

Quintain Estates & Development 1,471,611 937,308 0.32 Suntec Real Estate Investment Trust 478,000 451,442 0.16

Capital & Regional 2,058,039 925,284 0.32 Wing Tai Holdings 270,000 305,309 0.11

Development Securities 186,172 717,745 0.25

Metric Property Investments 443,300 709,195 0.25 Fhnigiast 3.74

Capital & Counties Properties 306,454 488,660 0.17

PO il

SEa 1563 corg 83,175 4088423 142
Eurocommercial Properties ‘CVA’ 69,577 2,248,027 0.78

HE Wereldhave 9,477 708,718 0.24

Sun Hung Kai Properties 1,245,093 17,135,184 5.94 ProLogis European Properties (Luxembourg) (2) 140,998 708,712 0.25

Hong Kong Land Holdings (Bermuda) (2) 1,637,000 8,145,771 2.82 Vastned Retail 4,277 216,080 0.07

Kerry Properties (Bermuda) (2) 1,004,411 4,381,606 1.52

Hang Lung Properties 1,068,000 4,126,358 1.43 IEaeET 2.76

Wharf Holdings 784,000 3,834,791 1.33

Henderson Land Development 518,736 3,057,528 1.06 et

Hysan Development 481,725 1370431 047 pep syiss Property Regd 83,617 5010062 173

— 1457 Swiss Prime Site Regd 16,590 1,006,291 0.35
I #EEt 2.08

JEE

Unibail-Rodamco 99,604 16,478,680 5.71 .

l}gAD.E 47,187 4,026,862 1.39 Hufvudstaden ‘A’ 336,433 2,575,858 0.89

epierre 134,856 3777,715 - 131 6 elum 56,276 513424 018
Fonciére des Regions 17,165 1,430,532 0.50 ! ! ’
Mercialys 48,391 1,376,932 0.48 w -

Gecina 11,706 1,052,357 036  CAAEt 1.07
SILIC (Société Immobiliére de Location
pour Industrie et le Commerce) 10,576 1,050,736 0.36 mEX
Société de la Tour Eiffel 3,731 222,297 0.08 RioCan Real Estate Investment Trust 108,425 1,950,193 0.68
Fonciére des Regions Wts exp. 31/12/2010 15,497 8948  0.00  Boardwalk Real Estate Investment Trust 19,950 758247  0.26
Extendicare Real Estate Investment Trust 45,800 377,008 0.13
JEEIREET 10.19
INEXRHFEE 1.07
BE
Mitsubishi Estate 634,000 8,886,259  3.08 A
Mitsui Fudosan 534,000 7,504,466 2.60 Beni Stabili 3,141,475 2,404,564 0.83
Sumitomo Realty & Development 331,000 5,676,971 1.97
Nippon Building Fund 216 1713714 059  mxi@st 0.83
Japan Real Estate Investment 179 1,462,390 0.51
NTT Urban Development 197 157,429 0.05
i@t 8.80 Deutsche Euroshop 37,055 1,008,719 0.35
Alstria Office 97,156 938,455 0.32
M mEaEt 0.67
Westfield 1,064,816 10,980,473 3.81
Stockland 1,182,811 3,725,234 1.29
GPT 814,300 1,937,259 0.67 B
CFS Retail Property Trust 814,550 1,303,627 045  BRMalls Participacoes 44,100 587,837  0.21
Commonwealth Property Office Fund 968,374 762,534 0.26 BR Properties 71,700 502,358 0.17
Mirvac Group 549,989 612,282 0.21
Dexus Property 161,514 105,297 0.04 EmidEt 0.38
SRR 6.73 =y |
Citycon 164,574 486,240 0.17
thiE Sponda 143,320 435,744 0.16
China Overseas Land & Investment
(Hong Kong) (2) 2,769,280 5,210,252 1.80  FHEME 0.33
China Resources Land (Cayman Islands) (2) 1,843,000 3,495,767 1.21

Guangzhou R&F Properties ‘H' 1,441,800 1,846,663 0.64
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Conwert Immobilien Invest 59,461 626,835 0.22
B FIMET 0.22
2= 11:23
Befimmo S.C.A. Sicafi 5,571 382,057 0.13
LERIBFREET 0.13
BEAFEERR BB EHHE
HtpBE ISR B ERES
RE&#EHiST A 284,359,995 98.52

T 2 T2 BLTTA ] T BT B
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PISARHf -

SRt
BGP Holdings (Australia) (2) 3,475,560 0 0.00
Erfhiat 0.00

KREGANEEARBAEE EHRE
HitBEEHHRRSNEMTERESR

REMHIST AR 0 0.00
REF/HRE 284,359,995 98.52
HittEEREE 4,283,942 1.48
FEEERE 288,643,937 100.00

(2) FER AR AL E I MEE -

Morgan Stanley & &S

2010F 6 B30 H 26
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Ariba 38,082 615,024 0.69
Universal Health Services ‘B’ 13,772 532,426 0.60
Cooper 12,104 486,823 0.54
Phillips-Van Heusen 10,350 480,861 0.54
TreeHouse Foods 10,088 464,149 0.52
TIBCO Software 38,295 459,157 0.51
JDS Uniphase 44,888 458,306 0.51
Titan International 43,230 452,186 0.50
Digital Realty Trust 7,700 446,908 0.50
08I Systems 15,460 442,311 0.49
Old Dominion Freight Line 12,176 432,857 0.48
ABM Industries 20,091 427,938 0.48
LaSalle Hotel Properties 20,100 426,522 0.48
Complete Production Services 29,123 424,613 0.48
GrafTech International 28,459 422,616 0.47
SEl Investments 20,262 421,855 0.47
Beacon Roofing Supply 22,717 417,311 0.47
Baldor Electric 11,463 415,075 0.46
GSI Commerce 14,145 412,044 0.46
TRW Automotive Holdings 14,411 411,578 0.46
Texas Roadhouse 32,300 410,210 0.46
Zions Bancorporation 18,221 408,879 0.46
Forest Oil 14,731 407,165 0.45
Corn Products International 12,854 399,117 0.45
Viropharma 34,889 387,966 0.43
World Wrestling Entertainment ‘A’ 24,362 387,112 0.43
Gentiva Health Services 13,938 386,919 0.43
Compass Minerals International 5,362 385,528 0.43
Interpublic Group of Companies 52,426 385,331 0.43
Flowers Foods 15,712 384,944 0.43
Vivus 38,086 382,764 0.43
Hanesbrands 15,762 379,391 0.42
PolyOne 43,318 378,166 0.42
Gardner Denver 8,336 377,287 0.42
Dionex 4,932 377,150 0.42
Quest Software 20,415 376,657 0.42
Belden 16,600 376,322 0.42
Semtech 22,325 373,944 0.42
First Midwest Bancorp 29,121 370,128 0.41
Columbia Banking System 19,452 369,199 0.41
Comstock Resources 13,179 368,485 0.41
Dresser-Rand Group 11,496 367,182 0.41
MKS Instruments 18,968 364,755 0.41
IDEX 12,593 364,567 0.41
Carter's 13,977 363,402 0.41
Valmont Industries 4,916 363,292 0.41
Tellabs 54,529 359,891 0.40
Citi Trends 10,909 356,833 0.40
UTi Worldwide (British Virgin Islands) (2) 28,109 356,703 0.40
Arthur J Gallagher & Co 14,317 355,062 0.40
Genesco 12,912 353,272 0.39
Cincinnati Bell 115,805 352,047 0.39
Penn Virginia 16,860 350,351 0.39
Bally Technologies 10,301 349,719 0.39
Bancfirst 9,415 349,391 0.39
Alaska Communications Systems Group 40,081 346,300 0.39
Landstar System 8,645 341,910 0.38
Brinker International 23,353 341,888 0.38
Waste Connections 9,784 341,462 0.38
Alexandria Real Estate Equities 5,300 339,730 0.38
Aptargroup 8,889 339,471 0.38
Wright Express 11,384 337,308 0.38
Ethan Allen Interiors 23,889 336,357 0.38
Invacare 15,943 335,122 0.37
FMC 5,700 333,051 0.37
Parametric Technology 20,640 332,717 0.37
Commerce Bancshares 9,096 329,548 0.37

ERESCREBERIGE  BAHEMERE - Owens & Minor 11,542 328,601 037
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Team 24,335 326,089 0.36
FirstMerit 18,640 325,827 0.36
AAR 18,958 323,423 0.36
Ingram Micro ‘A’ 20,712 323,107 0.36
Cymer 10,416 321,646 0.36
CACI International ‘A’ 7,574 321,365 0.36
Arena Resources 9,824 319,673 0.36
Senior Housing Properties Trust 15,600 318,864 0.36
Allegiant Travel 7,353 318,605 0.36
Oceaneering International 6,966 316,117 0.35
Hanover Insurance Group 7,151 312,642 0.35
Comtech Telecommunications 10,095 307,292 0.34
DineEquity 10,622 306,445 0.34
KBW 13,934 304,597 0.34
J Crew Group 8,118 302,883 0.34
UGl 11,717 300,541 0.34
Community Trust Bancorp 11,682 298,358 0.33
Emdeon ‘A’ 23,034 288,386 0.32
First Financial Bankshares 5,834 286,683 0.32
Omnicell 24,526 283,521 0.32
Universal Health Realty Income Trust 8,700 281,967 0.31
Penske Automotive Group 23,782 279,438 0.31
FPIC Insurance Group 10,596 275,284 0.31
Trinity Industries 14,806 270,506 0.30
Papa John's International 11,337 264,946 0.30
Curtiss-Wright 8,826 259,573 0.29
Affiliated Managers Group 4,207 258,688 0.29
Energen 5,754 256,341 0.29
eResearch Technology 31,091 251,526 0.28
Zep 14,112 247,101 0.28
Sonic 30,530 241,798 0.27
Rofin-Sinar Technologies 9,431 200,409 0.22
Aerovironment 9,114 197,136 0.22
Continental Airlines ‘B’ 5,572 123,810 0.14
InterMune 11,779 111,900 0.12
Playtech 9,778 67,041 0.07
GlobeOp Financial Services 12,613 48,674 0.05
Hanger Orthopedic Group 787 14,197 0.02
EE#EE 40.61
BE
Suruga Bank 199,000 1,816,201 2.03
Yamaha Motor 68,700 915,060 1.02
Taiheiyo Cement 707,000 897,873 1.00
Sumco 52,500 878,248 0.98
NTT Urban Development 1,085 867,055 0.97
Mazda Motor 364,000 857,006 0.96
Star Micronics 82,300 856,936 0.96
Kawasaki Kisen Kaisha 207,000 850,134 0.95
Pioneer 250,400 838,189 0.94
Konica Minolta Holdings 73,000 707,742 0.79
Mori Seiki 68,800 697,757 0.78
Toshiba Machine 156,000 634,112 0.71
TOC 149,800 603,103 0.67
Micronics Japan 43,700 567,688 0.63
Ohara 31,600 505,299 0.57
Tokyo Tomin Bank 44,219 504,409 0.56
Fuji Machine Manufacturing 27,200 494,018 0.55
Komori 47,600 460,396 0.51
Union Tool 17,100 434,811 0.49
Aica Kogyo 38,400 407,557 0.46
Okuma 66,000 405,959 0.45
Sanwa Holdings 132,000 400,902 0.45
Kajima 174,000 396,903 0.44
Tokyo Seimitsu 26,600 368,407 0.41
JVC KENWOOD Holdings 791,100 303,273 0.34
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HPEE
wa HEE miE Batt
B (&)

Nakanishi 2,314 198,148 0.22
Sumitomo Rubber Industries 22,100 195,907 0.22
BA#RE 19.06
HE

VT Group 75,826 884,661 0.99
Tate & Lyle 99,809 673,104 0.75
Synergy Health 52,399 517,105 0.58
Chemring Group 9,063 404,616 0.45
Homeserve 12,086 364,971 0.41
Serco Group 38,853 344,122 0.38
Xchanging 94,000 275,830 0.31
Dignity 25,684 249,424 0.28
Croda International 14,707 222,831 0.25
Fenner 73,991 220,664 0.25
RM 72,959 202,279 0.23
Premier Oil 10,370 193,641 0.22
Mears Group 53,508 192,656 0.22
Mitie Group 59,846 190,498 0.21
Dechra Pharmaceuticals 33,045 187,692 0.21
Domino Printing Sciences 26,535 180,779 0.20
Micro Focus International 25,348 160,349 0.18
Mouchel Group 70,450 144,644 0.16
May Gurney Integrated Services 46,537 133,906 0.15
RWS Holdings 31,900 130,035 0.15
Immunodiagnostic Systems Holdings 11,530 128,179 0.14
N Brown Group 30,982 117,517 0.13
James Halstead 12,132 115,090 0.13
Hiscox (Bermuda) (2) 22,071 113,751 0.13
Phoenix IT Group 30,853 113,225 0.13
BTG 37,972 112,675 0.13
Carillion 23,843 110,734 0.12
eaga 62,697 109,769 0.12
Ultra Electronics Holdings 4,683 108,080 0.12
JD Wetherspoon 18,126 105,045 0.12
Spirax-Sarco Engineering 5,004 102,965 0.11
Melrose 31,479 100,532 0.11
Alternative Networks 42,604 98,920 0.11
Salamander Energy 28,085 97,227 0.11
Omega Insurance Holdings 63,671 95,420 0.11
H&T Group 23,980 94,516 0.11
SDL 13,254 94,012 0.11
Beazley 53,846 93,043 0.10
PZ Cussons 17,837 91,983 0.10
PayPoint 22,817 91,471 0.10
Fidessa Group 4,518 91,272 0.10
RPS Group 30,748 86,263 0.10
Filtrona 24,665 79,954 0.09
Rotork 3,994 76,975 0.09
CVS Group 50,086 75,962 0.09
Datacash Group 21,994 75,811 0.08
Britvic 10,660 75,692 0.08
Valiant Petroleum 7,334 75,289 0.08
Davis Service Group 13,608 75,049 0.08
Avocet Mining 40,221 72,483 0.08
Spectris 6,209 72,022 0.08
Greggs 10,345 71,192 0.08
Victrex 4,204 69,430 0.08
CPP Group 17,913 68,456 0.08
Caretech Holdings 13,146 66,639 0.07
Gulfsands Petroleum 17,335 66,117 0.07
Group NBT 15,570 65,423 0.07
Healthcare Locums 24,473 64,300 0.07
Pace 26,624 64,199 0.07
Amlin 10,991 64,042 0.07
Hill & Smith Holdings 14,224 63,950 0.07
Axis-Shield 16,988 63,839 0.07
Jupiter Fund Management 23,333 63,292 0.07
Advanced Medical Solutions Group 96,580 62,455 0.07
Aveva Group 3,626 62,112 0.07
EMIS Group 11,121 57,749 0.07
Connaught 32,884 55,885 0.06
Laird 31,731 49,789 0.06
Microgen 39,822 47,833 0.05
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HFEE
wE HHE miE B\EAL
EE (1)
United Business Media 6,235 46,477 0.05
Abbey Protection 40,376 46,441 0.05
Morson Group 32,660 45,520 0.05
Marston’s 30,693 42,777 0.05
Education Development International 25,000 42,187 0.05
Devro 13,978 41,320 0.05
Intec Telecom Systems 51,068 39,989 0.04
Hunting 5,274 35,631 0.04
Brewin Dolphin Holdings 11,737 22,559 0.03
Latchways 1,994 20,619 0.02
Hargreaves Services 1,893 16,369 0.02
HEHEE 11.57
SEE
Seloger.com 31,129 1,101,754 1.23
Club Méditerrannée 52,681 786,959 0.88
Groupe Eurotunnel Regd 95,783 657,581 0.73
Orpea 15,000 568,871 0.64
Eurazeo 9,120 528,454 0.59
Thales 15,021 490,483 0.55
Virbac 4,310 459,800 0.51
GameLoft 95,783 437,996 0.49
Eutelsat Communications 12,931 435,872 0.49
Nexity 14,699 423,476 0.47
Total Gabon 1,000 300,137 0.34
Flo Groupe 44,000 250,829 0.28
Rubis 3,000 243,805 0.27
Euler Hermes 1,975 126,244 0.14
Christian Dior 958 93,017 0.10
SREIREET 7.71
i)
BinckBank 62,259 778,529 0.87
HAL Trust 7,500 707,251 0.79
Akzo Nobel 11,973 631,020 0.71
Wolters Kluwer 28,735 554,660 0.62
Unit 4 23,946 504,933 0.56
ASM International 23,946 478,806 0.53
Brunel International 10,000 290,428 0.32
Medig 14,367 265,343 0.30
IREREET 4.70
B
United Drug 237,587 669,920 0.75
DCC 28,735 659,638 0.74
Smurfit Kappa Group 66,090 558,755 0.62
Irish Continental Group ‘Unit’ 20,000 371,463 0.41
Abbey 50,000 268,177 0.30
FBD Holdings 28,652 235,344 0.26
Bank of Ireland 200,000 166,239 0.19
Aer Lingus 21,000 20,532 0.02
BT 3.29
P
lluka Resources 222,578 873,617 0.98
BlueScope Steel 341,588 607,122 0.68
Pacific Brands 709,232 531,315 0.59
Goodman Fielder 253,490 288,704 0.32
SEIMHEET 2.57

HFEE
wa HEE mfE ‘St
VTG 55,000 791,933 0.88
Tognum 30,750 579,418 0.65
Gerresheimer 16,091 519,899 0.58
Rheinmetall 3,352 194,107 0.22
Kontron 20,000 179,381 0.20
EEREET 2.53
&

Midland Holdings (Bermuda) (2) 1,250,000 1,035,957 1.16
Techtronic Industries 374,000 294,769 0.33
Dah Sing Financial Holdings 42,800 244,436 0.27
HBRE 1.76
BAF

Amplifon 143,674 668,000 0.75
Yoox 67,537 471,115 0.52
Marcolin 100,000 349,396 0.39
Interpump Group Wts exp. 31/10/2012 17,080 7,538 0.01
BARIREE 1.67
Cip iz

Enagas 31,340 478,921 0.54
Antena 3 de Television 70,284 403,251 0.45
Red Electrica 7,184 261,046 0.29
Miguel y Costas & Miquel 10,000 188,428 0.21
(R 1.49
BEF

Brisa-Auto Estradas de Portugal 95,783 587,008 0.65
Banco Espirito Santo Regd 95,783 382,806 0.43
CEER H 1.08
mEX

Biovail 26,461 500,907 0.56
Open Text 9,710 365,096 0.41
nEX#RE 0.97
BEL

Dockwise (Bermuda) (2) 13,353 322,491 0.36
Pronova BioPharma 143,674 280,086 0.31
MEIEET 0.67
it

Kuoni Reisen Holding Regd ‘B' 1,054 294,808 0.33
Valora Holding Regd 1,000 237,402 0.26
Imt#Et 0.59
EHRE

SES 23,946 501,998 0.56
EIEMRE 0.56
EEFIEE

Telenet Group Holding 17,288 456,735 0.51
EEFIEERET 0.51
HhE

China High Precision Automation Group

(Cayman Islands) (2) 739,000 428,625 0.48
o EREET 0.48
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FEaHE
Fisher & Paykel Healthcare 138,195 296,217 0.33
FhEamaEEt 0.33
FR#EE
New Britain Palm Ol 18,011 132,275 0.15
BRFEE AT 0.15
Hansard Global 9,118 23,708 0.03
ERsEt 0.03

EERHEERE R hoE
R EE B3 BT HRES
REMHHTARE

91,628,803 102.33

R A USR] 8 PR B

putl fi Eﬁl%ﬁj?}b&:f}j Wi
JESH IR

= 2010 F 6X]30[! >

SCS Standard Computersysteme (1) 1,795 0 0.00
EEsaEt 0.00
REBAFEERRZPHE EHRE
HtpEE ISR SR E b TERES R
RE#gTHIS TR 0 0.00
WEEHEEt 91,628,803 102.33
AT A
B 2010 F 6 5] 30 FIVH9 WwHP =t T 2T AF .
BHISNESH
HE 2010 &

6 A 30 B 53&E

-1y WAL EHe®Hm BARER (BB) BStt

07/09/2010 4,575,452 USD 420,000,000 JPY

(168,980)  (0.19)

BEISNES oRRE (168,980)  (0.19)
HhEEREE (1,913,871) (2.14)
SPEEERE 89,545,952 100.00

(1) ZEFBFUAFEEFNE - RMBERESANMNET 2()
(2) FESEAHIRR Az B 25 A MR -

Morgan Stanley & &S
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HFEE
bita-4 HEE mfE BSL
=H
Philip Morris International 250,405 11,538,662 3.94
Bristol-Myers Squibb 350,255 8,770,385 2.99
Verizon Communications 295,649 8,381,649 2.85
McGraw-Hill Companies 260,648 7,558,792 2.58
El du Pont de Nemours & Co 183,695 6,480,760 2.21

321,740 6447670  2.20

Moody's

Texas Instruments 269,730 6,441,152 2.20
Microsoft 262,293 6,124,542 2.09
Reynolds American 114,390 5,978,021 2.04
Bank of New York Mellon 207,482 5,216,098 1.78
Kraft Foods ‘A’ 179,901 5,058,816 1.73
Potlatch 111,960 4,104,454 1.40
J.C. Penney 187,238 4,104,257 1.39
Bemis 135,168 3,683,328 1.26
Sonoco Products 112,820 3,474,856 1.19
Diebold 120,891 3,332,965 1.14
Avery Dennison 95,422 3,126,025 1.07
Informa (Jersey) (2) 574,702 3,038,586 1.04
Pfizer 205,929 2,938,607 1.00
Intel 147,247 2,927,270 1.00
JPMorgan Chase & Co 77,398 2,889,267 0.99
Goldman Sachs Group 20,625 2,749,313 0.94
Allete 75,027 2,604,937 0.89
Mead Johnson Nutrition 48,423 2,440,035 0.83
Caterpillar 24,859 1,525,100 0.52
=Bt 41.27
HE

British American Tobacco 284,530 9,069,759 3.10
Royal Dutch Shell ‘A’ 343,394 8,771,824 2.99
Prudential 758,350 5,796,156 1.97
Vodafone Group 2,309,674 4,835,566 1.65

GlaxoSmithKline
Diageo

269,886 4,625,053 1:58
193,776 3,057,937 1.04

HSBC Holdings 311,841 2,890,968 0.99
Scottish & Southern Energy 172,012 2,888,490 0.99
BHP Billiton 108,662 2,865,281 0.98
EERE 15.29
B&

Canon 145,700 5,446,394 1.85
Sumitomo Mitsui Financial Group 173,400 4,945,669 1.69
TDK 71,093 3,922,466 1.34
Amada 512,455 3,397,718 1.15
Hoya 151,612 3,247,884 1.11
Sumitomo Osaka Cement 1,532,000 2,929,232 1.00
Tokyo Tomin Bank 230,400 2,628,187 0.90
Daifuku 408,922 2,528,164 0.86
Nomura Holdings 340,000 1,875,195 0.65
BA#EE 10.55
EE

Total 142,785 6,460,995 2.20
Vallourec 25,131 4,421,141 1.51
GDF Suez 131,118 3,768,646 1.29
BNP Paribas 51,849 2,831,471 0.97
ICADE 28,016 2,390,840 0.82
France Telecom 131,660 2,297,651 0.78
Cap Gemini 47,408 2,121,083 0.72
SEERRET 8.29
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BEHK (&) EFEE
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FEa E?)?ﬁﬂjj:ﬁj E o EHE 2010 F 6 5] 30 FIo M5 Telekom Austria 116,040 1,302,526 0.44
B BIBFIRE 0.44
. L, WEEE  paEmswet 286,329,103  97.73
wE HHE miE ‘ALt
It .
Novartis Regd 128,836 6,278,000 214 {1ETHE
Nestlé Regd 63,593 3,072,339 1.05
Kuoni Reisen Holding Regd ‘B’ 6,909 1,932,476 0.66 L% 2010 7 6 5] 30 FI VI RH RS T LTS A -
st 3.85
BHISMNESH
ol ] .
Reed Elsevier 537,703 6,034,948 2.06 68 ﬁzﬁ;gﬁl%g EFEE
Unilever ‘CVA' 113,933 3,151,094 1.08 =) BALE Y] FE/ (FR) &Sk
Rt 3.14 06/07/2010 12,065,000 EUR 14,712,544 USD 78,887 0.03
06/07/2010 6,115,000 GBP 9,206,805 USD (42,632)  (0.01)
&E 06/07/2010 14,639,550 USD 12,065,000 EUR (151,880) (0.05)
"~ 06/07/2010 8,855,560 USD 6,115,000 GBP (308,614) (0.11)
Deutsche Post o8 oATeI08 LT 06/08/2010 14,925,946 USD 12,240,000 ELR (82:436)  (0.03)
! ! e ! 06/08/2010 9,019,897 USD 5,995,000 GBP 35,665 0.01
R 278 amsmEatmeEt (471,010)  (0.16)
=5 HitEERSE 7,107,595 2.43
Acer 2,419,000 5,667,176 1.93
MediaTek 145,000 2,039,419 0.70 B EREE 292,965,688 100.00
AEEE 2.63
(2) FEFANBRRZEFNMER -
Fhndg
ComfortDelgro 3,557,000 3,716,790 1.27
Singapore Post 3,697,000 2,990,016 1.02
Fhnygsast 2.29
B
CRH 313,677 6,579,690 2.25
BT 2.25
BKXF
ENI 279,833 5,204,239 1.78
BAFIE 1.78
SR
Amcor 670,571 3,622,037 1.24
eEt 1.24
58227
Bezeq Israeli Telecommunication 1,284,594 2,814,532 0.96
L sli@st 0.96
AU
Banco Santander 136,403 1,461,866 0.50
LG ey 0.50
EzY )
Rautaruukki 92,226 1,369,211 0.47

SRRt 0.47
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T H2RAEES BN 2k [ES 353
HDFC Bank 217,221 8,967,347 6.95
Indusind Bank 747,215 3,296,604 2.55
Yes Bank 418,800 2,420,783 1.87
ICICI Bank 116,120 2,148,969 1.66
State Bank of India 27,000 1,336,829 1.03
Allahabad Bank 360,700 1,257,541 0.97
Punjab National Bank 40,000 964,729 0.75
P RITHEET 15.78
BAEHR IR
Infosys Technologies 170,139 10,209,906 7.90
Tata Consultancy Services 202,000 3,260,146 2.563
Wipro 278,676 2,302,737 1.78
BRI BRI HEET 12.21
i
Tata Motors 406,007 6,788,279 5.25
AlA Engineering 287,500 2,364,855 1.83
Ashok Leyland 1,472,806 2,015,316 1.57
Thermax 121,300 1,968,249 1.52
HiRREt 10.17
Rz
Dr. Reddy's Laboratories 179,131 5,586,978 4.32
Glenmark Pharmaceuticals 537,400 3,122,699 2.41
Aurobindo Pharma 84,900 1,660,911 1.29
WEELE 8.02
Bl RAREMRELEER
Reliance Industries 407,584 9,550,254 7.39
BB RAREIREE S MA@ 7.39
SBERE
Hindalco Industries 813,800 2,525,012 1.95
Usha Martin 1,189,045 2,135,000 1.65
Hindustan Zinc 87,691 1,826,113 1.42
& MERRREET 5.02
pesed
Sun TV Network 485,900 4,565,081 3.53
Deccan Chronicle Holdings 691,600 1,834,576 1.42
IRREHEET 4.95
BEETRE
Lanco Infratech 1,415,500 2,034,688 1.57
Gammon India 415,600 1,945,142 1.51
Larsen & Toubro 46,281 1,799,777 1.39
M T 28 4.47

ARERCRERRIBR  F2RBNRKS -
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Ess Dee Aluminium 100,000 1,112,324 0.86
YEE LT PR BRI R L BT et 0.86
RS T B 2010 7 6 5] 30 10 IR
g{“ I'gﬂj . AARAREE
H Gujarat State Petronet 399,600 877,825 0.68
HFEE
®E HEE miE Bot FS o INEE-ES HH 0.68
ARG BEANEEXT BN EhE
Nestle India ; 35,793 2,213,684 1.71 Hh S TIE R P A e S
McLe_od Russel India 464,200 2,003,533 1.55 BSHEHIE T BMst 120,491,819 93.24
KS QOils 1,028,200 1,296,184 1.01
AMERE 427 PG T T PP T Y T PR L b
- [l P i RS 2 U B S o EiZ 2010 F 6 P30 F T
I 724,100 4756692 368 1| AFH -
p H 3.68
R [ES 353
Bank of Baroda (1) 98,447 1,485,281 1.15
HEARRE
Reliance Infrastructure 73,000 1,882,472 1.45 8B THaET 1.15
KSK Energy Ventures 444,000 1,623,849 1.26
NHPC 1,223,053 825,651 064  gmmpscaroess e o
. - HitbBsBEHIB2 BRI E b o] SRS R
HEARBRMR 335 e TAME 1,485,281  1.15
RETRER fil B BR 7% WERHEE 121,977,100 94.39
BGR Energy Systems 211,321 3,330,592 2.58
HittEERAR 7,252,841 5.61
BEIRER f &% BRFSHBET 2.58
FEEARE 129,229,941 100.00
RE
Bajaj Auto 53,500 2,859,479 2.21 R . R N N
(1) ZEBHLDATEEFE - RUBHREHAARM 2() -
HEE 221

BUBHEEBRERZSE

GMR Infrastructure 1,404,450 1,793,965 1.39
Jaiprakash Power Ventures 333,700 495,393 0.38
BIUBHEEBREERR S HieEt 1.77
Z it &RBRTE

Rural Electrification 349,618 2,289,235 1.77
Zlt &R ARTSHBET 1.77
(-2

Asian Paints 26,780 1,325,834 1.03
EID Parry India 87,225 776,433 0.60
L2 miEt 1.63
B

Bharat Heavy Electricals 35,037 1,853,454 1.43
BRBHEE 143

S - BEMAKE
Hotel Leela Venture 1,235,000 1,286,699 1.00

B - EEERARRET 1.00
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BENRBERIEHE - —
Sony 12,300 29,163 2.62

A
Panasonic 16,400 18,302 1.64
Casio Computer 20,200 10,826 0.97
KAt A M AEEt 9.59
[E 3353
Chuo Mitsui Trust Holdings 124,000 39,040 3.50
Sumitomo Mitsui Financial Group 14,600 36,905 331
Sumitomo Trust & Banking 66,000 30,041 2.69
S RITHEET 9.50
i
Daifuku 63,500 34,793 3.12
Fuji Machine Manufacturing 12,000 19,316 1.73
Tsubakimoto Chain 48,000 17,218 1.54
Union Tool 7,100 16,000 1.44
Amada 15,000 8,814 0.79
Minebea 13,000 6,431 0.58
HiReEt 9.20
L2
Mitsubishi Chemical Holdings 84,000 34,225 3.07
Kaneka 50,000 25,872 2.32
Teijin 49,000 12,972 1.16
JSR 8,500 12,754 1.15
Shin-Etsu Polymer 16,900 8,909 0.80
{e2 Mm@t 8.50
RE
Yamaha Motor 24,200 28,567 2.56
Nissan Motor 41,500 25,844 2.32
Toyota Motor 6,600 20,255 1.81
Suzuki Motor 9,300 16,268 1.46
JREERRE 8.15
BEME
Sumitomo Osaka Cement 254,000 43,041 3.86
Taiheiyo Cement 295,000 33,203 2.97
BEEMRRE 6.83
FIEREE Y HRRRT
Rohm 6,200 33,157 2.97
Dainippon Screen Manufacturing 74,000 30,246 2.71
Axell 3,500 10,326 0.93
Bt ERSUE B 6.61
EhESIEMEME
Mitsubishi Estate 28,000 34,781 3.12
Mitsui Fudosan 18,000 22,419 2.01
Daibiru 16,400 11,002 0.98
EHEEIE MM RRE 6.11

ARERCRERRIBR  F2RBNRKS -
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%%é—’} K E{)?{Tﬂj:tﬂj o #EZ 2010 F 6 E| 30 E[ , ([*J E[[g[ Mitsubishi 6,600 12,250 1.10
FHif o HSARRSHEEE 1.10
iE WFEE
3 = BERMTE
£ & t
e i (FRE) ESH Obayashi 26,000 9,190 0.82
N .
Ricoh 25,000 28384 255  RSRERTAZME 0.82
Canon 5,500 18,221 1.63
s
WAETFRHREET 4.18 Ono Pharmaceutical 2,700 9,709 0.87
5 AL I 087
Nippon Telegraph & Telephone 11,300 41,074 3.68 o
WEEHNEE 1,093,353 98.00
Z L BRI 3.68 N
HittEERAR 22,357 2.00
SBERH SEEmREt 1,115,710 100.00
Nippon Steel 63,000 18,580 1.67
Mitsui Mining & Smelting 76,000 18,003 1.61
& MEREREET 3.28
BHEES
Nippon Sheet Glass 101,000 22,100 1.98
Sanwa Holdings 53,000 14,266 1.28
EHRERMEE 3.26
BTG
Daiwa Securities Group 86,000 32,388 2.90
BATISHEET 2.90
EREEER R 6
NEC 73,000 16,924 1.52
Fujitsu 23,000 12,854 1.15
R R AR T 2.67
BE
Mitsui OSK Lines 47,000 27,795 2.49
SEMET 2.49

BRI BRATH

Hitachi High-Technologies 11,200 18,321 1.64
Mitsumi Electric 5,500 8,359 0.75
B HMH  BRETHRE 2.39
BB R

East Japan Railway 4,400 26,033 2.33
BRI R R 2.33
Z it &RBRTE

Japan Securities Finance 39,300 19,788 1.77
it &R ARTSHEET 1.77
HEEEE

Hitachi Capital 16,700 19,779 1.77

HEEEER 1.77
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HARZEEDEE

REBE RE®RK
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EAE  GEETAEEZIFNBNZD oy

HiE L TRATRIEEES - BRUBE o
\ wH #EE  (TAE) @k

EMRPERBE -

BT BB

Keyence 11,300 232,645 3.57
Hamamatsu Photonics 86,200 214,104 3.28
Hoya 92,800 176,186 2.70
Optex 97,600 90,188 1.38
TF R  ERETARE 10.93
R IRIT

Sumitomo Mitsui Financial Group 75,400 190,592 2.92
Fukuoka Financial Group 472,000 175,039 2.68
Mizuho Financial Group 1,048,900 153,781 2.36
S RITHRET 7.96
WRAEEFHMHE

Ricoh 208,000 236,158 3.62
Canon 67,800 224,613 3.44
WARETFRERE 7.06
ESATRAHE

Toyota Tsusho 198,200 252,946 3.88
Marubeni 444,000 203,763 3.12
E B AT ES A 7.00
g

Tsumura & Co 86,800 235,525 3.61
Hisamitsu Pharmaceutical 60,900 214,560 3.29
REELE 6.90
0

Square Enix Holdings 150,200 245,908 3.77
Works Applications 2,469 98,586 1.51
Tecmo Koei Holdings 160,500 93,451 1.43
BReEt 6.71
EifEamETE

Rakuten 4,425 283,585 4.34
ASKUL 46,000 68,973 1.06
BB et T E /st 5.40
East Japan Railway 32,800 194,064 297
Art 87,000 119,476 1.83
TEIR B IR AERT 4.80
g

SMC 18,000 214,527 3.29
Hitachi Construction Machinery 59,800 98,527 1.51
HiRREt 4.80
EETE

Culture Convenience Club 443,600 184,067 2.82
Nishimatsuya Chain 102,900 84,466 1.30

BREESYREBRRKE  HSEEABRE - FETERE 4.12
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HAKRZEEDEE

nERE (4 il SEE
mE®RR (4) wE w58 (TAE) Bk
TR e B B R R B e
=pn = M LD (& 435 — & N 7 . a
BEG W EJfﬁﬂJiﬁ_ S o BWE2010F 6 5] 30 FM o IJETEY  pack 10,600 16494 025
il i o wERAEEE 0.25
miE EFEE

wE HHE (FEE) Bkt EthEERMEER

Airport Facilities 37,200 11,566 0.18
(-
Shin-Etsu Chemical 41,700 173,251 2.66 EthE SRR 0.18
Taiyo Nippon Sanso 120,000 85,035 1.30

BB 6,249,634 95.79
[4-2rbh 3.96

HitEERSE 274,573 4.21
i B iR 5 B i R -
Wacom 1,043 137,419 2.10 FEEERET 6,524,207 100.00
Roland DG 67,000 82,041 1.26
B RSB  fREET 3.36
1588
Dentsu 60,100 142,254 2.18
CHINTAI 2,306 72,114 1.11
IRREHEET 3.29

BRE ~ BEEFKRE

Oriental Land 15,100 111,795 1.71
Ichibanya 43,700 96,425 1.48
RS - BEEMREREE 3.19
RIERHR

M3 570 203,430 312
REERIRREE 3.12

Axell 57,000 168,160 2.58
SRR BRAS R HEET 2.58
B

Ito En 118,200 160,446 2.46
BRFHET 2.46
&SRR

Nippon Steel 502,000 148,054 2.27
JFE Holdings 2,800 7,749 0.12
SRR 2.39

i - RREEER

Descente 244,000 120,054 1.84
Levi Strauss Japan 24,000 6,960 0.11
fhid ~ PRI E B mIRET 1.95
BEAEHR RS

Zuken 186,200 120,097 1.84
BB RIS REET 1.84
[ESieE9-827)

Secom Techno Service 39,000 100,560 1.54

25 SRR H B 8 M HEET 1.54
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HAEEREER

REBRF REHR

BB ERIEARBERZAMISIHRR G e BT H PR
BEG W EUF’F'JCHJ%:' o @2 2010 F 6 £ 30 F! o I FIEY

B ERHATES - SRUBEHENRS Ly

ERIEE o i HPEE
wa& HEE (FEE) B2
HEME
Canon 799,000 2,646,991 3.42
Toshiba 5,466,000 2,421,103 3.13
Fujitsu 3,863,000 2,158,862 2.79
Panasonic 1,613,400 1,800,508 2.33
Kyocera 247,800 1,790,470 2.32
Ricoh 1,513,000 1,717,819 2.22
TDK 312,000 1,525,609 1.97
Sony 596,300 1,413,811 1.83
Rohm 221,900 1,186,703 1.53
Hitachi 3,611,000 1,164,155 1.51
NEC 4,697,000 1,088,959 1.41
Minebea 2,172,000 1,074,400 1.39
Mitsumi Electric 686,500 1,043,394 1.35
Casio Computer 1,212,100 649,615 0.84
HEMAAME 28.04
25
Fujifilm Holdings 666,600 1,717,846 2.22
Daicel Chemical Industries 2,404,000 1,447,383 1.87
Denki Kagaku Kogyo 3,393,000 1,409,190 1.82
Sekisui Chemical 2,187,000 1,216,600 1.57
Mitsubishi Chemical Holdings 2,536,000 1,033,258 1.34
Kaneka 1,849,000 956,744 1.24
Nifco 508,800 939,820 1.22
Toyo Ink Manufacturing 1,660,000 566,959 0.73
ShinEtsu Polymer 955,700 503,782 0.65
et 12.66
i
Daikin Industries 653,900 1,780,690 2.31
Mitsubishi Heavy Industries 5,771,000 1,775,708 2.30
Amada 1,987,000 1,167,577 1.51
Kurita Water Industries 461,000 1,124,089 1.45
Daifuku 1,227,500 672,578 0.87
Tsubakimoto Chain 1,784,000 639,953 0.83
Fuji Machine Manufacturing 242,300 390,017 0.50
HiReEt 9.77
Pt R
Toyota Motor 708,800 2,175,260 2.81
Nissan Motor 2,785,600 1,734,732 2.25
Suzuki Motor 847,900 1,483,186 1.92
Yamaha Motor 747,400 882,272 1.14
Toyoda Gosei 354,100 783,792 1.01
B fERRET 9.13
HBRES
Mitsubishi 1,425,600 2,645,919 3.43
Marubeni 3,028,000 1,389,625 1.80
Hitachi High-Technologies 433,000 708,307 0.92
Ryosan 241,200 521,795 0.67
Nagase & Co 530,000 489,538 0.63
HBE SR 7.45

ARERCRERRIBR  F2RBNRKS -
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gl e

e GFEE
wa HHE (FEE) B2kt
HithEm
Nintendo 85,800 2,248,631 2.90
Lintec 552,400 888,525 1.15
Dai Nippon Printing 855,000 879,330 1.14
Yamaha 778,800 709,926 0.92
Nissha Printing 185,500 443,269 0.57
HithZEm#EET 6.68
5
Astellas Pharma 550,400 1,641,111 2.12
Daiichi Sankyo 900,800 1,428,711 1.85
Ono Pharmaceutical 341,400 1,227,720 1.59
REEAET 5.56
=3
Obayashi 2,954,000 1,044,109 1.35
Sekisui House 1,226,000 933,840 1.21
Sanki Engineering 570,000 376,075 0.48
Maeda Road Construction 460,000 332,585 0.43
Kyudenko 550,000 269,970 0.35
B 3.82
FEERE
Furukawa Electric 3,627,000 1,420,790 1.84
Mitsui Mining & Smelting 4,266,000 1,010,524 1.30
BEEBREE 3.14
iR AR
Teijin 3,546,000 938,751 1.21
Nisshinbo Holdings 783,000 669,716 0.87
#hiE B BR S REET 2.08
PEEREd
East Japan Railway 221,100 1,308,156 1.69
PR EEREET 1.69
HittmE %%
Hitachi Capital 1,001,500 1,186,163 1.53
HitmhEs£saest 1.53
TEES
FamilyMart 398,300 1,167,166 1.51
TEHESME 1.51
@an
Nippon Telegraph & Telephone 308,200 1,120,258 1.45
BENAEEt 1.45
B
Nippon Meat Packers 589,000 647,890 0.84
House Foods 312,900 407,387 0.52
RaWE 1.3

Morgan Stanley & &S
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s FEE

wa HEE (FEE) B2t
BHEXAR
Tokyo Electric Power 269,300 648,959 0.84
BHERARIEE 0.84
EBES
Sanwa Holdings 2,403,000 646,806 0.84
EREMME 0.84
IR R M
Nippon Sheet Glass 2,832,000 619,679 0.80
IR B A ARET 0.80
fiit
Nippon Steel 1,528,000 450,651 0.58
sHfReEt 0.58
BR#%
Toho 252,100 371,183 0.48
BRFEHEET 0.48
ERBHMEE 76,876,900 99.41
Erafc =t

= 2010 F 6 5] 30 FI VBT R H B T S T EIEYEE fifl o

EHISNESHY

HE 2010 F

6 B 30 HiFRER
FiE/ (BR) LFEE
#Hwime BAEE EHER (FEE) &2
02/07/2010 41,376 EUR 4,608,631 JPY (113,160)  (0.14)
02/07/2010 743 JPY 7 EUR 9 0.00
09/07/2010 40,134 EUR 4,334,812 JPY 25,477 0.03
BHISME SHYRRET (87,674) (0.11)
HitEERRE 543,649 0.70
FEEEMRE 77,332,875 100.00
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] RMNEREE

REBR REWR

EEEBHIER T MBS MELIIAVAT P T C PR 0 i3 I 8L B 8
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E=

[o]5k - 1HPEE
®wa& HEE mfE BSLt
EfE
Vale ADR Pfd ‘A’ 2,678,098 58,087,946 5.99
Itau Unibanco Holding ADR Pfd 2,593,503 47,902,000 494
Bradespar Pfd 2,231,072 41,597,938 4.29
Companhia de Bebidas das Americas ADR Pfd 389,700 40,489,830 4.17
Petroleo Brasileiro ADR Pfd 1,337,002 40,444,311 417
Banco Bradesco ADR Pfd 2,339,050 38,032,953 3.92
OGX Petroleo e Gas Participacoes 3,915,000 37,356,123 3.85
Petroleo Brasileiro ADR 1,046,900 36,557,748 3.77
Cielo 3,033,300 26,365,535 2.72
BRF - Brasil Foods 1,844,276 24,778,137 2.55
ltausa - Investimentos Itau Pfd 3,706,324 22,849,318 2.35
Itau Unibanco Holding Pfd 1,234,146 22,825,361 2.35
PDG Realty - Empreendimentos e Participacoes 2,359,722 19,934,114 2.05
Vivo Participacoes ADR 697,170 17,973,043 1.85
Vale ADR 700,205 17,575,146 1.81
NET Servicos de Comunicacao Pfd 1,598,831 15,477,714 1.60
MRV Engenharia e Participacoes 2,076,600 15,097,303 1.56
Ultrapar Participacoes Pfd 291,350 13,861,172 1.43
Petroleo Brasileiro Pfd 764,300 11,588,664 1.19
Usinas Siderurgicas de Minas Gerais 371,035 10,392,277 1.07
Amil Participacoes 1,157,417 9,443,186 0.97
Vale Pfd ‘A’ 426,488 9,278,275 0.96
BR Malls Participacoes 660,200 8,800,222 0.91
Usinas Siderurgicas de Minas Gerais Pfd ‘A’ 292,270 8,247,842 0.85
Tim Participacoes ADR Pfd 260,700 7,216,176 0.74
Multiplan Empreendimentos Imobiliarios 299,100 5,571,682 0.57
Banco Bradesco Pfd 345,565 5,540,939 0.57
BRF - Brasil Foods ADR 401,300 5,441,628 0.56
Companhia de Concessoes Rodoviarias 244,100 5,016,218 0.52
MMX Mineracao e Metalicos 734,200 4,509,998 0.47
Metalurgica Gerdau Pfd 267,254 4,488,620 0.46
Vale 162,921 4,062,845 0.42
Mills Estruturas e Servicos de Engenharia 464,300 3,481,283 0.36
Ultrapar Participacoes ADR Pfd 60,500 2,890,085 0.30
ltausa - Investimentos Itau 23,877 147,333 0.02
NET Servicos de Comunicacao ADR Pfd 12,900 126,420 0.01
E R 66.32
Eric
America Movil ADR ‘'L’ 1,731,729 84,802,769 8.74
Fomento Economico Mexicano ADR 731,800 32,126,020 331
Grupo Televisa ADR ‘CPQ’ 1,637,800 29,087,328 3.00
Grupo Financiero Banorte ‘0’ 5,522,234 22,222,960 2.29
Grupo Mexico ‘B’ 4,905,900 11,895,147 1.23
Wal-Mart de Mexico V' 4,999,512 11,434,647 1.18
Grupo Comercial Chedraui 3,867,300 10,515,580 1.08
Megacable Holdings ‘CPO’ 2,695,600 6,912,869 0.71
America Movil 'L’ 2,218,700 5,436,478 0.56
Genomma Lab Internacional ‘B’ 1,243,000 4,162,035 0.43
Empresas ICA 1,710,100 4,052,086 0.42
EEEHHEE 22.95
=25
Lan Airlines ADR 484,662 9,106,799 0.94
Cia Cervecerias Unidas 820,862 7,129,447 0.74
Empresa Nacional de Electricidad 4,138,165 6,446,730 0.66
S.A.C.I. Falabella 973,467 6,318,903 0.65
Sociedad Quimica y Minera de Chile ADR ‘B’ 148,900 4,964,326 0.51
BRHEET 3.50
e
Credicorp (Bermuda) (2) 232,200 21,090,726 217

ESvREEBRER  BEHEHRRE - .
AR RE R BRI  HEBEHRER —— 217
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HFEE
wE HHE miE B\EAL
EEE
Copa Holdings ‘A’ 345,303 15,372,890 1.58
EEE#ET 1.58
PR EE
Telecom Argentina ADR ‘B’ 315,643 5,236,517 0.54
Banco Macro ADR 81,600 2,399,040 0.25
PiREMET 0.79
ALt
Pacific Rubiales Energy (Canada) (2) (CAD) 299,100 6,786,279 0.70
Pacific Rubiales Energy (Canada) (2) (COP) 9,625 220,695 0.02
SHALLEEREET 0.72
BEAFEERRZ BRI EHHE
HitpBE ISR B ERES
RE&#EHiST A/ 951,169,656 98.03

T o e T AT 7] 0 T PR S B

O R 57 - ER B 5 @i 2010 F 6 30

ESET X

Ef

Banco Nacional Pfd (1) 2,698,000 0 0.00
Lojas Arapua GDR 144A Pfd (1) 10,180 0 0.00
Lojas Arapua Pfd (1) 58,205,100 0 0.00
BT 0.00
REGRFEEXR B LA

HtEBEhHISR SN E T EES R

REEHiZ TR 0 0.00
WERHEE 951,169,656 98.03
HtEERHAR 19,137,047 0.00
FEEEMEE 970,306,703 100.00

(1) ZEBHEUAFEEE - RMBREFARMNET 2()
(2) TSR BIZR A B R IR -

Morgan Stanley & &S
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THEDEE

REBR REHR
BRTERENBENERREATACEE  F w0 ¢ IR o 5 BRI S e
RS C BT S B 2010 7 6 F] 30 1 1SR

BEXENARRSEEES - SRUETH 4.
ﬁﬁ"] ﬁ%@ i§\$i @ © EFEE

W& BEE WE B
, o B
120104 2 A 16 BEA » AIMXERGHIERS - Dr Pepper Snapple Group 211,268 8,009,170  2.99
PepsiCo 103,467 6,315,626  2.36
Diageo ADR 74,213 4,700,651 1.75
Coca-Cola 89,704 4,497,759 1.68
BREHEET 8.78

JBE - EEERARE

Starbucks 370,065 9,310,835 3.48
McDonald's 114,852 7,636,509 2.85
Accor 75,599 3,547,350 1.32
JERE - EEEMRRERRET 7.65
B BT ERTE

Google ‘A’ 23,675 10,763,602 4.02
eBay 474,079 9,472,098 3.53
B 8RR PR T HRET 7.55
Y&

Mead Johnson Nutrition 238,468 12,016,403 4.49
Nestlé Regd 168,231 8,127,665 3.03
RYR S 7.52
ERSELEE R 1

Apple 56,005 14,313,198 5.34
ERSEEE R et 5.34
REE

Berkshire Hathaway ‘B’ 112,345 8,988,723 3.35
Loews 145,138 4,838,901 1.81
fRbGREET 5.16
EE

Philip Morris International 177,541 8,181,089 3.05
British American Tobacco ADR 65,729 4,199,426 1.57
EE At 4.62
B ESIEMEME

Brookfield Asset Management vtg ‘A’ 391,143 8,961,086 3.35
EHEEIE M RRE 3.35
g

Schindler Holding ‘PC’ 103,862 8,748,801 3.27
HiReEt 3.27
BRI RS

Visa ‘A’ 120,044 8,607,155 3.21
BB AR REET 3.21
RIZEE faER 2R

Alcon 53,686 8,056,658 3.01

ARERCRERRIBR  F2RBNRKS - R fRE B HEEL 3.01
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SEWm*T (& 1EFEE
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ook TN PR T PR R BV o memsse
B CHE] T S BE 2010 F 6] 30 F1 0 R Nike B 48570 3334816 124
i BEE  REREE LW 1.24
1EFEE
s = - FERIE R 2R
£ t
e i miE ER Cintas 111,534 2,712,507 1.02
EEaEETE
Amazon.com 69,018 7,714,832 2.88 RIS R B3 MR 1.02
B EmEET St 2.88 REEHE 238,280,190 88.95
HBEEE
American Express 189,227 7,640,986 2.85 fT4TR
HMEEReE 285 EE 2010 7 6 £] 30 [ VHE P GTE T SN R E
KHAES BHISMESH
Procter & Gamble 126,427 7,609,641 2.84
HE 2010 F
= MO 6 A 30 BiFRBIR 5FEE
RRELWE 284 wmp BALHE sHeE G/ (BE) BAL
B« RGBS 02/07/2010  8,369,602EUR 10,296,171 USD (35,458 (0.01)
Ultra Petroleum 169,300 7,603,263 284 09/07/2010 8,148,634 EUR 9,937,666 USD 52,558 0.02
09/07/2010 43,474 USD 35,687 EUR (278) 0.00
T~ RARBURKLY S R0 2.84 - N
BHASMNE S HOREET 16,822 0.01
B R 29583525 11.04
Natura Cosmeticos 328,644 7,350,455 2.74 RitHERAR T )
BEARR@E 274 FEEERE 267,880,537 100.00
BEEL b
Cisco Systems 311,581 6,714,571 2.51
AR fBREET 2.51
{427
Sherwin-Williams 86,794 6,131,128 2.29
L2 mieEt 2.29
ERIEB T BERTE
Thermo Fisher Scientific 109,818 5,460,151 2.04
)RR T BB RFSHEET 2.04
BEME
Martin Marietta Materials 41,373 3,526,635 1.32
Cemex ADR ‘CPO’ ‘A&B’ 184,556 1,806,803 0.67
BEMHRE 1.99
Z b &RARTE
Leucadia National 195,137 3,891,032 1.45
Z it &RBRFEREET 1.45
RARDRER
Questar 82,935 3,775,201 1.41
RARDREEME 1.41
ERETRETE
Costco Wholesale 66,873 3,715,464 1.39
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XAREES *

BREBE BEHT
BT EREN RN ERSAREDLTEF) om0 C R ] 3 SRR i
e %vfﬁ‘ﬂjﬁij S o EE 2010 F 6530 MR

%E%%EEE@E%ﬁﬁﬁﬁikfﬂﬂ?f%ﬁ!%i%gﬁﬁiﬁ%%’ é% S
RS R EAIEE - s

®wa BHEE mfE BSL
ETEEIRBERG R R

* 201042 16 AFE4 » HEZARTMERS - Google ‘A’ 50,292 22,864,755 5.54
Baidu ADR 173,359 11,928,833 2.89
Tencent Holdings 691,400 11,558,317 2.80
Teradata 334,875 10,461,495 2.54
Salesforce.com 116,730 10,130,997 2.45
VMware ‘A’ 80,218 5,138,765 1.25
Adobe Systems 171,745 4,656,007 1.13
EHERISER M R R REET 18.60
HBEEE
Visa ‘A’ 199,816 14,326,807 3.48
Berkshire Hathaway ‘B’ 115,150 9,213,151 2.23
American Express 207,399 8,374,772 2.03
Redecard 562,602 8,252,329 2.00
CME Group ‘A’ 21,478 6,221,532 1.51
SHEEEEME 11.25
ERERHE
Apple 122,621 31,338,249 7.60
ERSRH AT 7.60
ZLEE
Amazon.com 228,275 25,516,579 6.18
Sears Holdings 49,169 3,295,798 0.80
St B ERE 6.98
[ZESie]
eBay 378,525 7,562,929 1.83
Leucadia National 345,402 6,887,316 1.67
SGS Regd 4,629 6,257,603 1.52
Corporate Executive Board 111,186 2,996,463 0.73
[EESEEE ey 5.75
IREEIRERRE T
Wynn Resorts 151,452 12,126,762 2.94
Las Vegas Sands 451,609 10,499,909 2.55
IREEIR LR T RRET 5.49
BREER
Ultra Petroleum 336,352 15,105,568 3.66
Range Resources 102,691 4,245,246 1.03
BREEFEET 4.69
Rz
Mead Johnson Nutrition 212,714 10,718,658 2.60
Allergan 82,118 4,736,566 1.15
Gen-Probe 51,076 2,333,152 0.56
WEERE 431
BEAEHR
America Movil ADR ‘L' 126,805 6,209,641 1.50
Research In Motion 107,596 5,389,484 1.31
Cisco Systems 244,152 5,261,476 1.28

BEESTEEEERER  ERRENERE - @Bt 4.09



Morgan Stanley #&&% 201046 A 30 H 46

wEHK (&) 1EFEE

* 8 BA P | Wi EAL

o T B ] PR e BT g

%%é-‘} K E?fﬁﬂjﬁﬁ,j e B E 2010 F 6 E] 30 EI y ([*J_é;‘\ﬁ C.H. Robinson Worldwide 90,767 5,115,628 1.24

i HiEst 1.24

HFEE st g

> tEE . t BEHLLRRTE

e i miE AR Charles Schwab 335,864 4,755,834 1.14

BHERERER

Brookfield Asset Management vtg ‘A’ 676,035 15,487,962 3.75 BERCRRISEET 1.14

BHEREEEEE 3.75 e T
First Solar 17,767 2,071,810 0.50

HBERERES

Li & Fung 2,542,044 11,460,590 2.78 WA TG 0.50

R EE B #ET 2.78 BERBSET 397,612,464 96.39

LR .

lumina 243177 10,758,150 261 {TATE

ERRREEt 2.61 L2 2010 F 6 5] 30 | I‘j/ﬁj,f’/fbfgjmf}?;i T ,(I\Jg'\ﬁaﬁh’@j o

E2B& : 2t SEHRANE S %

Monsanto 226,695 10,597,991 2.57 IS

.= = HZE 2010 F

£ - SiLiRat 2.57 6 B 30 BiFAER (5FEE
i = WAL EHeHE FE/ (BBR) B

7kife

—— sers  anisso 115 CO/0I0 LLZOANER 13861373 Ush use7s) (002

Cemex ADR ‘CPQ’ ‘A&B’ 360,892 3,533,133 0.86 e e ! ’
- ST

kR 2.01 SEHRSME S HOMRET 20,393 0.00
HinEERERE 14,867,874 3.61

HEEERRIBAT

BM&FBovespa 1,187,603 7,908,559 1.92 S EEmE 412,500,731 100.00

BREERRIBARME 1.92

i E s

Expeditors International of Washington 203,608 7,142,569 1.73

fizEE s iEst 1.73

HEE

Starbucks 270,668 6,810,007 1.65

HEERMET 1.65

HIBRME

Alcon 43,597 6,542,602 1.59

HMISREEMEET 1.59

B e

Intuitive Surgical 18,663 6,112,879 1.48

Bk e REEt 1.48

IS / REREE

Accor 121,088 5,681,841 1.38

IS / REAREERRET 1.38

R 2188

Loews 158,434 5,282,190 1.28

R SIEMAMEE 1.28
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EXBEMERS

REBR REWR

BBRENEREMEATREEDS » 5 oot 020 BT bl e MET R By
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RO BRI A AR - S

HFEE
®wa& HEE mfE BSLt
AE
Equity Residential 309,724 13,092,033 9.16
AvalonBay Communities 62,890 5,985,241 4.19
Camden Property Trust Pfd 77,363 3,213,659 2.25
Post Properties 48,670 1,111,623 0.78
Apartment Investment & Management ‘A’ 38,010 764,761 0.53
BRE Properties 6,720 253,613 0.18
Essex Property Trust 1,560 156,905 0.11
AEHE 17.20
g
HCP 211,240 6,848,401 4.79
Senior Housing Properties Trust 162,752 3,326,651 2.33
Ventas 63,290 2,994,250 2.10
Healthcare Realty Trust 107,380 2,405,312 1.68
Assisted Living Concepts ‘A’ 50,056 1,503,182 1.05
Nationwide Health Properties 27,060 971,454 0.68
RIBREET 12.63
[R5
Simon Property Group 173,403 14,290,141 10.00
Macerich 49,771 1,888,312 1.32
Taubman Centers 42,855 1,665,345 1.17
[ i 5 4Rt 12.49
WRE
Boston Properties 105,563 7,694,487 5.39
Mack-Cali Realty 105,888 3,185,111 2.23
Brookfield Properties 205,652 2,903,806 2.03
Douglas Emmett 66,630 972,132 0.68
Hudson Pacific Properties 41,270 710,257 0.50
Kilroy Realty 21,160 642,418 0.45
BioMed Realty Trust 36,280 588,824 0.41
HRPT Properties Trust 78,870 507,134 0.35
WAERE 12.04
%tk
Vornado Realty Trust 132,472 9,915,529 6.94
Forest City Enterprises ‘A’ 213,525 2,502,513 1.75
Cousins Properties 300,800 2,063,488 1.44
Lexington Realty Trust 1,910 11,536 0.01
Z i@t 10.14
B
Regency Centers 195,450 6,844,659 4.79
Federal Realty Investment Trust 43,371 3,092,786 2.17
Acadia Realty Trust 102,907 1,747,361 1.22
Retail Opportunity Investments 98,418 952,686 0.67
Kite Realty Group Trust 19,930 85,699 0.06
B OREET 8.91
hREE/ R
Host Hotels & Resorts 438,250 6,047,850 4.23
Starwood Hotels & Resorts Worldwide 126,557 5,415,374 3.79
Morgans Hotel Group 50,993 314,117 0.23
Pebblebrook Hotel Trust 850 16,125 0.01
DiamondRock Hospitality 202 1,731 0.00
HREE/ ERATREET 8.26
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Public Storage 90,065 8,057,215 5.64
Sovran Self Storage 1,915 67,600 0.05
EEAEERERE 5.69
Plum Creek Timber 141,803 4,988,630 3.49
Digital Realty Trust 18,190 1,055,748 0.74
Starwood Property Trust 59,970 1,015,292 0.71
Rayonier 12,350 558,467 0.39
CreXus Investment 16,770 211,134 0.15
Colony Financial 10,630 179,647 0.12
BEREt 5.60
I
AMB Property 81,014 1,972,691 1.38
DCT Industrial Trust 152,980 719,006 0.51
ProLogis 27,040 287,706 0.20
T 2.09
BEEEEE
Equity Lifestyle Properties 56,464 2,796,097 1.95
BEEEERMEET 1.95
BREMAE/T%

Liberty Property Trust 43,405 1,262,217 0.88
PS Business Parks 15,760 893,434 0.63
Duke Realty 48,400 555,632 0.39
BAWAE/ TR 1.90
WEEHEEt 141,307,022 98.90
HitEE AR 1,566,875 1.10

FEEEMRE 142,873,897 100.00
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ERE RIS R IR
QLogic 13,300 226,100 0.84
Blackboard 5,900 223,315 0.83
Acxiom 14,800 219,780 0.82
Open Text 5,800 218,080 0.81
CommVault Systems 9,600 216,768 0.81
TIBCO Software 18,072 216,683 0.81
Netscout Systems 15,027 215,938 0.81
Bottomline Technologies 13,700 180,634 0.67
Netezza 12,600 178,416 0.67
Rovi 4,651 178,273 0.66
Websense 9,100 177,268 0.66
Nuance Communications 11,300 175,376 0.65
Sapient 17,296 174,344 0.65
SolarWinds 9,184 153,005 0.57
Solera Holdings 4,010 148,330 0.55
SS&C Technologies Holdings 8,500 140,420 0.52
Informatica 4,100 100,409 0.37
EREBR R B S IR AR 11.70
TE
Childrens Place Retail Stores 5,600 248,724 0.93
World Fuel Services 9,418 245,527 0.91
Dollar Tree 5,700 240,939 0.90
RadioShack 12,191 240,772 0.90
Foot Locker 16,700 218,102 0.81
Big Lots 6,585 215,264 0.80
Tractor Supply 3,506 214,988 0.80
Asbury Automotive Group 13,578 148,408 0.55
Shutterfly 5,542 136,167 0.51
St 711
BT RiEas
ev3 12,200 273,524 1.02
Cooper 6,453 259,540 0.97
Volcano 9,600 210,816 0.79
PSS World Medical 9,468 201,668 0.75
NuVasive 5,404 193,517 0.72
American Medical Systems Holdings 8,208 183,038 0.68
Haemonetics 3,400 182,138 0.68
Thoratec 3,078 133,308 0.49
BRI RHE R RRET 6.10
FEMR T
Vishay Intertechnology 26,300 206,192 0.77
Plexus 7,500 205,800 0.76
Fairchild Semiconductor International 22,645 198,597 0.74
Microsemi 13,171 195,458 0.73
Cypress Semiconductor 18,405 187,179 0.70
Atheros Communications 6,365 181,021 0.67
Cavium Networks 5,162 134,315 0.50
FERER TFREET 4.87
#hidARR R
Steven Madden 7,750 246,528 0.92
Carter's 7,900 205,400 0.76
Warnaco Group 5,000 181,950 0.68
Maidenform Brands 7,967 161,491 0.60
G-Il Apparel Group 3,176 72,063 0.27
fhi RS B AR 3.23
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GSI Commerce 9,272 270,093 1.01
Syniverse Holdings 12,423 247,466 0.92
Ciena 14,646 191,423 0.71
F5 Networks 1,860 129,921 0.48
BEEIR AT 3.12
RIEEBRTE
Brookdale Senior Living 14,810 228,815 0.85
Gentiva Health Services 7,592 210,754 0.79
SXC Health Solutions 2,843 205,520 0.77
AMERIGROUP 5,112 172,274 0.64
RIEARFEREET 3.05
[EESiEE]
IESIBFC 13,430 269,943 1.01
Emergency Medical Services ‘A’ 3,898 194,510 0.72
SFN Group 21,821 128,526 0.48
Towers Watson & Co ‘A 3,224 126,768 0.47
BRI HERT 2.68
EF R - BERRR
Sirona Dental Systems 6,600 237,732 0.89
Bruker 15,800 194,814 0.73
Arthrocare 4,368 135,583 0.50
B - BERGMER 2.12
B ER fi
Core Laboratories 1,383 207,298 0.77
Oil States International 4,803 198,076 0.74
Fushi Copperweld 19,500 160,485 0.60
BelRER e iEat 2.11
wEEAE
Greif ‘A 4,400 244,992 0.91
Rock-Tenn ‘A’ 3,417 169,039 0.63
Packaging Corp of America 6,600 144,870 0.54
BRABEMEE 2.08
SRR
Endurance Specialty Holdings 5,422 204,626 0.76
Global Cash Access Holdings 23,700 174,906 0.65
Lender Processing Services 5,500 172,370 0.65
ERIIRMEET 2.06
KEEREAT
Stifel Financial 4,836 210,318 0.78
Evercore Partners ‘A’ 6,814 166,057 0.62
Affiliated Managers Group 2,700 166,023 0.62
WEEE ARG 2.02
iz
TransDigm Group 5,309 273,520 1.02
Esterline Technologies 5,431 265,413 0.99
f=REEt 2.01

Morgan Stanley & &S
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g
Salix Pharmaceuticals 5,139 202,065 0.75
Medicis Pharmaceutical ‘A’ 5,914 133,538 0.50
MAP Pharmaceuticals 7,653 100,560 0.37
Impax Laboratories 4,416 84,522 0.31
5 BB EEEET 1.93
BERREIR
Comstock Resources 8,828 246,831 0.92
Whiting Petroleum 2,440 196,420 0.73
HEIRRIRREET 1.65
HMIEER
Jarden 9,100 249,977 0.93
Scotts Miracle-Gro ‘A’ 4,300 191,393 0.71
HMIAE R8T 1.64
BEE
Buffalo Wild Wings 5,545 208,381 0.78
BJ's Restaurants 8,300 201,109 0.74
HEERiRst 1.52
BT B
Coherent 6,300 223,146 0.83
Cogent 19,793 177,939 0.66
BTG Rt 1.49
a2
Cytec Industries 3,500 143,570 0.53
Rockwood Holdings 5,700 131,898 0.49
Stepan 1,364 93,352 0.35
LR midst 1.37
et psia]

Kirby 4,700 183,347 0.68
Aegean Marine Petroleum Network 8,200 168,100 0.63
BEEIEREET 1.31
B

TreeHouse Foods 4,455 204,975 0.76
Diamond Foods 3,469 144,553 0.54
BREE 1.30
B

Qrion Marine Group 11,427 163,977 0.61
Dycom Industries 16,400 144,320 0.54
IR 1.15
8&

Acuity Brands 4,500 165,285 0.62
Barnes Group 7,710 127,601 0.47
SUBHEt 1.09
RIg : ME-HBT

ProAssurance 4,700 270,297 1.01
R © M3 - BTRE 1.01
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SRR BIRR
Waste Connections 7,600 265,240 0.99
SRR BIRR AT 0.99
YRR FRE R
Acorda Therapeutics 4,365 136,537 0.51
Incyte 10,939 124,486 0.46
EYBIRR R RE R 0.97
e
LKQ 12,600 244,188 0.91
HeEEmmREET 0.91
RIEER
Health Management Associates ‘A’ 30,593 242,297 0.90
RIBERHEREET 0.90
EERTR
Cymer 7,700 237,776 0.89
EERTRR s 0.89
ARBE BT
ITC Holdings 4,400 235,312 0.88
AREE BTG 0.88
PHAE R B ER
Micros Systems 7,030 227,069 0.85
PAEF BB ERHRE 0.85
BHEHIE
Checkpoint Systems 12,800 224,896 0.84
BHEHIAME 0.84
TERETHMG
TRW Automotive Holdings 7,862 224,539 0.84
THER TG 0.84
RIBETRIRTE
HMS Holdings 3,998 219,290 0.82
RIBEIERFGHEET 0.82
SR1T © #EH LS
SVB Financial 5,260 218,711 0.81
$R1T * MHOTHLLIMEET 0.81
Z it &RBRTE
Knight Capital Group ‘A’ 14,444 204,383 0.76
Z it &R ARTSHERT 0.76

HPEE
biia=d HEE miE Batt
REEHIR
MedAssets 8,853 202,557 0.75
REZHIRREET 0.75
BERRTE
Parexel International 9,009 198,198 0.74
BRI REET 0.74
Bl RREER
Brigham Exploration 12,204 194,166 0.72
B FREEBAE 0.72
BEIRER i R AR 7%

Patterson-UTI Energy 14,792 190,373 0.71
BEIRER s B ARFSHEET 0.71
1R

WMS Industries 4,663 189,504 0.71
RERRET 0.71
=

Landstar System 4,700 185,885 0.69
FEE 0.69
BERIERE

National CineMedia 10,805 185,738 0.69
EEREmMRE 0.69
B HIE

Owens Corning 5,609 173,599 0.65
B MIRMET 0.65
iy |

Arris Group 16,700 172,344 0.64
e At 0.64
IR

CLARCOR 4,499 160,974 0.60
IR fEHREET 0.60
BEFEM

MultiFineline Electronix 6,400 158,144 0.59
BFERME 0.9
pli% ]

Domtar 3,100 156,767 0.58
HLERREt 0.58
EREE

Meritage Homes 9,464 155,777 0.58
EREERE 0.58
FHARMERE

Tupperware Brands 3,514 141,439 0.53
KRR MEAEERE 0.53
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BRBMETH
EnerSys 6,143 134,593 0.50
WRBWRTARE 0.50
EDRISSED IR
VistaPrint 2,700 129,708 0.8
EDRISEEN R RS MRS 0.48
BHER
Infospace 14,074 106,962 0.40
ceat EEE 0.40
i : T
Chart Industries 5,525 89,229  0.33
Wb T3t 0.33
RABSRE 24,455545  91.07
HieHEHAE 2,398,369  8.93

FEEERE 26,853,914 100.00
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Comcast ‘A 462,597 8,174,089 4.38
Viacom ‘B’ 210,569 6,736,102 3.61
Time Warner Cable 59,792 3,204,851 1.72
Time Warner 83,123 2,456,285 1.31
News ‘B’ vtg 170,120 2,407,198 1.29
DirecTV ‘A’ 54,648 1,881,531 1.01
fed Eeey 13.32
RIE

Chubb 170,777 8,573,005 4.59
Travelers Companies 82,705 4,094,725 2.20
MetLife 82,503 3,159,865 1.69
Berkshire Hathaway ‘B’ 35,000 2,800,350 1.50
Torchmark 31,904 1,627,104 0.87
Aflac 20,929 895,133 0.48
REGREET 11.33
Sz

Pfizer 308,641 4,404,307 2.36
Merck & Co 123,024 4,331,675 2.32
Bristol-Myers Squibb 163,559 4,095,517 2.19
Abbott Laboratories 30,509 1,410,431 0.76
GlaxoSmithKline ADR 30,324 1,042,842 0.56
Eli Lilly & Co 19,570 658,726 0.35
BEERET 8.54
Z it &RBRTE

JPMorgan Chase & Co 146,215 5,458,206 2.93
Bank of America 313,733 4,615,012 2.47
Citigroup 494,645 1,899,437 1.02
it &R ARFSHET 6.42
il RARBMEHE M

Chevron 50,321 3,440,950 1.84
ConocoPhillips 57,575 2,871,265 1.54
Royal Dutch Shell ADR ‘A’ 49,112 2,511,097 1.35
Total ADR 24,370 1,102,743 0.59
BP ADR 27,998 809,142 0.43
BR - RAREIRELH & M0 5.75
Y&

Kraft Foods ‘A’ 175,894 4,946,139 2.65
Unilever ‘NY' 107,571 2,971,111 1.59
BN SRET 4.24
BB SRR TS

eBay 244,808 4,891,264 2.62
Yahoo! 188,222 2,635,108 1.41
BB AR HEET 4.03
TR HLE 75 B AR TS

Cardinal Health 102,500 3,471,675 1.86
UnitedHealth Group 67,565 1,924,927 1.03
WellPoint 25,579 1,261,301 0.68
RIBHLRE T RBRTEHAET 3.57



XHEEKREZEES

mE®mE ()

o 6 T AT ] 9 P e BT
S W OO BT S - B 2010 F 6 P30 |1 TSR
il i

HFEE
wE HHE miE B\EAL
RMEEIRTE
Wal-Mart Stores 79,607 3,876,065 2.08
CVS Caremark 78,783 2,339,855 1.25
EREFRETERES 3.33
BARTIS
Bank of New York Mellon 147,757 3,714,611 1.99
Goldman Sachs Group 13,395 1,785,554 0.96
State Street 20,929 714,935 0.38
BATISHEE 3.33
i SEERTT
PNC Financial Services Group 46,698 2,698,677 1.45
Wells Fargo & Co 73,573 1,924,670 1.03
U.S. Bancorp 61,482 1,398,101 0.75
S ERITHERT 3.23
ZTLBARS
Verizon Communications 119,893 3,398,967 1.82
AT&T 96,296 2,337,104 1.25
Z L BABRTEREET 3.07
I%5E
Tyco International 74,504 2,647,127 1.42
General Electric 169,004 2,448,868 1.31
THE@mMEE 2.73
RMEBMER
International Paper 221,417 5,081,520 2.72
HRRERBZIE RIEET 2.72
BETE
Lowe’s Cos 118,405 2,442,695 1.31
Home Depot 67,249 1,923,321 1.03
BEEREME 2.34
EE
Philip Morris International 53,534 2,466,847 1.32
Altria Group 83,005 1,663,420 0.89
fEE st 2.21
RGN R
Intel 142,868 2,840,216 1.52
KLA - Tencor 28,217 802,209 0.43
PSR B Ry 1.95
BRI ELRE R
Hewlett-Packard 47,409 2,079,359 1.12
Dell 101,752 1,260,707 0.68
B A% B HERT 1.80

Morgan Stanley & &S
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Halliburton 117,847 2,949,710 1.58
ReiRR% fi R R 75 AT 1.58
Bk
Coca-Cola 40,089 2,010,063 1.08
PepsiCo 9,860 601,854 0.32
BREH@ET 1.40
ZRLERE
J.C. Penney 47,996 1,052,072 0.56
Target 14,605 725,430 0.39
Macy's 29,482 535,098 0.29
St B ERE 1.24
et
Ingersoll-Rand 57,483 2,040,072 1.09
HiRREt 1.09
@AM
Cisco Systems 81,666 1,759,902 0.95
SBENER fEREET 0.95
R R EF5
Honeywell International 41,671 1,640,587 0.88
KRR ER5REET 0.88
EARBAARTS
Vodafone Group ADR 76,271 1,601,691 0.87
I\ B RIS REET 0.87
BRI RS
Accenture ‘A’ 27,440 1,078,666 0.58
Western Union 28,835 433,967 0.23
B R BRI REEt 0.81
TR
Emerson Electric 32,090 1,397,520 0.75
TR MRRRET 0.75
& R ERR
Alcoa 123,910 1,293,620 0.69
&R EERRAEET 0.69
AR XA RBIREAERE
Noble 21,872 674,970 0.36
Anadarko Petroleum 15,614 564,758 0.30
BB R AR A ERE 0.66
E2&

El du Pont de Nemours & Co 28,440 1,003,363 0.54
L2 Rt 0.54
HEAREE

American Electric Power 28,091 917,452 0.49
i NEEE S5,y 0.49
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KAER
Procter & Gamble 14,976 901,406 0.48
RAERME 0.48
EAZER
Avon Products 30,434 831,457 0.45
B AE M 0.45
RIEER fimEdag it
Boston Scientific 108,456 632,299 0.34
RIRRR f R 2841 HERT 0.34
RERARAEE
Sempra Energy 13,024 615,905 0.33
fERCPNEEES 0.33
L7des
Microsoft 26,139 610,346 0.33
BREt 0.33
WEEHME 182,480,149 97.79
HitEERAR 4,122,479 2.21

FEEERE 186,602,628 100.00
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BEEERZEHIERANEZERERFTE
%’aﬁﬁhkai’ﬁﬁgﬁﬁﬁ%@%
ERNREEW AT SN IREEHIZENE
ENHE  EMBEEBHNENHEZEFT
R

ARERCRERRKBR  F2RBNRKS -

Morgan Stanley #&&% 201046 A 30 H 56

|BEWREE

RE®RK
oy T3 B ] 7 8 PR B B

RS C BT S B 2010 7 6 5] 30 1 PR
i -

BRIESHREA HFEE
®wa E#RLELTTEHE miE BSkt
[EEE4]

Intesa Sanpaolo Bank Ireland 0% 12/07/2010 5,000,000 4,996,045 5.28
Santander Ser 1138 0% 08/07/2010 3,500,000 3,495,262 3.70
Banco Bilbao Vizcaya Argentaria

0% 19/07/2010 3,000,000 2,997,031 3.17
Lloyds TSB Bank 0% 21/07/2010 2,500,000 2,489,237 2.63
R ERRE 14.78
AFEFH

=B

HSBC Finance sr unsecur SerEMTN

4.5% 12/11/2010 4,062,000 4,109,643 4.35
EE#RE 4.35
EE

KfW - Kreditanstalt fuer Wiederaufbau govt gtd

2.5% 11/10/2010 3,870,000 3,890,081 412
EEaEt 4.12
Wt

Credit Suisse sr unsecur SerEMTN

4.75% 24/09/2010 780,000 785,921 0.83
EhE#eET 0.83
AEMEFHRE 9.30
BEES

European Investment Bank sr unsecur SerEMTN

3.75% 24/11/2010 3,870,000 3,917,601 4.14
BEESAEE 4.14
BE#SES

EE

France Treasury Bill BTF 0% 23/09/2010 3,500,000 3,485,331 3.69
SEERET 3.69
B ERE SRt 3.69
WEESNEE 30,166,152 31.91
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p:3und i 1=] EHEE ZEAMNE BR (BHR) B9t
Euro BOBL Future  09/2010 (19 2,297,670 (10,165 (0.01)
Euro Bund Futre  09/2010 (19 2,459,360 (19,192 (0.02)
Euro SCHATZ Futwre  09/2010 (26) 2,848,040 (495)  0.00
BB A foMEt 7,605,070" (29,852)  (0.03)
LA ¢ 548,503 BB -

BHBIMESH
#HE 2010 &

6 B 30 BiFRER 5FEE
e BALEHE EHeH e/ (BE)  ESkt
02/07/2010 7,806,765AUD 6,835,079 USD (196,829)  (0.21)
02/07/2010 25,126,907 BRL 14,013,132 USD (59,678)  (0.06)
02/07/2010 237,038 CAD 227,558 USD (3670)  0.00
02/07/2010 823,144 CHF 742,978 USD 16620 0.2
02/07/2010 979,244,747 CLP 1,815,147 USD (22,892)  (0.02)
02/07/2010  1,994,821,120 COP 1,050,212 USD (8,029)  (0.01)
02/07/2010 29,502,102 CZK 1,406,925 USD 9 000
02/07/2010 4282311 EUR 5,259,969 USD (11,8920 (0.01)
02/07/2010 1,057,668 GBP 1,555,073 USD 22,291  0.02
02/07/2010  1,823,185536 HUF 8,006,752 USD (141,201 (0.15)
02/07/2010 36,912,924 HUF 160,127 USD (1,241)  0.00
02/07/2010 262,436,267,242 DR 28,895,113 USD 45216 0.05
02/07/2010 543,375 ILS 140,676 USD (5590  0.00
02/07/2010 511,455,452 Y 5,640,037 USD 114111 012
02/07/2010  1,033,259,764 KRW 863,757 USD (14,846)  (0.02)
02/07/2010 50,769,627 MXN 4,048,543 USD (88,291)  (0.09)
02/07/2010 10,348,175 NOK 1,600,042 USD (7,173 (0.01)
02/07/2010 217,966 NZD 154,292 USD (3598)  0.00
02/07/2010 476,177,622 PHP 10,303,084 USD (25,041)  (0.03)
02/07/2010 1,445,255 PLN 436,131 USD (6,678 (0.01)
02/07/2010 53,072,614 RUB 1,710,089 USD (8,895  (0.01)
02/07/2010 9,080,405 SEK 1,168,790 USD (1,586) 0.0
02/07/2010 4788,248SGD 3,458,746 USD (23,687)  (0.03)
02/07/2010 26,655,496 TRY 17,008,345 USD (140,754)  (0.15)
02/07/2010 19,079,372 TWD 595,925 USD (1,743 0.0
02/07/2010 175,244 USD 202,422 AUD 3484 0.00
02/07/2010 228,530 USD 408,840 BRL 1,397 0.00
02/07/2010 8,268,602 USD 8,466,644 CAD 245906  0.26
02/07/2010 789,208 USD 806,868 CAD 24,418 0.03
02/07/2010 5,441,777 USD 6,023,315 CHF (117,479 (0.12)
02/07/2010 2,588,808 USD  1,397,956,271 CLP 30,664  0.03
02/07/2010 17,097USD 32,453,471 COP 140 0.00
02/07/2010 938,068 USD 19,630,001 CZK 1,572 0.00
02/07/2010 502,028 USD 10,548,626 CZK (840)  0.00
02/07/2010 4,612,075 USD 3,753,133 EUR 12,134 001
02/07/2010 10,585 USD 8,611 EUR 30 0.00
02/07/2010 562,675 USD 379,789 GBP (4512)  0.00
02/07/2010 1,481,116 USD 338,110,041 HUF 23134 0.02
02/07/2010 470,794 USD  4,270,101,414 IDR (212 0.00
02/07/2010 2,788,692USD 10,735,552 ILS 18668 0.2
02/07/2010 5916991 USD 22,651,128 ILS 66,395  0.07
02/07/2010 1,522,146 USD 137,657,934 JPY (27,338)  (0.03)
02/07/2010 5,210,274 USD  6,203,613,126 KRW 109,007 012
02/07/2010 1,980,268 USD 25,097,312 MXN 26439 0.3
02/07/2010 1,412,392USD 9,103,899 NOK 10181 001
02/07/2010 2,192,379 USD 3,095,670 NZD 51,957  0.05
02/07/2010 3,881,000 USD 5,491,947 NZD 85283  0.09
02/07/2010 1,183,351 USD 54,982,803 PHP (2,265) 0.0
02/07/2010 4,471,083USD 14,780,501 PLN 77119 0.08
02/07/2010 52,572 USD 175,395 PLN 519 0.00
02/07/2010 1,083,241 USD 33,767,530 RUB 1,736  0.00
02/07/2010 4,307,020 USD 33,416,012 SEK 10619 0.01

|BEWREE

EHSNESH (@

HE 2010 F
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02/07/2010 16,461,047 USD 22,746,615 SGD 137,217 0.15
02/07/2010 58,913 USD 82,140 SGD 63 0.00
02/07/2010 842,852 USD 1,331,527 TRY 1,505 0.00
02/07/2010 23,556,877 USD 754,126,311 TWD 70,926 0.08
02/07/2010 401,254 USD 3,019,477 ZAR 6,013 0.01
02/07/2010 801,201 USD 6,118,807 ZAR 2,454 0.00
02/07/2010 6,042,834 ZAR 796,329 USD (6,567) (0.01)
06/07/2010  15,330,741,793 IDR 1,692,695 USD (2,176) 0.00
06/07/2010 253,344,913,211 IDR 27,990,820 USD (51,092) (0.05)
06/07/2010  1,105,111,521 KRW 899,196 USD 4,126 0.00
06/07/2010 442,110,776 PHP 9,510,827 USD 18,562 0.02
06/07/2010 132,199,197 PHP 2,850,964 USD (208) 0.00
06/07/2010 4,842,880 USD  5,904,633,284 KRW 9,352 0.01
06/07/2010 697,605 USD 21,805,396 RUB (304) 0.00
06/07/2010 1,592,010 USD 50,052,788 RUB (8,286) (0.01)
06/07/2010 23,884,605 USD 766,934,681 TWD 13,047 0.01
06/07/2010 613,489 USD 19,742,064 TWD (756) 0.00
07/07/2010 26,692,383 BRL 14,810,357 USD (15,120)  (0.02)
07/07/2010 88,500,894 COP 46,166 USD (11) 0.00
07/07/2010 758,975,567 COP 396,912 USD (903) 0.00
07/07/2010 314,788 USD 170,583,415 CLP 2,834 0.00
07/07/2010 1,541,640 USD 835,954,273 CLP 13,076 0.01
09/07/2010 7,534,466 AUD 6,451,839 USD (75,934) (0.08)
09/07/2010 39,550 AUD 33,721 USD (279) 0.00
09/07/2010 1,899,310 CAD 1,807,505 USD (16,550)  (0.02)
09/07/2010 9,042,785 CZK 426,015 USD 4,255 0.00
09/07/2010 376,541 EUR 459,209 USD 1,655 0.00
09/07/2010 1,421,857 EUR 1,731,613 USD 8,215 0.01
09/07/2010 740,097 GBP 1,115,100 USD (6,426) (0.01)
09/07/2010  1,729,556,757 HUF 7,337,264 USD 72,395 0.08
09/07/2010 396,497,092 JPY 4,468,041 USD 10,723 0.01
09/07/2010 745,923,143 JPY 8,434,820 USD (3,642) 0.00
09/07/2010 44,115,480 MXN 3,436,186 USD (11,533)  (0.01)
09/07/2010 716,310 NOK 110,354 USD (200) 0.00
09/07/2010 1,695,691 NZD 1,175,640 USD (8,292)  (0.01)
09/07/2010 13,548 PLN 3,972 USD 31 0.00
09/07/2010 17,459,940 SEK 2,235,283 USD 6,756 0.01
09/07/2010 28,177,316 TRY 17,819,062 USD (34,033) (0.04)
09/07/2010 8,614,401 USD 9,020,501 CAD 103,022 0.11
09/07/2010 4,607,332 USD 5,013,196 CHF (34,329)  (0.04)
09/07/2010 819,092 USD 888,059 CHF (3,690) 0.00
09/07/2010 1,020,384 USD 21,547,446 CZK (5,845 (0.01)
09/07/2010 2,258,217 USD 1,499,801 GBP 11,776 0.01
09/07/2010 8,891,316 USD 34,620,635 ILS (22,736) (0.02)
09/07/2010 1,512,102 USD 19,427,024 MXN 4,195 0.00
09/07/2010 5,914,519 USD 38,454,682 NOK 2,788 0.00
09/07/2010 5,585,087 USD 8,021,404 NZD 58,629 0.06
09/07/2010 3,926,181 USD 13,440,690 PLN (42,189)  (0.04)
09/07/2010 3,360,316 USD 26,234,445 SEK 8,772)  (0.01)
09/07/2010 13,344,643 USD 18,652,542 SGD (13,227)  (0.01)
09/07/2010 4,719,130 USD 6,618,132 SGD (17,510) (0.02)
09/07/2010 136,695 USD 1,047,550 ZAR 172 0.00
09/07/2010 6,209,510 ZAR 812,348 USD (2,709) 0.00
15/07/2010 1,013,203,128 KRW 821,538 USD 5,915 0.01
15/07/2010 1,751,519 PHP 37,462 USD 220 0.00
15/07/2010 815,147 USD  1,013,203,128 KRW (11,133)  (0.01)
15/07/2010 37,266 USD 1,751,519 PHP (380) 0.00
20/08/2010  3,476,500,274 CLP 6,613,088 USD (216,979)  (0.23)
20/08/2010 6,620,644 USD  3,476,500,274 CLP 223,146 0.24
23/07/2010 121,744,572,658 IDR 13,233,106 USD 121,578 0.13
23/07/2010 10,359,489,982 KRW 9,107,244 USD (618,995  (0.59)
23/07/2010 127,010,577 TWD 4,049,437 USD (76,867)  (0.08)
23/07/2010 13,250,389 USD 121,744,572,658 IDR (107,4700  (0.11)
23/07/2010 9,115,658 USD 10,359,489,982 KRW 525,865 0.56
23/07/2010 4,051,762 USD 127,010,577 TWD 78,765 0.08
BHISME S HORRET 272,253 0.29
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1 Month EURIBOR
Total Return Index EUR 102,260,148 30/09/2010 (515,010) (0.54)
BRI S HREET (515,010) (0.54)
BB HITAE TAME AT 229,000 BRITH S SUFER -
HinEERRE 64,646,404  68.37

FEEERE 94,539,947 100.00
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EfE
Republic of Brazil unsubord 11% /2040 9,010,000 12,093,672 2.96
Republic of Brazil unsubord SerA 8% /2018 7,432,889 8,663,032 2.12
Brazil Notas do Tesouro Nacional
nts SerNTNF 10% /2017 (BRL) 1,424,700 7,554,396 1.85
Republic of Brazil sr unsecur 5.875% /2019 6,520,000 7,185,040 1.76
Republic of Brazil sr unsecur 8.875% /2019 3,730,000 4,895,625 1.20
Banco Nacional de Desenvolvimento Economico
e Social sr unsecur RegS 5.5% /2020 2,260,000 2,271,300 0.55
Brazil Notas do Tesouro Nacional nts
SerNTNF 10% /2021 (BRL) 409,300 2,090,573 0.51
Republic of Brazil unsubord SerB
8.875% /2024 1,165,000 1,578,575 0.39
Banco Nacional de Desenvolvimento Economico
e Social sr unsecur RegS 6.369% /2018 520,000 554,020 0.14
Republic of Brazil sr unsecur 7.125% /2037 430,000 511,829 0.12
BB 11.60
IR
Russia Foreign Bonds sr unsecur RegS
step cpn 7.5% /2030 35,933,501 40,453,935 9.90
Russia Foreign Bonds unsubord RegS
12.75% /2028 2,940,000 4,949,784 1.21

Russia Foreign Bonds unsubord Ser144A
priv plmt step cpn 7.5% /2030

(United States of America) (2) 9,200 10,382 0.00
B HTRRET 11.11
2EF

United Mexican States nts SerEMTN

5.95% /2019 11,942,000 13,255,620 3.24
United Mexican States sr unsecur SerMTNA

6.75% /2034 7,663,000 8,812,450 2.16
Mexican Bonos 8.5% /2029 (MXN) 101,144,700 8,692,053 2.13
Petroleos Mexicanos co gtd 8% /2019 2,475,000 2,957,625 0.72
United Mexican States sr unsecur

5.625% /2017 2,480,000 2,719,320 0.67
United Mexican States sr unsecur SerMTNA

6.05% /2040 1,920,000 2,011,200 0.49
EFEEHEE 9.41
ERIHL

Republic of Venezuela sr unsecur

9.25% /2027 20,100,000 13,768,500 3.37
Bolivarian Republic of Venezuela

sr unsecur RegS 9.25% /2028 12,276,000 7,752,294 1.90
Republic of Venezuela unsecur 10.75% /2013 4,960,000 4,389,600 1.07
Bolivarian Republic of Venezuela

sr unsecur RegS 9% /2023 6,039,000 3,824,680 0.94
Bolivarian Republic of Venezuela unsecur

7.65% /2025 2,650,000 1,484,000 0.36
Republic of Venezuela unsecur RegS

5.75% /2016 2,210,000 1,438,931 0.35
Republic of Venezuela unsecur RegS 7% /2038 1,412,000 771,234 0.19
Republic of Venezuela unsecur RegS 6% /2020 1,440,000 770,400 0.19
Edaltotiay 8.37
TEH

Republic of Turkey sr unsecur 7.5% /2019 5,710,000 6,537,950 1.60
Republic of Turkey sr unsecur 7.5% /2017 5,077,000 5,811,134 1.42
Republic of Turkey 16% /2012 (TRY) 7,110,000 5,000,114 1.22

ARERCRERRIBR  F2RBNRKS -
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Republic of Turkey sr unsecur 6.75% /2018 4,141,000 4,534,395 1.11
Republic of Turkey sr unsecur 6.875% /2036 2,901,000 3,010,948 0.74
Republic of Turkey 10.5% /2020 (TRY) 3,958,000 2,638,417 0.64
Republic of Turkey sr unsecur 6.75% /2040 2,200,000 2,211,000 0.54
Republic of Turkey sr unsecur 8% /2034 1,355,000 1,581,962 0.39
Republic of Turkey sr unsecur 11.5% /2012 200,000 226,790 0.06
THHEEE 7.72
Enfe

Republic of Indonesia sr unsecur

RegS SerGMTN 11.625% /2019 14,003,000 20,251,839 4.96
Republic of Indonesia sr unsecur

RegS 7.75% /2038 4,807,000 5,720,330 1.40
Republic of Indonesia sr unsecur RegS

6.875% /2018 4,108,000 4,652,310 1.14
Pindo Deli Finance co gtd Ser144A priv pimt

0% /2025 (Netherlands) (2) (3) 4,512,234 90,245 0.02
Tjiwi Kimia Finance secured RegS

3.334% /2015 (Netherlands) (2) (3) 378,851 88,083 0.02
Tjiwi Kimia Finance secured Ser144A priv pimt

3.320% /2015 (Netherlands) (2) (3) 328,601 76,400 0.02
ENfE#ast 7.56
e

Republic of Peru sr unsecur 8.75% /2033 5,052,000 6,858,090 1.68
Republic of Peru sr unsecur 7.35% /2025 5,580,000 6,725,016 1.64
Republic of Peru sr unsecur 7.125% /2019 5,370,000 6,328,545 1.55
e Et 4.87
raTER

KazMunaiGaz Finance co gtd SerMTN RegS

9.125% /2018 (Netherlands) (2) 13,030,000 15,114,800 3.70
KazMunaiGaz Finance Sub nts RegS

7% /2020 (Netherlands) (2) 2,924,000 2,950,295 0.72
Intergas Finance sr unsecur RegS

6.375% /2017 (Netherlands) (2) 560,000 557,200 0.13
RERE TR HEET 4.55
ERE

Republic of Philippines sr unsecur 8.375% /2019 4,767,000 5,944,449 1.45
Republic of Philippines sr unsecur 9.5% /2030 3,000,000 4,080,000 1.00
Republic of Philippines sr unsecur 9% /2013 3,370,000 3,942,900 0.97
Republic of Philippines sr unsecur 8.875% /2015 2,624,000 3,240,640 0.79
SERERE 4.21
B

Government of Ukraine sr unsecur RegS

6.75% /2017 7,750,000 7,235,400 1.77
Government of Ukraine sr unsecur RegS

6.58% /2016 5,672,000 5,278,930 1.29
Biz Finance for Ukreximbank sr unsecur

RegS LPN 8.375% /2015 (United Kingdom) (2) 3,220,000 3,160,366 0.78
Government of Ukraine sr unsecur RegS

7.65% /2013 1,136,000 1,155,994 0.28
Bt 4.12
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2010 6 B30 H 60

FRIESHERA HPEE
biia=d EFUETHE miE Batt
FIIRE
Republic of Argentina sr unsecur
0.389% /2012 (3) 35,233,000 12,111,344 2.97
Republic of Argentina sr unsecur
8.28% /2033 3,913,294 2,709,956 0.66
PR AL 3.63
FHattsa
Republic of Colombia sr unsecur
7.375% /2019 10,190,000 11,973,250 2.93
Republic of Colombia sr unsecur
11.75% /2020 1,890,000 2,792,475 0.68
EHaLtaakEst 3.61
EBEES
Republic of Panama sr unsecur 5.2% /2020 4,170,000 4,357,650 1.07
Republic of Panama sr unsecur 9.375% /2029 1,788,000 2,487,555 0.61
Republic of Panama sr unsecur 8.875% /2027 1,665,000 2,221,110 0.54
Republic of Panama sr unsecur 7.125% /2026 580,000 677,150 0.16
EEBHE 2.38
27EF
Pemex Project Funding Master Trust co gtd
6.625% /2035 (United States of America) (2) 3,621,000 3,726,121 0.91
Pemex Project Funding Master Trust co gtd
6.625% /2038 (United States of America) (2) 2,469,000 2,531,374 0.62
Pemex Project Funding Master Trust co gtd
8.625% /2023 (United States of America) (2) 1,000,000 1,150,000 0.28
EFEERE 1.81
hn#k
Republic of Ghana unsecur RegS 8.5% /2017 4,134,000 4,361,370 1.07
hnimEast 1.07
R
RSHB Capital for 0JSC (Russian Agricultural Bank)
sr secured RegS LPN
7.175% /2013 (Luxembourg) (2) 2,180,000 2,308,075 0.56
RSHB Capital for 0JSC (Russian Agricultural Bank)
sr secured RegS LPN
6.299% /2017 (Luxembourg) (2) 1,462,000 1,454,690 0.35
BREREEt 0.91
IIp5E
Republic of Lithuania sr unsecur RegS
6.75% /2015 3,320,000 3,477,700 0.85
I FBFEHaEt 0.85
EMZ@E
Republic of Ecuador nts RegS 9.375% /2015 2,241,000 2,106,540 0.52
[EMZmEt 0.52
ZXKEm
Dominican Republic International Bond
sr unsecur RegS 7.5% /2021 900,000 927,000 0.23
Dominican Republic International Bond
sr unsecur RegS 9.04% /2018 546,488 609,335 0.15
ZKEMKEEt 0.38
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Croatia Government International Bond
sr unsecur RegS 6.75% /2019 1,350,000 1,406,160 0.34
R ETHET 0.34
FHTERE
Ivory Coast Government International Bond
sr unsecur Reg$S step cpn 2.5% /2032 1,959,000 1,075,001 0.26
BHFARMEE 0.26
EXE
Republic of Senegal 8.75% /2014 790,000 778,150 0.19
ERMEREE 0.19
FiiEMSES
National Gas nts RegS 6.05% /2036 842,000 769,937 0.19
i feiEf S E et 0.19
BEHE (HME)
Republic of Georgia unsecur 7.5% /2013 710,000 745,369 0.18
HEEE (AE) ®Et 0.18
R INFIEE
Republic of Bulgaria unsubord RegS 8.25% /2015 633,000 715,290 0.18
RINFIZEREET 0.18
Republic of Uruguay unsecur 8% /2022 453,000 548,130 0.13
|HES H 0.13
majE
Republic of South Africa sr unsecur 5.5% /2020 500,000 518,125 0.13
[EE 5 0.13
JeB#zE
Central Bank of Nigeria ‘Units’ SerWRNT
0% /2020 (3) 2,000 230,000 0.06
Je BFIEEREET 0.06
BERFEEIR B EHHRE
HtpEE ISR B ERES
RE#EHiS T AR 369,233,469 90.34

AT L AR P B
oSl P TS AR B 5 - B= 2010 F 6 F[ 301
NESENR

FRIESHEREA - HFEE
biii= ERLETEHE mfE BSkt
Enfe
Tjiwi Kimia Finance secured Ser144A priv pimt
3.320% /2018 (Netherlands) (2) (3) 1,191,444 235,310 0.06
Pindo Deli Finance co gtd Ser144A priv pimt
2.334% /2018 (Netherlands) (2) (3) 1,437,565 183,289 0.04
Pindo Deli Finance co gtd Ser144A priv pimt
3.327% /2015 (Netherlands) (2) (3) 315,719 76,562 0.02
Tjiwi Kimia Finance secured Ser144A priv pmt
0% /2027 (Netherlands) (2) (3) 3,375,330 67,507 0.02
Enfe#ast 0.14
ERERAL
Republic of Venezuela sr unsecur 0% /2020 (3) 8,520 217,260 0.05
ERIAMEE 0.05
RESRHFEEXR B EHHRE
HitbBEE ISR BHE M TiERE SR
RE#EHIS TR 779,928 0.19
WEEHMEt 370,013,397 90.53
HETA
2010 F 6] 30 FLVH wHP Rt T 2 TSR -
EHSMESH

HBE 2010 F
6 B 30 Hi3ARE HFEE

iy AL EHe®w B/ (BB1R) Bt
02/07/2010 66,986,970 EUR 82,409,438 USD (286,765) (0.07)
02/07/2010 3,059,373 GBP 4,542,632 USD 42,297 0.01
09/07/2010 66,716,881 EUR 81,364,568 USD 430,323 0.11
09/07/2010 3,044,717 GBP 4,590,520 USD (27,617) (0.01)
20/07/2010  96,969,900,000 IDR 10,679,504 USD (46,949) (0.01)
26/07/2010 84,220,000 RUB 2,720,504 USD (27,855) (0.01)
30/07/2010 67,202,315 PLN 19,922,718 USD (75,874) (0.02)
30/07/2010 23,226,533 USD 18,842,000 EUR 123,662 0.03
BHASMNE SHOREET 131,222 0.03
HttEERAR 38,577,973 9.44
FREEME 408,722,592 100.00

(2) FESEAHIRR AL B2 A MR -
(3) ATEEEF R 2010 4F 6 A 30 HRE -
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Brazil Notas do Tesouro Nacional nts
SerNTNF 10% /2017
Brazil Notas do Tesouro Nacional nts
SerNTNF 10% /2021

(BRL) 5,184,000 27,487,886 6.37

(BRL) 5,199,800 26,558,906 6.15

Republic of Brazil unsubord 10% /2014 (BRL) 428,000 234,832 0.05
B 12.57
21)=

JPMorgan Chase Bank nts SerEMTN
11% /2020 (United States

of America) (2)

Deutsche Bank nts SerEMTN

11% /2020 (Germany) (2)

Barclays Bank nts RegS

(IDR) 172,000,000,000 23,007,608 5.33

(IDR) 72,800,000,000 9,738,104 2.26

11.5% /2019 (United Kingdom) (2)  (IDR) 64,500,000,000 8,683,240 2.01
Barclays Bank sr unsecur RegS

9% /2018 (United Kingdom) (2) (IDR) 59,000,000,000 6,872,363 1.60
Deutsche Bank nts

11.5% /2019 (Germany) (2) (IDR) 34,000,000,000 4,757,897 1.10
Rt 12.30
TEHH

Republic of Turkey 0% /2011
Republic of Turkey 0% /2012
Republic of Turkey 16% /2012
Republic of Turkey 10.5% /2020

(TRY) 44,968,000
(TRY) 27,660,000
(TRY) 13,503,070

(TRY) 2,984,000

26,087,776 6.04
15,311,090 3.55
9,496,046 2.20
1,989,145 0.46

TEHHEBEE 12.25
[=ElS

Republic of South Africa 7.25% /2020  (ZAR) 437,562,700 51,308,617  11.88
[EIZ 11.88
2

Mexican Bonos 10% /2024
Mexican Bonos 8.5% /2029
Mexican Bonos 8.5% /2038

(MXN) 272,397,700
(MXN) 189,756,300
(MXN) 45,980,000

26,454,864 6.13
16,307,051 3.77
3,886,898 0.90

EFEEHAE 10.80
i)

Government of Poland 5.5% /2019 (PLN) 84,650,000 24,403,298 5.65
Government of Poland 6.25% /2015 (PLN) 32,380,000 9,880,832 2.29
Government of Poland 4.25% /2011 (PLN) 2,817,000 833,864 0.19
TRmAREEt 8.13

BFF
Government of Hungary 6.75% /2017 (HUF) 3,771,570,000
Government of Hungary 7.25% /2012  (HUF) 934,110,000
Government of Hungary 8% /2015 (HUF) 341,000,000
Government of Hungary
6.25% 24/08/2010

15,413,381 3.57
4,049,594 0.94
1,496,143 0.34

(HUF) 88,240,000 378,408 0.09

EERE 4.94
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EHattE BRAED
Republic of Colombia unsubord Government of Malaysia sr unsecur
9.85% /2027 (COP) 21,321,000,000 14,444,859 334  3.21% /2013 (MYR) 32,250,000 9,950,464 2.30
Republic of Colombia unsubord Government of Malaysia sr unsecur
12% /2015 (COP) 3,831,000,000 2,576,592 0.60 2.509% /2012 (MYR) 20,060,000 6,122,121 1.42
Government of Malaysia sr unsecur
e e st 3.94 3.833% /2011 (MYR) 4,564,000 1,426,187 0.33
Government of Malaysia sr unsecur
3.814% /2017 (MYR) 3,700,000 1,146,621 0.26
RE Government of Malaysia sr unsecur
Thailand Government Bond sr unsecur 3.756% /2011 (MYR) 915,000 284,842 0.07
3.625% /2015 (THB) 313,900,000 9,993,765 2.32
Thailand Government Bond sr unsecur ERFEERE 4.38
5.25% /2013 (THB) 101,190,000 3,384,144 0.78
Thailand Government Bond sr unsecur s -
REGRHFEENRZ SRR EHsiE
5.25% /2014 (THB) 88,000,000 2,976,430 0.69 HAEE IS S H A REER
- REEHIZTIARE 18,930,235 4.38
REMET 3.79
E BN 393,763,110 91.19
ERERAL
Bolivarian Republic of Venezuela
sr unsecur Reg$S 9.25% /2028 11,850,000 7,483,275 1.73 F4ETE
Republic of Venezuela sr unsecur -
9.25% /2027 4,820,000 3,301,700 0.77 - s AN
Bolivarian Republic of Venezuela = 2010 J 30 E ! [/j% 7][ bﬁﬂ’{ JQT:E = J ;ﬂ\ﬁ _+ I;E:
sr unsecur RegS 9.25% /2028 1,740,000 1,098,810 0.26
Bolivarian Republic of Venezuela e
sr unsecur RegS 9% /2023 1,660,000 1,051,328 0.24 BRITESH
P HE 2010 F
ety 3.00 6 A 30 HIFREH EFEE
#Hiwe BAEH EHe®Hm ME/ (F]R) B
BR
UBS sr unsubord SerEMTN 12.6% /2017 09/07/2010 20,000 EUR 24,364 USD 156 0.00
(Switzerland) (2) (EGP) 56,650,000 10.175.219 236 12/07/2010 55,335,085 MXN 4,308,579 USD (13,443) 0.00
T T ) 19/07/2010 85,084,990 MYR 26,461,637 USD (213,968) (0.05)
. 236 19/07/2010 653,599,000 RUB 20,930,573 USD (24,804)  (0.01)
" . 28/07/2010 19,215,719,500 KRW 16,737,787 USD (1,017,118) (0.24)
28/07/2010 15,699,117 USD 19,215,719,500 KRW (21,551) 0.00
We 30/07/2010 90,542,480 PLN 26,842,115 USD (102,226)  (0.02)
Peru Government Bond 8.6% /2017 (PEN) 6,130,000 2,524,510 0.58 30/07/2010 33,197,844 USD 26,931,000 EUR 176,751 0.04
FEE 0.58 BHISMNE S HORRET (1,216,203) (0.28)
B HitEERAR 39,242,548 9.09
Republic of Ecuador nts RegS 9.375% /2015 1,260,000 1,184,400 0.27 . _
epublic of Ecuadorts Heg °/ FEEEME 431,789,455 100.00
[ERZ st 0.27
EEAGEERT S L ST (2) FERANBE R R ZE S EMER -
HtpEE ISR B ERES

REMHIST A 374,832,875 86.81
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BA Covered Bond Issuer SerEMTN
4.25% /2017 (United States of America) (2) 13,000,000 13,415,181 1.81

Bank of Scotland covered 4.5% /2013 8,450,000 8,887,549 1.20
Lloyds TSB Bank govt liquid gtd SerEMTN

3.75% /2011 5,000,000 5,167,967 0.70
Nationwide Building Society covered SerEMTN

4.125% /2012 4,000,000 4,125,340 0.56
Standard Chartered sr unsecur SerEMTN

5.75% /2014 3,500,000 3,853,985 0.52
Nationwide Building Society covered SerEMTN

3.5% /2015 3,800,000 3,834,152 0.52
Standard Chartered sr unsecur 4.875% /2011 3,600,000 3,692,113 0.50
Bank of Scotland covered SerEMTN

4.625% /2017 3,500,000 3,665,230 0.49
Nationwide Building Society sr unsecur

3.75% /2015 3,350,000 3,346,424 0.45
Abbey National Treasury Services covered

3.625% /2016 3,300,000 3,285,262 0.44
BP Capital Markets co gtd SerEMTN 4.5% /2012 3,300,000 3,236,656 0.44
Royal Bank of Scotland unsecur subord SerEMTN

4.5% /2016 (3) 2,900,000 2,503,123 0.34
Northern Rock Asset Management covered

SerEMTN 3.875% /2011 2,430,000 2,468,305 0.33
National Grid sr unsecur SerEMTN 4.125% /2013 2,300,000 2,409,014 0.32
HSBC Holdings subord 3.625% /2020 (3) 2,430,000 2,400,647 0.32
Barclays Bank sr unsecur SerEMTN

4.875% /2019 2,100,000 2,189,948 0.29
British Telecommunications sr unsecur

7.875% /2011 1,800,000 1,866,166 0.25
HBOS subord SerEMTN 4.5% /2030 (3) 2,500,000 1,715,435 0.23
HSBC Holdings subord SerEMTN 6.25% /2018 1,500,000 1,688,701 0.23
Lloyds TSB Bank subord SerEMTN

5.625% /2018 (3) 1,600,000 1,546,390 0.21
BAT International Finance co gtd SerEMTN

4.875% /2021 1,300,000 1,404,400 0.19
HSBC Holdings subord SerEMTN 6% /2019 1,250,000 1,385,500 0.19
BAA Funding sr secured Ser144A priv plmt

4.6% /2020 (Jersey) (2) (3) 1,400,000 1,320,292 0.18
Lloyds TSB Bank subord SerEMTN 6.5% /2020 1,350,000 1,268,000 0.17
GlaxoSmithKline Capital co gtd SerEMTN

3.875% /2015 1,100,000 1,172,821 0.16
Lloyds TSB Bank sr unsecur SerEMTN

4.375% /2011 1,000,000 1,020,858 0.14
Scottish & Southern Energy sr unsecur SerEMTN

6.125% /2013 900,000 999,629 0.13
Vodafone Group sr unsecur SerEMTN

1.056% /2014 (3) 1,000,000 994,153 0.13
Anglo American Capital co gtd SerEMTN

5.875% /2015 900,000 994,009 0.13
Barclays Bank sr unsecur 3.5% /2015 900,000 908,109 0.12
Barclays Bank covered SerEMTN 4% /2019 750,000 770,297 0.10
Diageo Finance co gtd SerEMTN 0.932% /2012 (3) 750,000 748,113 0.10
BAT International Finance co gtd SerEMTN

5.375% /2017 550,000 618,603 0.08
Royal Bank of Scotland sr unsecur SerEMTN

5.375% /2019 350,000 342,701 0.05
Royal Bank of Scotland sr unsecur SerEMTN

5.75% /2014 250,000 262,114 0.04
Royal Bank of Scotland sr unsecur SerEMTN

4.875% /2017 250,000 246,389 0.03
HEREET 12.09

ARERCRERRKBR  F2RBNRKS -
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WM Covered Bond Program SerEMTN 4% /2016 9,000,000 9,210,492 1.24
Goldman Sachs Group sr unsecur SerEMTN
4.375% /2017 5,000,000 4,866,742 0.66
JPMorgan Chase & Co sr unsecur SerEMTN
5.25% /2015 3,850,000 4,234,215 0.57
General Electric Capital FDIC gtd SerEMTN
4% /2012 3,700,000 3,886,937 0.52
ITW Finance Europe co gtd
5.25% /2014 (Luxembourg) (2) 3,400,000 3,739,481 0.50
Bank of America sr unsecur SerEMTN
5.125% /2014 3,550,000 3,731,971 0.50
Citigroup subord SerEMTN 3.625% /2017 (3) 3,950,000 3,495,157 0.47
Wachovia sr unsecur SerEMTN 0.832% /2014 (3) 2,900,000 2,777,878 0.38
BMW US Capital co gtd SerEMTN 5% /2015 2,200,000 2,404,753 0.32
Cellco Partnership / Verizon Wireless Capital
sr unsecur 8.75% /2015 1,800,000 2,326,176 0.31
Merrill Lynch & Co sr unsecur SerEMTN
0.997% /2014 (3) 2,500,000 2,280,525 0.31
Merck & Co co gtd 5.375% /2014 2,000,000 2,253,578 0.30
Philip Morris International sr unsecur SerGMTN
5.875% /2015 1,900,000 2,193,451 0.30
Merrill Lynch & Co sr unsecur SerEMTN
6.75% /2013 1,950,000 2,102,023 0.28
Goldman Sachs Group sr unsecur SerEMTN
6.375% /2018 1,800,000 1,950,906 0.26
Countrywide Financial co gtd SerEMTN
1.092% 23/11/2010 (3) 1,650,000 1,661,055 0.22
Toyota Motor Credit sr unsecur SerEMTN
5.25% /2012 1,350,000 1,420,676 0.19
Roche Holdings co gtd SerEMTN 5.625% /2016 1,000,000 1,158,286 0.16
Zurich Finance USA co gtd SerEMTN 6.5% /2015 1,000,000 1,153,712 0.16
Pfizer sr unsecur 4.75% /2016 1,000,000 1,111,181 0.15
AT&T sr unsecur 4.375% /2013 950,000 1,010,371 0.14
Daimler Finance North America co gtd SerEMTN
5% /2012 900,000 950,043 0.13
Philip Morris International sr unsecur SerEMTN
5.75% /2016 700,000 807,842 0.11
Swiss Re Treasury US co gtd SerEMTN 6% /2012 600,000 635,689 0.09
EE#EE 8.27
lei ]
ABN Amro Bank covered SerEMTN 4.25% /2017 6,500,000 6,976,148 0.94
ABN Amro Bank covered SerEMTN 3.25% /2013 6,500,000 6,736,392 0.91
ING Bank govt liquid gtd SerEMTN
3.375% /2014 6,000,000 6,317,349 0.85
ING Bank covered SerEMTN 5.25% /2018 5,500,000 6,269,821 0.84
NIBC Bank govt liquid gtd SerEMTN
3.625% /2011 6,000,000 6,210,660 0.84
SNS Bank govt liquid gtd SerEMTN 3.5% /2014 5,000,000 5,287,152 0.71
SNS Bank sr unsecur SerEMTN
0.768% /2012 (3) 3,685,000 3,632,548 0.49
ING Groep sr unsecur SerEMTN 5.625% /2013 2,900,000 3,124,372 0.42
Paccar Financial Europe keepwell agrmnt
SerEMTN 5.125% /2011 2,250,000 2,307,523 0.31
Daimler International Finance co gtd SerEMTN
7.875% /2014 1,400,000 1,642,301 0.22
Deutsche Telekom International Finance co gtd
SerEMTN 5.75% /2015 1,450,000 1,625,583 0.22
ABN Amro Bank covered SerEMTN 3.75% /2014 1,500,000 1,584,972 0.21
Deutsche Telekom International Finance
unsecur nts 8.125% /2012 1,350,000 1,501,592 0.20
Rabobank Nederland sr subord SerEMTN
5.875% /2019 1,300,000 1,481,988 0.20

FRIESHERA HPEE
piia= EFEUETAHE miE Batt
ABESH (&)

e (/&)

Bayer Capital co gtd SerEMTN 4.625% /2014 1,200,000 1,309,664 0.18
Unilever co gtd SerEMTN 4.875% /2013 1,200,000 1,305,625 0.18
LeasePlan sr unsecur SerEMTN 4.25% /2011 1,000,000 1,020,052 0.14
Allianz Finance Il co gtd SerEMTN 4.75% /2019 900,000 961,864 0.13
Volkswagen International Finance co gtd SerEMTN

7% /2016 600,000 714,108 0.10
Urenco Finance co gtd SerEMTN 4% /2017 450,000 474,490 0.06
TARRREET 8.15
EE

Compagnie de Financement Foncier covered

SerEMTN 4.625% /2017 3,000,000 3,306,660 0.45
BNP Paribas subord nts SerEMTN 5.431% /2017 2,450,000 2,747,859 0.37
Banque Federative du Credit Mutuel sr unsubord

SerEMTN 0.847% /2014 (3) 2,350,000 2,330,897 0.31
Caisse d’Amortissement de la Dette Sociale nts

SerEMTN 3.625% /2016 2,000,000 2,134,284 0.29
RTE EDF Transport sr unsecur SerEMTN

5.125% /2018 1,500,000 1,689,728 0.23
Crédit Agricole sr unsecur SerEMTN 6% /2013 1,300,000 1,436,434 0.19
Société Générale jr subord 6.999% perpetual (3) 1,650,000 1,387,372 0.19
Crédit Agricole subord SerEMTN 5.875% /2019 1,250,000 1,385,044 0.19
France Telecom sr unsecur SerEMTN

7.25% /2013 1,160,000 1,307,127 0.18
France Telecom sr unsecur SerEMTN

8.125% /2033 900,000 1,306,069 0.18
RCI Banque sr unsecur SerEMTN 4% /2011 1,200,000 1,213,470 0.16
Groupe Auchan sr unsecur SerEMNT 6% /2019 1,000,000 1,192,968 0.16
AXA sr unsecur SerEMTN 4.5% /2015 1,100,000 1,172,123 0.16
Société Générale subord nts SerEMTN

6.125% /2018 1,000,000 1,128,186 0.15
BNP Paribas subord SerEMTN 3.125% /2015 (3) 1,100,000 1,096,478 0.15
GDF Suez sr unsecur SerEMTN 5.625% /2016 900,000 1,033,621 0.14
Unibail-Rodamco sr unsecur SerEMTN

3.375% /2015 900,000 919,512 0.12
Société Générale sr unsecur SerEMTN

3.75% /2014 800,000 829,408 0.11
Groupe Auchan sr unsecur SerEMTN 4.75% /2015 600,000 659,501 0.09
Eléctricité de France sr unsecur SerEMTN

4.625% /2024 600,000 634,757 0.08
Banque PSA Finance sr unsecur SerEMTN

8.5% /2012 550,000 597,292 0.08
TPSA Eurofinance France co gtd SerEMTN

6% /2014 400,000 444,688 0.06
AXA nts SerEMTN 5.25% /2040 (3) 450,000 419,160 0.06
Banque PSA Finance sr unsecur SerEMTN

6.375% 16/11/2010 250,000 253,893 0.03
Banque PSA Finance sr unsecur SerEMTN

3.625% /2011 250,000 251,817 0.03
Crédit Agricole subord 7.875% perpetual (3) 200,000 191,786 0.03
SEE#RE 4.19
AU

Banco Bilbao Vizcaya Argentaria covered

3.625% /2017 5,200,000 5,002,897 0.67
Santander International Debt bnk gtd SerEMTN

3.5% /2015 2,800,000 2,757,888 0.37
La Caja de Ahorros y Pensiones de Barcelona

govt liquid gtd 3.375% /2012 2,500,000 2,500,431 0.34
Santander Issuances bnk gtd SerEMTN

5.435% /2017 (3) 2,450,000 2,407,451 0.32
Gas Natural Capital Markets co gtd SerEMTN

4.375% /2016 1,700,000 1,678,386 0.23
Telefonica Emisiones co gtd SerEMTN

5.496% /2016 1,500,000 1,618,828 0.22
Criteria Caixacorp sr unsecur SerDMTN

4.125% /2014 1,200,000 1,198,384 0.16
Telefonica Emisiones co gtd SerEMTN

4.693% /2019 500,000 504,579 0.07
[l h 2.38
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Bank of Ireland Mortgage Bank govt liquid gtd

SerEMTN 4% /2013 5,500,000 5,444,334 0.73
Depfa ACS Bank covered SerEMTN

3.875% /2016 5,500,000 4,954,455 0.67
GE Capital European Funding co gtd SerEMTN

5.25% /2015 3,400,000 3,690,100 0.50
Cloverie for Zurich Insurance secured SerEMTN

7.5% /2039 (3) 1,500,000 1,654,924 0.22
Caterpillar International Finance co gtd SerEMTN

5.25% /2011 1,100,000 1,133,494 0.15
LeasePlan Finance co gtd SerEMTN 3.75% /2013 200,000 202,944 0.03
BB 2.30
B8

KW - Kreditanstalt fuer Wiederaufbau govt gtd

3.875% /2019 12,000,000 12,976,296 1.75
Commerzbank sr unsecur SerEMTN

4.75% /2015 1,450,000 1,540,569 0.20
Deutsche Bank subord SerEMTN 5% /2020 1,100,000 1,114,370 0.15
Muenchener Rueckversicherungs jr subord

5.767% perpetual (3) 750,000 652,501 0.09
Merck Financial Services co gtd SerEMTN

3.375% /2015 575,000 591,469 0.08
TEEKaEt 2.27
ot

Svensk Exportkredit sr unsecur SerEMTN

3.625% /2014 3,000,000 3,177,918 0.43
Swedbank govt liquid gtd 3.375% /2014 3,000,000 3,165,192 0.43
Svenska Handelsbanken sr unsecur SerEMTN

4.875% /2014 2,900,000 3,134,843 0.42
Swedbank govt liquid gtd SerEMTN

3.125% /2012 3,000,000 3,086,664 0.42
Nordea Bank sr unsecur SerEMTN 3.75% /2017 1,650,000 1,696,433 0.23
Swedbank Hypotek covered 3.625% /2016 1,600,000 1,664,654 0.22
HmpaiaEt 2.15
BAF

Banco Popolare sr unsecur SerEMTN

4.125% /2014 2,700,000 2,761,753 0.37
Banca Monte dei Paschi di Siena covered

3.125% /2015 2,200,000 2,199,446 0.30
Telecom ltalia Finance co gtd SerEMTN

7.75% /2033 (Luxembourg) (2) 1,900,000 2,178,051 0.29
Intesa Sanpaolo subord SerEMTN 5% /2019 1,550,000 1,591,074 0.22
Assicurazioni Generali sr unsecur SerEMTN

5.125% /2024 1,450,000 1,505,810 0.20
UniCredit sr unsecur SerEMTN

0.684% 5/07/2010 (3) 1,400,000 1,399,924 0.19
Intesa Sanpaolo sr unsecur SerGMTN

4.75% /2017 1,000,000 1,055,419 0.14
UniCredit subord SerEMTN 5.75% /2017 880,000 919,794 0.12
Finmeccanica Finance co gtd SerEMTN

8.125% /2013 (Luxembourg) (2) 750,000 868,859 0.12
BAFIHE 1.95
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Australia & New Zealand Banking Group

sr unsecur SerEMTN 3.75% /2017 2,100,000 2,147,602 0.29
Westpac Banking sr unsecur SerEMTN

4.25% /2016 1,850,000 1,933,104 0.26
National Australia Bank sr unsecur SerGMTN

4.75% /2016 1,350,000 1,457,189 0.19
Commonwealth Bank of Australia sr unsecur

SerEMTN 3.625% /2011 1,220,000 1,242,040 0.17
Australia & New Zealand Banking Group subord

SerEMTN 5.125% /2019 1,100,000 1,166,034 0.16
Commonwealth Bank of Australia subord

SerEMTN 5.5% /2019 900,000 984,728 0.13
National Australia Bank subord SerEMTN

4.625% /2020 450,000 461,300 0.06
Commonwealth Bank of Australia sr unsecur

SerEMTN 4.375% /2020 400,000 418,783 0.06
TN RBET 1.32
BHE

Gaz Capital sr unsecur SerEMTN LPN

6.605% /2018 2,200,000 2,290,530 0.31
Enel Finance International co gtd SerEMTN

4% /2016 1,200,000 1,245,697 0.17
UniCredit International Bank Luxembourg bnk gtd

8.125% perpetual (3) 850,000 774,206 0.11
Finmeccanica Finance co gtd 5.25% /2022 600,000 621,234 0.08
EHEME 0.67
Bt

UBS sr unsecur SerEMTN 6% /2018 2,800,000 3,145,786 0.43
Credit Suisse / London sr unsecur SerEMTN

3.875% /2017 1,100,000 1,107,426 0.15
UBS jr subord SerEMTN

7.152% perpetual (Jersey) (2) (3) 350,000 316,925 0.04
I8t 0.62
b0

Sparebank 1 SR Bank sr unsecur 3.625% /2015 2,100,000 2,114,980 0.28
DnB NOR Bank sr unsecur SerEMTN

3.875% /2020 2,000,000 2,002,100 0.27
MEREET 0.55
EES

ASIF Il Jersey sr secured SerEMTN

4.75% /2013 3,000,000 2,962,200 0.40
BT SHRE 0.40
A%

Danske Bank govt liquid gtd SerEMTN

4.75% /2012 1,600,000 1,684,770 0.23
Dong Energy sr unsecur 4% /2016 600,000 629,504 0.08
Danske Bank jr subord SerEMTN

5.375% /2014 (3) 450,000 456,075 0.06
PRt 0.37
L

Exportimport Bank of Korea sr unsecur

SerEMTN 5.75% /2013 2,000,000 2,130,200 0.29
RAERAERT 0.29
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America Movil co gtd 3.75% /2017 1,500,000 1,503,623 0.20
B 0.20
HEHS
Norinchukin Finance bnk gtd SerEMTN
4.25% /2016 (3) 1,450,000 1,463,079 0.20
RS SHEt 0.20
i
EFG Hellas bnk gtd SerEMTN
4.375% /2013 (United Kingdom) (2) 1,050,000 770,062 0.10
National Bank of Greece covered 3.875% /2016 800,000 574,353 0.08
FHsEt 0.18
Fipited
Singapore Telecommunications sr unsecur
Ser144A priv pimt 6% /2011 700,000 740,627 0.10
Fhnygsast 0.10
ATESHME 48.65
BRFES
BAF
Italy Buoni Poliennali Del Tesoro 3.5% /2014 33,200,000 34,097,446 4.59
Italy Buoni Poliennali Del Tesoro 3% /2012 30,000,000 30,500,115 4.11
Italy Buoni Poliennali Del Tesoro 6% /2031 10,300,000 11,576,428 1.56
Italy Buoni Poliennali Del Tesoro 4.5% /2018 10,700,000 11,205,645 1.51
Italy Buoni Poliennali Del Tesoro 2.5% /2012 5,000,000 5,040,418 0.68
BARFEE 12.45
B8
Bundesrepublik Deutschland 4.75% /2034 26,000,000 32,322,563 4.35
Bundesrepublik Deutschland 4.25% /2014 19,500,000 21,831,927 2.94
Bundesrepublik Deutschland 4% /2018 10,500,000 11,788,481 1.59
Bundesrepublik Deutschland 6.5% /2027 4,000,001 5,775,683 0.78
EEEt 9.66
be
French Treasury Note BTAN nts 4.5% /2012 19,500,000 20,938,993 2.82
Government of France OAT 5.5% /2029 15,000,000 18,904,860 2.55
Government of France OAT 4% /2018 14,000,000 15,310,680 2.07
French Treasury Note BTAN nts 3.75% /2013 8,000,000 8,551,016 1.15
SREIREET 8.59
o]

Government of Netherlands 4% /2037 24,000,000 26,805,180 3.61
Government of Netherlands 5% /2012 10,000,000 10,853,350 1.47

BT

5.08
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Republic of Poland sr unsecur 5.875% /2014 6,000,000 6,640,860 0.89
JREERERT 0.89
Cip

Government of Spain 2.75% /2012 6,500,000 6,496,461 0.88
(R 0.88
mEX

Government of Canada sr unsecur 3.5% /2020 2,300,000 2,450,841 0.33
Province of Ontario sr unsecur SerEMTN

4% /2019 1,800,000 1,928,036 0.26
MEX#E 0.59
MEX#E 38.14
BRI EERRES

HEE

Gracechurch Mortgage Financing 2006-1 A5

0.788% /2056 (3) 2,000,000 1,971,468 0.26
Holmes Master Issuer 2006-1X 3A2

0.744% /2040 (3) 1,500,000 1,494,680 0.20
Holmes Master Issuer 2007-2X 3A2

0.734% /2021 (3) 1,500,000 1,479,593 0.20
Granite Master Issuer 2006-4 A7

0.553% /2054 (3) 1,540,669 1,424,348 0.19
Leek Finance 17X A2C 0.869% /2037 (3) 683,475 666,711 0.09
Granite Master Issuer 2006-2 A5

0.543% /2054 (3) 616,268 569,739 0.08
EERE 1.02
il

Storm 2006-1 A2 0.752% /2048 (3) 1,883,799 1,821,364 0.25
Rt 0.25
P

Resimac MBS Trust 2005-1E 1A 0.74% /2037 (3) 974,220 963,198 0.13
Medallion Trust 2004-1G A3 0.835% /2035 (3) 662,277 653,467 0.08
SRR 0.21
RIRMEERMEHEE 1.48
WEBHIEE 655,108,896  88.27
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Euro BOBL Future 09/2010 (77 9,306,220 (70,451) (0.01)
Euro Bund Future 09/2010 135 17,478,450 189,100 0.02
Euro SCHATZ Future  09/2010 (298) 32,633,980 (29,800) 0.00
IS A HMET 59,418,650" 88,849  0.01
! 54 - 6,189,603 BTHIS
EREFIEHEN
HE 2010
6 A 30 BFk 1&FE
RAAG,/ EA
BRRRE bi::un it ZBEEW #Hime (#518) 7L
Buy Goldman Sachs Group
6.6% 15/01/12 EUR 2,000,000 20/06/2013 51,298 0.01
Buy Koninklijke DSM
4% 10/11/15 EUR 3,200,000 20/12/2013 (66,893)  (0.01)
Buy Merrill Lynch & Co
5% 15/01/15 EUR 1,850,000 20/06/2013 9,403 0.00
Sell Itraxx Europe Senior
Financials Series 13 EUR 13,600,000 20/06/2015 (433,209)  (0.06)

ERREIEHIS A

XA FESHIE © 480,000 RTTHE ©

(439,401) (0.06)

HitEEREE

87,382,648 11.78

FEEERE

742,140,992 100.00

(2) SRR BRI A AR IR -
(3) TS X% 2010 £ 6 A 30 H#EME -
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Vodafone Group sr unsecur SerEMTN
6.25% /2016 26,500,000 30,437,078 1.41
Nationwide Building Society sr unsecur
Ser144A priv pimt 6.25% /2020 (USD) 31,160,000 26,940,470 1.24
BAT International Finance co gtd SerEMTN
5.375% /2017 20,000,000 22,494,650 1.04

SABMiller sr unsecur SerEMTN 4.5% /2015 19,000,000 20,260,137 0.94
Nationwide Building Society sr unsecur

3.75% /2015 15,000,000 14,983,987 0.69
Abbey National Treasury Services covered

3.625% /2016 14,250,000 14,186,359 0.66
Lloyds TSB Bank subord SerEMTN

6.5% /2020 14,800,000 13,901,033 0.64

HSBC Holdings subord SerEMTN 6% /2019 11,000,000 12,192,400 0.56
Barclays Bank sr unsecur 5.125% /2020 (USD) 14,800,000 12,033,579 0.56
Royal Bank of Scotland sr unsecur

SerEMTN 5.5% /2020 11,500,000 11,242,026 0.52
Standard Chartered sr unsecur SerEMTN

5.75% /2014 10,000,000 11,011,385 0.51
Lloyds TSB Bank sr unsecur SerEMTN

6.375% /2016 10,000,000 10,673,950 0.49
Barclays Bank sr unsecur SerEMTN

4.875% /2019 10,000,000 10,428,325 0.48
Imperial Tobacco Finance co gtd SerEMTN

8.375% /2016 8,000,000 9,910,964 0.46
BP Capital Markets co gtd SerEMTN

4.5% /2012 10,000,000 9,808,050 0.45
Diageo Finance co gtd SerEMTN

6.625% /2014 8,100,000 9,475,092 0.44
Anglo American Capital co gtd Ser144A

9.375% /2019 (USD) 8,990,000 9,376,095 0.43
Barclays Bank sr unsecur 3.5% /2015 9,250,000 9,333,338 0.43
HSBC Holdings sr unsecur SerEMTN

4.5% /2014 8,700,000 9,315,355 0.43
Smiths Group co gtd 4.125% /2017 9,000,000 9,166,203 0.42
Lloyds TSB Bank sr unsecur SerEMTN

5.375% /2019 8,000,000 7,969,564 0.37
BG Energy Capital co gtd SerEMTN

3.375% /2013 7,200,000 7,459,628 0.34
Imperial Tobacco Finance co gtd SerEMTN

7.25% /2014 6,300,000 7,352,034 0.34
Standard Chartered sr unsecur Ser144A

priv pImt 3.85% /2015 (USD) 8,900,000 7,280,381 0.34
HSBC Bank sr unsecur SerEMTN

3.75% /2016 7,000,000 7,199,118 0.33
Imperial Tobacco Finance co gtd SerEMTN

4.375% /2013 6,750,000 7,107,787 0.33
Royal Bank of Scotland unsecur subord

SerEMTN 4.5% /2016 (3) 8,000,000 6,905,168 0.32
Mondi Finance co gtd 5.75% /2017 6,500,000 6,336,921 0.29
Royal Bank of Scotland sr unsecur SerEMTN

5.75% /2014 5,750,000 6,028,631 0.28
National Express Group sr nts SerEMTN

6.25% /2017 (GBP) 4,600,000 5,844,637 0.27
Aviva subord SerEMTN 6.875% /2038 (3) 5,400,000 5,226,201 0.24
Nationwide Building Society covered

SerEMTN 3.875% /2013 5,000,000 5,174,790 0.24
Barclays Bank sr unsecur 6.75% /2019 (USD) 5,650,000 5,108,730 0.24
Royal Bank of Scotland sr unsecur SerEMTN

4.875% /2017 5,000,000 4,927,783 0.23
Aviva subord 5.25% /2023 (3) 5,000,000 4,884,515 0.22
National Grid sr unsecur SerEMTN

6.5% /2014 4,000,000 4,560,238 0.21
Prudential jr subord SerEMTN

11.75% perpetual (3) (USD) 4,700,000 4,341,256 0.20
National Grid sr unsecur SerEMTN

4.125% /2013 4,000,000 4,189,590 0.19

ARERCRERRIBR  F2RBNRKS -
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g{_ il o Citigroup sr unsecur SerEMTN 7.375% /2019 7,000,000 7,821,159 0.36
" I;!i Daimler Finance North America co gtd
o
sazsan. -
e ER TR HE BHLE gs co gt
SerEMTN 4.875% /2014 6,500,000 6,983,012 0.32
Kraft Foods sr unsecur 4.125% /2016 (USD) 8,075,000 6,925,557 0.32
xE (& Cellco Partnership / Verizon Wireless Capital
Royal Bank of Scotland bnk gtd SerMTN sr unsecur 8.75% /2015 5,200,000 6,720,064 0.31
Ser144A priv plmt 4.875% /2014 (USD) 5,000,000 4,094,580 0.19 Citigroup sr unsecur SerEMTN 6.4% /2013 6,000,000 6,423,438 0.30
Royal Bank of Scotland st unsecur SerEMTN CRH America co gtd 6% /2016 (USD) 6,500,000 5,812,727 0.27
5.375% /2019 4,100,000 4,014,497 0.19 Citigroup sr unsecur 5.5% /2014 (USD) 6,275,000 5,310,709 0.25
Barclays Bank subord SerEMTN 6% /2018 3,500,000 3,628,767 0.17 GE Capital European Funding co gtd
Lloyds TSB Bank sr unsecur SerEMTN SerEMTN 4.875% /2013 (Ireland) (2) 5,000,000 5,300,725 0.24
3.25% /2012 3,500,000 3,525,177 0.16 Goldman Sachs Group sr unsecur
Tate & Lyle International Finance co gtd 5.125% /2014 5,000,000 5,167,672 0.24
6.75% /2019 (GBP) 2,500,000 3,301,388 0.15  ELM (Elsevier Finance) co gtd LPN
HSBC Holdings subord 3.625% /2020 (3) 3,220,000 3,181,104 0.15 6.5% /2013 (Netherlands) (2) 4,600,000 5,100,151 0.24
BA Covered Bond Issuer SerEMTN Bank of America sr unsecur SerEMTN
4.25% /2017 (United States of America) (2) 3,000,000 3095811 014  4.75%/2017 5,000,000 5053462  0.23
Vodafone Group sr unsecur SerEMTN BMW US Capital co gtd SerEMTN 5% /2015 4,450,000 4,864,159 0.22
1.056% /2014 (3) 3,000,000 2,982,459 0.14 Toyota Motor Credit sr unsecur SerEMTN
Northern Rock Asset Management covered 5.25% /2012 4,250,000 4,472,498 0.21
SerEMTN 3.875% /2011 2,820,000 2,864,453 0.13 Philip Morris International sr unsecur
ICAP Group Holdings sr unsecur SerGMTN 4.5% /2020 (USD) 5,000,000 4,151,544 0.19
7.5% /2014 2,400,000 2,506,806  0.11  Zurich Finance USA co gtd SerEMTN
WPP co gtd SerEMTN 6.5% /2015 3,500,000 4,037,994 0.19
6.625% /2016 (Jersey) (2) 2,100,000 2,411,490 0.11 Citigroup sr unsecur 5% /2019 4,000,000 3,932,472 0.18
LBG Capital No.2 bnk gtd 15% /2019 2,000,000 2,330,000 0.11 Bank of America sr unsecur SerEMTN
Imperial Tobacco Finance co gtd SerEMTN 5.125% /2014 3,700,000 3,889,660 0.18
7.75% /2019 (GBP) 1,500,000 2,172,681 0.10 JPMorgan Chase & Co sr unsecur SerEMTN
National Grid Gas sr unsecur SerEMTN 5.25% /2015 3,200,000 3,519,347 0.16
5.125% /2013 2,000,000 2,163,846 0.10 AT&T sr unsecur 4.375% /2013 3,000,000 3,190,645 0.15
WPP co gtd SerWPP CV Nissan Motor Acceptance sr unsecur
5.75% /2014 (Jersey) (2) (GBP) 1,300,000 2,055,991 0.09 Ser144A priv pimt 3.25% /2013 (USD) 3,740,000 3,118,021 0.14
Standard Chartered Bank subord SerEMTN JPMorgan Chase Bank subord
5.875% /2017 1,900,000 2,049,048 0.09 4.375% /2021 (3) 3,000,000 2,965,407 0.14
HBOS subord SerEMTN 4.5% /2030 (3) 2,830,000 1,941,872 0.09 Citigroup subord SerEMTN 3.625% /2017 (3) 3,275,000 2,897,884 0.13
Lloyds TSB Bank subord SerEMTN Millipore sr unsecur RegS 5.875% /2016 2,550,000 2,843,250 0.13
5.625% /2018 (3) 1,940,000 1,874,998 0.09 GE Capital Trust Il co gtd Reg$
BAA Funding sr secured Ser144A priv plmt 5.5% /2067 (3) 3,370,000 2,818,163 0.13
4.6% /2020 (Jersey) (2) (3) 1,750,000 1,650,365 0.08 ITW Finance Europe co gtd
HSBC Holdings subord SerEMTN 6.25% /2018 1,450,000 1,632,411 0.08 5.25% /2014 (Luxembourg) (2) 2,560,000 2,815,610 0.13
Centrica sr unsecur SerEMTN 7.125% /2013 1,200,000 1,391,848  0.06  NASDAQ OMX Group sr unsecur
Barclays Bank subord SerRCI 5.55% /2020 (USD) 3,100,000 2,600,311 0.12
14% perpetual (3) (GBP) 900,000 1,369,817 0.06 SLM sr unsecur SerEMTN 3.125% /2012 2,850,000 2,582,812 0.12
Hanson co gtd 7.875% 27/09/2010 (USD) 1,500,000 1,232,718 0.06 Bank of America sr subord SerEMTN
Standard Chartered Bank jr subord 4.75% /2017 (3) 2,500,000 2,340,039 0.11
9.5% perpetual (3) (USD) 1,300,000 1,176,552 0.05 AT&T sr unsecur SerGLOB 6.125% /2015 2,000,000 2,313,248 0.11
BAT International Finance co gtd SerEMTN Merrill Lynch & Co sr unsecur SerEMTN
4.875% /2021 1,000,000 1,080,307 0.05 4.875% /2014 2,200,000 2,264,506 0.10
Rexam subord 6.75% /2067 (3) 1,150,000 1,049,398  0.05  Goldman Sachs Group sr unsecur
Royal Bank of Scotland Group sr unsecur 4.75% /2014 2,131,000 2,182,256 0.10
SerEMTN 5.25% /2013 1,000,000 1,036,952 0.05 Merrill Lynch & Co sr unsecur SerEMTN
J Sainsbury sr unsecur CV 4.25% /2014 (GBP) 100,000 134,450 0.01 6.75% /2013 2,000,000 2,155,921 0.10
Wachovia sr unsecur SerEMTN
EE@Et 20.64 0.832% /2014 (3) 2,200,000 2,107,356 0.10
WM Covered Bond Program SerEMTN
4% /2016 2,000,000 2,046,776 0.09
=8 . Countrywide Financial co gtd SerEMTN
Bank of America s unsecur SerEMTN 1.092% 23/11/2010 (3) 1,900,000 1,912,730  0.09
7% /2016 20,000,000 22,636,570 1.05 Swiss Re Treasury US co gtd SerEMTN
Goldman Sachs Group sr unsecur SerEMTN 6% /2012 1,500,000 1,589,222 0.07
4.375% /2017 18,500,000 18,006,947 0.83 Merrill Lynch & Co sr unsecur SerEMTN
Fortune Brands sr unsecur 4% /2013 16,300,000 16,620,686 0.77 6% /2013 1,150,000 1,214,371 0.06
Goldman Sachs Group sr unsecur SerEMTN Cadbury Schweppes US Finance co gtd
5.125% /2019 16,500,000 16,324,869 0.75  ser144A priv pimt 5.125% /2013 (USD) 1,000,000 879,046  0.04
JPMorgan Chase & Co sr unsecur SerEMTN Qwest st unsecur 6.5% /2017 (USD) 1,000,000 825890  0.04
5.25% /2013 ‘ 13,000,000 13,989,521  0.65  Goldman Sachs Group st unsecur
Harley-Dawd.son Funding co gtd SerMTN 1.042% /2016 (3) 900,000 781,031 0.04
Ser144A priv plmt 5.75% /2014 (USD) 13,565,000 11,430,949 0.53 Pemex Project Funding Master Trust co gtd
Goldman Sachs Group sr unsecur SerEMTN Reg$S 6.375% /2016 550,000 585,704 0.03
6.375% /2018 10,000,000 10,838,365 0.50
Pfizer sr unsecur 4.75% /2016 8,250,000 9,167,243 0.42 EEmst 13.27

Citigroup sr unsecur SerEMTN
7.375% /2014 7,500,000 8,486,546 0.39
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Crédit Agricole subord SerEMTN
5.875% /2019 12,500,000 13,850,437 0.64
Eutelsat sr unsecur 4.125% /2017 13,500,000 13,503,159 0.62
Galeries Lafayette sr unsecur 4.5% /2017 11,450,000 11,596,251 0.53
RCI Banque sr nts SerEMTN 3.375% /2013 11,500,000 11,378,520 0.53
Lafarge sr unsecur SerEMTN 5.5% /2019 10,500,000 10,341,293 0.48
Alstom sr unsecur 4% /2014 9,500,000 9,943,355 0.46
Société Générale sr unsecur SerEMTN
3.75% /2014 9,500,000 9,849,220 0.45
Groupe des Assurances Mutuelles Agricoles
sr subord 7.875% /2039 (3) 10,000,000 9,487,525 0.44
Société des Autoroutes Paris-Rhin-Rhone
unsubord SerEMTN 7.5% /2015 6,900,000 7,918,550 0.37
Société Générale subord 9.375% perpetual (3) 7,450,000 7,551,097 0.35
Société Générale subord nts SerEMTN
6.125% /2018 6,500,000 7,333,209 0.34
Crédit Agricole subord Ser144A priv pimt
8.375% perpetual (3) (USD) 9,330,000 7,229,904 0.33
Pernod-Ricard sr unsecur 4.875% /2016 7,000,000 7,018,900 0.32
WPP Finance co gtd 5.25% /2015 5,500,000 5,914,321 0.27
Autoroutes du Sud de la France sr unsecur
SerEMTN 7.375% /2019 4,200,000 5,345,903 0.25
Unibail-Rodamco sr unsecur SerEMTN
3.375% /2015 5,000,000 5,108,403 0.23
Lafarge sr unsecur SerEMTN 7.625% /2016 4,500,000 5,012,748 0.23
Pernod-Ricard sr unsecur SerEMTN 7% /2015 4,500,000 4,902,255 0.23
Casino Guichard Perrachon sr unsecur
4.481% /2018 4,600,000 4,665,251 0.22
AXA nts SerEMTN 5.25% /2040 (3) 4,900,000 4,564,191 0.21
AXA sr unsecur SerEMTN 4.5% /2015 4,250,000 4,528,656 0.21
Vivendi sr unsecur SerEMTN 4.875% /2019 3,800,000 3,963,632 0.18
Banque Federative du Credit Mutuel jr subord
SerEMTN 4.471% perpetual (3) 5,500,000 3,937,081 0.18
Suez Environnement sr unsecur SerEMTN
4.875% /2014 3,500,000 3,809,321 0.18
Banque PSA Finance sr unsecur SerEMTN
8.5% /2012 3,000,000 3,257,955 0.15
RCI Banque sr unsecur SerEMTN 4% /2013 3,150,000 3,147,779 0.14
Vivendi sr unsecur SerEMTN 4.25% /2016 2,900,000 2,981,022 0.14
Crédit Agricole subord 9.75% perpetual (USD) 3,500,000 2,961,466 0.14
Lafarge sr unsecur SerEMTN 7.625% /2014 2,400,000 2,658,197 0.12
TPSA Eurofinance France co gtd SerEMTN
6% /2014 2,350,000 2,612,540 0.12
France Telecom sr unsecur SerEMTN
8.125% /2033 1,500,000 2,176,782 0.10
Société Générale jr subord 6.999% perpetual (3) 2,550,000 2,144,120 0.10
Banque Federative du Credit Mutuel sr unsubord
SerEMTN 0.847% /2014 (3) 2,150,000 2,132,523 0.10
Crédit Agricole jr subord Ser144A priv pimt
6.637% perpetual (3) (USD) 3,455,000 2,072,803 0.10
Banque PSA Finance sr unsecur SerEMTN
3.625% /2013 1,950,000 1,934,271 0.09
Credit Mutuel Arkea sr unsecur SerEMTN
5.375% /2014 1,750,000 1,898,033 0.09
Veolia Environnement sr unsecur SerEMTN
5.25% /2014 1,500,000 1,648,171 0.08
BNP Paribas subord 8.667% perpetual (3) 1,500,000 1,553,125 0.07
Crédit Agricole subord nts 4.13% perpetual (3) 2,000,000 1,363,217 0.06
Unibail-Rodamco sr unsecur CV 3.5% /2015 712,900 1,286,179 0.06
Crédit Agricole subord 7.875% perpetual (3) 1,300,000 1,246,609 0.06
Lafarge sr unsecur SerEMTN
0.754% 6/07/2010 (3) 1,150,000 1,149,752 0.05
Banque PSA Finance sr unsecur SerEMTN
6.375% 16/11/2010 900,000 914,017 0.04
Crown European Holdings sr secured
6.25% /2011 440,000 448,800 0.02
SREREET 10.08
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Telecom ltalia sr unsecur SerEMTN
5.25% /2022 26,000,000 25,657,710 1.18
Davide Campari-Milano sr unsecur
5.375% /2016 15,000,000 16,015,635 0.74
Banco Popolare sr unsecur SerEMTN
4.125% /2014 14,500,000 14,831,637 0.68
Italcementi Finance co gtd SerEMTN
5.375% /2020 (France) (2) 13,200,000 13,222,196 0.61
Assicurazioni Generali sr unsecur SerEMTN
5.125% /2024 11,750,000 12,202,258 0.56
Intesa Sanpaolo sr unsecur SerEMTN
3.75% /2016 12,000,000 12,082,674 0.56
Intesa Sanpaolo sr unsecur SerEMTN
3.375% /2015 10,500,000 10,559,756 0.49
Intesa Sanpaolo subord SerEMTN 5% /2019 10,000,000 10,264,995 0.47
Edison sr unsecur SerEMTN 4.25% /2014 9,000,000 9,431,910 0.44
Telecom ltalia Finance co gtd SerEMTN
7.75% /2033 (Luxembourg) (2) 7,500,000 8,597,569 0.40
Finmeccanica Finance co gtd SerEMTN
8.125% /2013 (Luxembourg) (2) 7,317,000 8,476,591 0.39
Lottomatica co gtd 5.375% /2016 8,250,000 8,441,404 0.39
Banca Monte dei Paschi di Siena subord
SerEMTN 5% /2020 8,300,000 7,883,058 0.36
Intesa Sanpaolo subord nts
8.375% perpetual (3) 6,500,000 5,986,965 0.28
Banca Monte dei Paschi di Siena sr unsecur
SerEMTN 4.75% /2014 5,600,000 5,866,498 0.27
Telecom ltalia sr unsecur SerEMTN
8.25% /2016 4,500,000 5,344,148 0.25
Atlantia co gtd SerEMTN 5.625% /2016 4,150,000 4,623,735 0.21
Edison sr unsecur SerEMTN 3.25% /2015 4,400,000 4,444,165 0.21
UniCredit sr unsecur SerEMTN 5.25% /2014 4,000,000 4,259,746 0.20
Assicurazioni Generali sr unsecur SerEMTN
4.875% /2014 2,000,000 2,147,257 0.10
Intesa Sanpaolo sr unsecur SerEMTN
5.375% /2013 2,000,000 2,146,484 0.10
Telecom ltalia sr unsecur SerEMTN
6.75% /2013 1,950,000 2,118,593 0.10
UniCredit subord SerEMTN 5.75% /2017 1,760,000 1,839,587 0.08
BARAIREE 9.07
e ]

Daimler International Finance co gtd

SerEMTN 7.875% /2014 15,100,000 17,713,387 0.82
BMW Finance co gtd SerEMTN 4% /2014 15,750,000 16,590,483 0.77
Nomura Europe Finance co gtd SerEMTN

5.125% /2014 14,000,000 14,786,429 0.68
Rabobank Nederland sr unsecur RegS

6.875% /2020 16,000,000 14,630,992 0.68
Deutsche Telekom International Finance co gtd

SerEMTN 6% /2017 11,000,000 12,613,084 0.58
Aegon sr unsecur 4.625% /2015 (USD) 13,900,000 11,771,411 0.54
Allianz Finance Il co gtd SerEMTN

4.75% /2019 10,000,000 10,687,380 0.49
CRH Finance co gtd SerEMTN 7.375% /2014 8,400,000 9,620,478 0.44
Koninklijke KPN sr unsecur SerGMTN

6.25% /2014 7,000,000 7,865,371 0.36
Urenco Finance co gtd SerEMTN 4% /2017 7,000,000 7,380,958 0.34
LeasePlan sr unsecur SerEMTN 4.25% /2011 7,039,000 7,180,150 0.33
TenneT Holding subord 6.655% perpetual (3) 5,600,000 5,817,045 0.27
Volkswagen International Finance co gtd

SerEMTN 5.375% /2013 5,000,000 5,477,075 0.25
Akzo Nobel co gtd 7.25% /2015 4,100,000 4,874,088 0.23
Koninklijke KPN sr unsecur SerGMTN

5.625% /2024 3,600,000 3,988,197 0.18
Deutsche Telekom International Finance

unsecur nts 8.125% /2012 3,400,000 3,781,788 0.18
EDP Finance sr unsecur SerEMTN 5.5% /2014 3,400,000 3,623,285 0.17
Paccar Financial Europe keepwell agrmnt

SerEMTN 5.125% /2011 3,250,000 3,333,090 0.15
Rabobank Nederland jr subord Ser144A

priv pmt 11% perpetual (3) (USD) 2,675,000 2,709,750 0.13
Muenchener Rueckversicherungs unsecur

st subord 6.75% /2023 (Germany) (2) (3) 2,400,000 2,540,556 0.12



BE

Al
RIS

BT ARE

wEHT (8

o T T AT ] 8 T BT

B OB S

o #iZ 2010 F 6 F] 30 [ ! '

B

BRIESHEREA HFEE
wE EEEMUETEHE mE BEAL
= (8)
ING Bank subord SerEMTN 6.125% /2023 (3) 2,500,000 2,524,379 0.12
Koninklijke KPN sr unsecur SerGMTN
6.25% /2013 2,000,000 2,231,313 0.10
Deutsche Telekom International Finance co gtd
SerEMTN 4.375% /2014 2,000,000 2,128,207 0.10
Telecom ltalia Finance unnsecur unsubord co gtd
SerEMTN 7.25% /2012 (Luxembourg) (2) 1,800,000 1,930,131 0.09
Allianz Finance Il sr subord co gtd
6.5% /2025 (3) 1,500,000 1,598,056 0.07
Generali Finance co gtd 5.479% perpetual (3) 1,800,000 1,518,487 0.07
British American Tobacco Holdings co gtd
SerEMTN 4% /2020 1,500,000 1,503,307 0.07
ING Groep sr unsecur SerEMTN 5.625% /2013 1,000,000 1,077,370 0.05
Daimler International Finance co gtd SerEMTN
7.875% /2014 900,000 1,055,765 0.05
Volkswagen International Finance co gtd SerEMTN
7% /2016 850,000 1,011,653 0.05
Royal Bank of Scotland sr unsecur SerFORB CV
1.875% 27/10/2010 700,000 698,900 0.03
mEt 8.51
Al
Santander International Debt bnk gtd SerEMTN
3.5% /2015 15,150,000 14,922,144 0.69
Criteria Caixacorp sr unsecur SerDMTN
4.125% /2014 13,500,000 13,481,822 0.62
Santander Issuances bnk gtd SerEMTN
5.435% /2017 (3) 12,500,000 12,282,913 0.57
Telefonica Emisiones co gtd SerEMTN
5.496% /2016 10,750,000 11,601,599 0.53
Gas Natural Capital Markets co gtd SerEMTN
5.25% /2014 10,500,000 10,941,357 0.51
Banco Bilbao Vizcaya Argentaria covered
3.625% /2017 10,000,000 9,620,955 0.44
Telefonica Emisiones co gtd SerEMTN
3.406% /2015 8,800,000 8,761,658 0.40
Telefonica Emisiones co gtd SerEMTN
4.693% /2019 6,200,000 6,256,780 0.29
BBVA Senior Finance bnk gtd SerGMTN
3.25% /2015 6,000,000 5,798,193 0.27
Gas Natural Capital Markets co gtd SerEMTN
4.125% /2018 6,000,000 5,710,404 0.26
Gas Natural Capital Markets co gtd SerEMTN
4.375% /2016 5,000,000 4,936,430 0.23
Telefonica Emisiones co gtd SerEMTN
5.431% /2014 3,500,000 3,757,765 0.17
Banco Bilbao Vizcaya Argentaria sr subord
4.375% /2019 (3) 3,500,000 3,365,565 0.16
Santander Issuances bnk gtd 6.5% /2019 (3) 3,000,000 3,020,571 0.14
Telefonica Emisiones co gtd SerEMTN
4.674% /2014 2,650,000 2,778,349 0.13
FEHEF AT 5.41
P
Westpac Banking sr unsecur SerEMTN
4.25% /2016 21,500,000 22,465,802 1.04
Australia & New Zealand Banking Group
subord SerEMTN 5.125% /2019 13,000,000 13,780,403 0.63
Commonwealth Bank of Australia sr unsecur
Serl44A priv pimt 5% /2020 (USD) 15,800,000 13,370,877 0.62
Commonwealth Bank of Australia subord
SerEMTN 5.5% /2019 12,000,000 13,129,704 0.61
National Australia Bank sr unsecur SerEMTN
3.5% /2015 11,000,000 11,309,287 0.52
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Rio Tinto Finance USA co gtd 9% /2019  (USD) 8,735,000 9,274,120 0.43
Australia & New Zealand Banking Group

sr unsecur Ser144A priv pimt 3.7% /2015 (USD) 11,000,000 9,142,656 0.42
National Australia Bank sr unsecur

SerGMTN 4.75% /2016 6,000,000 6,476,397 0.30
National Australia Bank subord SerEMTN

4.625% /2020 6,000,000 6,150,672 0.28
Commonwealth Bank of Australia sr unsecur

SerEMTN 4.375% /2020 3,700,000 3,873,739 0.18
Commonwealth Bank of Australia sr unsecur

SerEMTN 4.25% /2016 2,500,000 2,629,856 0.12
Australia & New Zealand Banking Group

sr unsecur SerEMTN 3.75% /2017 2,500,000 2,556,669 0.12
Westpac Banking sr unsecur SerEMTN

5.875% /2013 1,700,000 1,884,009 0.09
SRRt 5.36
B

Commerzbank sr unsecur SerEMTN

4.75% /2015 16,200,000 17,211,876 0.79
Deutsche Bank subord SerEMTN 5% /2020 10,250,000 10,383,906 0.48
Celesio Finance co gtd

4.5% /2017 (Netherlands) (2) 8,900,000 8,722,961 0.40
ThyssenKrupp sr unsecur SerEMTN

8% /2014 6,000,000 6,705,129 0.31
SAP sr unsecur 2.5% /2014 6,100,000 6,188,395 0.29
Merck Financial Services co gtd SerEMTN

3.375% /2015 3,500,000 3,600,244 0.17
Sixt unsecur SerEMTN 5.375% /2012 1,600,000 1,631,587 0.07
Muenchener Rueckversicherungs jr subord

5.767% perpetual (3) 1,200,000 1,044,001 0.05
EEaEt 2.56
EHRE

Enel Finance International co gtd Ser144A

priv pimt 5.125% /2019 (USD) 34,740,000 28,229,159 1.30
ArcelorMittal sr unsecur 9.375% /2016 5,500,000 6,739,673 0.31
UniCredit International Bank Luxembourg

bnk gtd 8.125% perpetual (3) 5,850,000 5,328,356 0.25
Finmeccanica Finance co gtd 5.25% /2022 3,200,000 3,313,248 0.15
Gaz Capital sr unsecur SerEMTN LPN

6.605% /2018 2,680,000 2,790,282 0.13
Unicredit Luxembourg Finance bnk gtd

SerMTN Ser144A priv pimt 6% /2017 (USD) 2,275,000 1,854,865 0.09
ArcelorMittal sr unsecur CV 7.25% /2014 55,078 1,537,227 0.07
Coca-Cola Enterprises Finance LT 1

Commandite co gtd 4.75% 8/11/2010 550,000 556,064 0.03
BRHREME 2.33
it

Credit Suisse sr unsecur SerEMTN

4.75% /2019 11,000,000 11,499,081 0.53
UBS sr unsecur SerEMTN 5.625% /2014 9,000,000 9,792,171 0.45
Credit Suisse Group Finance US bnk gtd

3.625% /2020 (United States of America) (2) (3) 7,500,000 7,158,994 0.33
Credit Suisse / London sr unsecur SerEMTN

3.875% /2017 4,750,000 4,782,065 0.22
Credit Suisse Group Finance bnk gtd

3.625% /2018 (Guernsey) (2) (3) 4,228,000 4,159,523 0.19
Credit Suisse sr unsecur SerEMTN

5.125% /2012 3,300,000 3,465,315 0.16
Credit Suisse sr unsecur SerEMTN

6.125% /2014 2,400,000 2,688,924 0.13
UBS sr unsecur SerEMTN 6% /2018 1,375,000 1,544,806 0.07
UBS jr subord SerEMTN

7.152% perpetual (Jersey) (2) (3) 250,000 226,375 0.01
st 2.09
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Svenska Handelsbanken sr unsecur
Ser144A priv pimt 5.125% /2020 (USD) 16,000,000 13,314,919 0.62
Svenska Handelsbanken sr unsecur
SerEMTN 3.75% /2017 11,500,000 11,782,981 0.54
Nordea Bank sr unsecur SerEMTN
3.75% /2017 9,750,000 10,024,380 0.46
Nordea Bank jr subord SerEMTN
8.375% perpetual (3) (USD) 5,000,000 4,333,374 0.20
Akzo Nobel Sweden Finance co gtd
7.75% /2014 2,300,000 2,702,430 0.13
HhE Rt 1.95
B
GE Capital European Funding co gtd SerEMTN
4.75% /2014 12,000,000 12,769,542 0.59
Cloverie for Zurich Insurance secured SerEMTN
7.5% /2039 (3) 10,500,000 11,584,472 0.53
GE Capital European Funding co gtd SerEMTN
5.375% /2020 6,400,000 6,908,576 0.32
GE Capital European Funding co gtd SerEMTN
5.25% /2013 4,000,000 4,262,674 0.20
GE Capital European Funding co gtd SerEMTN
4.25% /2017 3,400,000 3,508,479 0.16
LeasePlan Finance co gtd SerEMTN
3.75% /2013 2,150,000 2,181,644 0.10
BB 1.90
B
DnB NOR Bank sr unsecur SerEMTN
3.875% /2020 17,500,000 17,518,375 0.81
Sparebank 1 SR Bank sr unsecur
3.625% /2015 12,500,000 12,589,169 0.58
DnB NOR Bank sr unsecur SerEMTN
4.5% /2014 7,800,000 8,360,122 0.39
MBEIHEET 1.78
LEFIRF
Anheuser-Busch InBev co gtd SerEMTN
8.625% /2017 13,100,000 17,270,457 0.80
UCB sr unsecur 5.75% /2016 9,300,000 10,068,822 0.46
Delhaize Group co gtd 5.625% /2014 4,650,000 5,051,295 0.23
Fortis Bank sr subord SerEMTN
5.757% /2017 1,500,000 1,656,783 0.08
FEFIBFEREET 1.57
EFEE
America Movil co gtd 3.75% /2017 14,500,000 14,535,018 0.67
Petroleos Mexicanos co gtd SerEMTN
5.5% /2017 7,000,000 7,289,625 0.34
EFREHEET 1.01
lEES
Carlsberg Breweries sr unsecur SerEMTN
6% /2014 7,500,000 8,377,811 0.39
Dong Energy sr unsecur 4% /2016 6,000,000 6,295,041 0.29
AP Moller - Maersk sr unsecur 4.875% /2014 3,000,000 3,154,836 0.15
Danske Bank jr subord SerEMTN
5.375% /2014 (3) 500,000 506,750 0.02
P28 0.85

FRIESHERA HPEE
wa EFUETAHE miE Batt
BES
Hutchison Whampoa Finance 09 co gtd
4.75% /2016 14,500,000 15,343,820 0.71
Norinchukin Finance bnk gtd SerEMTN
4.25% /2016 (3) 1,050,000 1,059,471 0.05
BAS R SHReEt 0.76
wEF
Banco Comercial Portugues covered
3.75% /2016 8,000,000 7,298,964 0.34
Caixa Geral de Depositos sr unsecur SerEMTN
4.375% /2013 5,000,000 5,035,805 0.23
CEERH 0.57
Ef
Vale sr unsecur SerEMTN 4.375% /2018 11,050,000 11,372,715 0.53
EmEfEE 0.53
bl
BAA Funding sr secured SerEMTN
6.75% /2026 (GBP) 4,250,000 5,168,893 0.24
ASIF Il Jersey sr secured SerEMTN
4.75% /2013 3,000,000 2,962,200 0.13
UBS sr subord SerEMTN
0.833% /2015 (United Kingdom) (2) (3) 2,000,000 1,960,198 0.09
UBS jr subord
4.28% perpetual (United Kingdom) (2) (3) 1,100,000 805,750 0.04
BT SHE 0.50
EX
Xstrata Finance Canada co gtd SerEMTN
5.25% /2017 8,500,000 8,822,244 0.41
VW Credit Canada co gtd SerEMTN
5% /2011 1,400,000 1,427,227 0.06
nEX#RE 0.47
Rt}

Government of Poland sr unsecur SerEMTN

4.675% /2019 8,000,000 8,029,600 0.37
TEERREt 0.37
£ -]

EFG Hellas bnk gtd SerEMTN

4.375% /2013 (United Kingdom) (2) 7,500,000 5,500,440 0.25
National Bank of Greece covered

3.875% /2016 3,300,000 2,369,205 0.11
FHREt 0.36
BHE

Bacardi co gtd SerEMTN 7.75% /2014 4,000,000 4,638,380 0.21
EREMREt 0.21
i

Exportimport Bank of Korea sr unsecur

SerEMTN 5.75% /2013 1,750,000 1,863,925 0.09
Lty 0.09
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Singapore Telecommunications sr unsecur
Ser144A priv pImt 6% /2011 160,000 169,286 0.01
FnigEst 0.01
BERFEEXR B EHE
HtpEE ISR B ERES
RE#EHi5 T A 1,997,677,403 92.25

FIGI 4 F T D20 BL T ] T PR L
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I

ES=7]
Boston Scientific sr unsecur 6% /2020 (USD) 9,905,000 8,044,837 0.37
Whirlpool unsecur 8.6% /2014 (USD) 5,935,000 5,718,141 0.27
EEREE 0.64
HEHS
Petrobras International Finance co gtd
5.75% /2020 (USD) 13,285,000 10,874,780 0.50
ISR SiEt 0.50
HE
Tate & Lyle International Finance co gtd
Serl44A priv pimt 5% /2014 (USD) 6,075,000 5,179,654 0.24
HERET 0.24
REGRFEEXNR B L%
HpBEE ISR BNE T HESR
REEHIZT AR 29,817,412 1.38
WEEHEE 2,027,494,815 93.63
HEIR
B 2010F 6 7] 30 [ VI WP Bt T S PR R -
HEEH
HBE 2010 F
6 A 30 Hi$k

RIRFG ./ GFEE
biz:pud #Hime BHHE BEAMSR (#B18) B2kt
Euro BOBL Future 09/2010 (642) 77,592,120 (398,283) (0.02)
Euro Bund Future 09/2010 (755) 97,749,850 (1,115,913) (0.05)
Euro SCHATZ Future  09/2010 2,203 241,250,530 221,265 0.01
Long Gilt Future 09/2010 (126) 18,643,478 (399,419) (0.02)
US 10yr T-note Future  09/2010 403 40,263,636 596,578 0.03
US 5yr Tnote Future  09/2010 248 23,944,748 212,182 0.01
US Long Bond Future  09/2010 (27) 2,801,832 (41,467) 0.00
HAE S H0REET 502,246,194 (925,057) (0.04)

! K47 1 5,996,105 BRTHS ©
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BHISMESH
BE 2010 F
6 B 30 BiFAREHR LFEE
#HimE BASH EHeR FEB/ (BE) B
16/07/2010 230,000 CHF 166,790 EUR 6,706 0.00
21/07/2010 1,344,728 EUR 1,660,000 USD (9,182) 0.00
21/07/2010 228,847,151 EUR 280,300,000 USD 232,043 0.01
21/07/2010 6,477,342 EUR 7,900,000 USD 34,034 0.00
21/07/2010 1,000,000 USD 812,678 EUR 2,931 0.00
23/07/2010 17,795,458 EUR 14,780,000 GBP (269,821) (0.01)
SBHISMNE S HOREET (3,289) 0.00
EERBEY
HE 2010 %
6 B 30 BiFk 15F&
BRAG/, EAF
HERE 30 g ZHEW Hme (#518) 2
Buy Koninklijke DSM
4% 10/11/15 EUR 2,200,000 20/12/2013 (45,989)  0.00
Buy Whirlpool
7.75% 15/07/16 USD 5,935,000 20/06/2014 6,012 0.00
Sell ArcelorMittal
6.125% 01/06/18 EUR 3,500,000 20/03/2014 165,092 0.01
Sell ltraxx Europe Senior
Financials 13 EUR 63,500,000 20/06/2015 (2,019,943)  (0.10)
Sell  Itraxx Europe Series 13 EUR 30,000,000 20/06/2015 (439,423)  (0.02)
Sell  Itraxx Europe Series 13 EUR 5,000,000 20/06/2015 (73,054)  0.00
Sell  ltraxx Europe Series 13 EUR 40,000,000 20/06/2015 (586,223)  (0.03)
BRI S HReEt (2,993,528) (0.14)
FIRIEHEH
BE2010F 15FE
6 A30BFk EBFS
bi:3un &g ZREW HRE 'R (B8) °4
Pay fixed rate 2.848%
Receive floating rate
USD LIBOR 3 months USD 68,750,000 12/01/2015 (3,036,433)  (0.14)
Pay fixed rate 3.946%
Receive floating rate
USD LIBOR 3 months UsD 78,100,000 12/01/2020 (6,432,770)  (0.29)
Pay fixed rate 3.706%
Receive floating rate
USD LIBOR 3 months USD 46,700,000 25/01/2020 (2,971,984)  (0.14)
Pay fixed rate 2.626%
Receive floating rate
USD LIBOR 3 months USD 68,750,000 11/03/2015 (2,145,105)  (0.10)
Pay fixed rate 3.752%
Receive floating rate
USD LIBOR 3 months UsD 78,100,000 11/03/2020 (4,897,136)  (0.23)
FIRIEH S HHRET (19,483,428) (0.90)
st BRSNS 174 T ARSI 18,728,000 BRTTH & LUEER o
HitEEREE 161,419,218 7.45
SFEEMERE 2,165,508,731 100.00

(2) FERARIB R 8 R ER -
(3) AT S %% 2010 4 6 A 30 HIRME -
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Italy Buoni Poliennali Del Tesoro 2.5% /2012 6,000,000 6,048,501 4.25
Italy Buoni Poliennali Del Tesoro 3% /2012 5,500,000 5,591,688 3.93
Italy Buoni Poliennali Del Tesoro 3.5% /2014 4,750,000 4,878,400 3.43
Italy Buoni Poliennali Del Tesoro 4.5% /2018 3,000,000 3,141,770 2.21
Italy Buoni Poliennali Del Tesoro 4% /2017 2,200,000 2,273,931 1.60
Italy Buoni Poliennali Del Tesoro sr unsecur
5% /2039 2,200,000 2,213,100 1.56
BAFI@E 16.98
EE
Bundesrepublik Deutschland 4.75% /2034 6,700,000 8,329,276 5.86
Bundesrepublik Deutschland 4% /2018 5,700,000 6,399,461 4.50
Bundesrepublik Deutschland 4.25% /2014 3,950,000 4,422,365 3.11
EEaEt 13.47
JEE
French Treasury Note BTAN nts 4.5% /2012 3,300,000 3,543,522 2.49
Government of France OAT 4% /2018 2,400,000 2,624,688 1.85
Government of France OAT 5.5% /2029 1,900,000 2,394,616 1.68
Government of France OAT 3.5% /2015 1,000,000 1,072,595 0.76
JEEIREET 6.78
T
Government of Netherlands 4% /2037 4,200,000 4,690,907 3.30
TRt 3.30
E&A
Republic of Brazil unsubord 10% /2014 (BRL) 3,100,000 1,387,402 0.98
EmE#EE 0.98
‘FF
Republic of Hungary sr unsecur
5.75% /2018 600,000 592,964 0.42
Government of Hungary 6% /2012 (HUF) 150,000,000 516,218 0.36
Government of Hungary 6.75% /2017 (HUF) 80,000,000 268,677 0.19
PERIHY 0.97
Pt}

Government of Poland 5.25% /2013 (PLN) 3,500,000 851,515 0.60
Republic of Poland sr unsecur SerEMTN

4.675% /2019 500,000 501,850 0.35
IRERRREt 0.95
AU

Government of Spain 2.75% /2012 1,300,000 1,299,292 0.91
[l h 0.91
-l

Mexican Bonos 10% /2024 (MXN) 15,000,000 1,188,399 0.84
EFEEFHEE 0.84

ARERCRERRIBR  F2RBNRKS -
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Enfe
Republic of Indonesia sr unsecur RegS
SerGMTN 11.625% /2019 (USD) 500,000 590,358 0.42
Enfe#est 0.42
e
Republic of Peru sr unsecur 7.125% /2019  (USD) 600,000 579,224 0.41
WeREt 0.41
=Kl
Republic of South Africa 7.25% /2020 (ZAR) 6,000,000 574,137 0.40
FAJERERT 0.40
TLFEMhER
Croatia Government International Bond
sr unsecur 6.5% /2015 450,000 469,148 0.33
TEREHNERREET 0.33
mEX
Government of Canada sr unsecur 3.5% /2020 350,000 372,954 0.26
PIESS 0.26
BIRFfEHRREt 47.00
AREEF
HE
Northern Rock Asset Management covered
SerEMTN 3.875% /2011 1,000,000 1,015,764 0.71
Abbey National Treasury Services covered
3.625% /2016 750,000 746,650 0.53
Bank of Scotland covered SerEMTN
4.625% /2017 700,000 733,046 0.52
Nationwide Building Society sr unsecur
3.75% /2015 700,000 699,253 0.49
BP Capital Markets co gtd SerEMTN
4.5% /2012 700,000 686,564 0.48
Standard Chartered sr unsecur SerEMTN
5.75% /2014 500,000 550,569 0.39
BA Covered Bond Issuer SerEMTN
4.25% /2017 (United States of America) (2) 500,000 515,969 0.36
Anglo American Capital co gtd Ser144A
priv pimt 9.375% /2019 (USD) 420,000 438,038 0.31
Lloyds TSB Bank sr unsecur SerEMTN
6.375% /2016 400,000 426,958 0.30
Nationwide Building Society covered SerEMTN
3.5% /2015 400,000 403,595 0.28
BAA Funding sr secured Ser144A priv pimt
4.6% /2020 (Jersey) (2) (3) 400,000 377,226 0.27
Imperial Tobacco Finance co gtd SerEMTN
8.375% /2016 300,000 371,661 0.26
Royal Bank of Scotland sr unsecur SerEMTN
5.5% /2020 350,000 342,148 0.24
National Express Group sr nts SerEMTN
6.25% /2017 (GBP) 250,000 317,643 0.22
National Grid sr unsecur SerEMTN
4.125% /2013 300,000 314,219 0.22
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Barclays Bank sr unsecur 3.5% /2015 300,000 302,703 0.21
Vodafone Group sr unsecur SerEMTN

1.056% /2014 (3) 300,000 298,246 0.21
HSBC Holdings subord 3.625% /2020 (3) 300,000 296,376 0.21
BAT International Finance co gtd SerEMTN

5.375% /2017 250,000 281,183 0.20
Rexam subord 6.75% /2067 (3) 300,000 273,756 0.19
SABMiller sr unsecur SerEMTN 4.5% /2015 250,000 266,581 0.19
Royal Bank of Scotland

unsecur subord SerEMTN 4.5% /2016 (3) 300,000 258,944 0.18
FCE Bank sr unsecur SerEMTN

7.125% /2013 250,000 253,575 0.18
Lloyds TSB Bank subord SerEMTN

6.5% /2020 250,000 234,815 0.17
Barclays Bank subord SerRCI

14% perpetual (3) (GBP) 150,000 228,303 0.16
HSBC Holdings subord SerEMTN

6% /2019 200,000 221,680 0.16
JTI UK Finance co gtd SerEMTN

4.5% /2014 200,000 218,009 0.15
GlaxoSmithKline Capital co gtd SerEMTN

3.875% /2015 200,000 213,240 0.15
Virgin Media Finance co gtd 9.5% /2016 200,000 212,000 0.15
Barclays Bank sr unsecur SerEMTN

4.875% /2019 200,000 208,567 0.15
HBOS subord SerEMTN 4.5% /2030 (3) 300,000 205,852 0.15
International Power Finance 2010 co gtd

RegS 7.25% /2017 200,000 202,500 0.14
Smiths Group co gtd 4.125% /2017 195,000 198,601 0.14
Mondi Finance co gtd 5.75% /2017 200,000 194,982 0.14
Hanson co gtd 7.875% 27/09/2010 (USD) 225,000 184,907 0.13
Imperial Tobacco Finance co gtd SerEMTN

7.25% /2014 150,000 175,048 0.12
WPP co gtd SerWPP CV

5.75% /2014 (Jersey) (2) (GBP) 100,000 158,153 0.11
Barclays Bank covered SerEMTN

4% /2019 150,000 154,059 0.11
EC Finance co gtd RegS 9.75% /2017 150,000 147,998 0.10
J Sainsbury sr unsecur CV 4.25% /2014 (GBP) 100,000 134,450 0.09
Matalan Finance sr nts RegS

9.625% /2017 (GBP) 100,000 125,752 0.09
Ineos Finance sr secured RegS

9.25% /2015 100,000 100,250 0.07
Matalan Finance sr nts RegS

9.625% /2017 (GBP) 50,000 62,876 0.04
BAT International Finance co gtd SerEMTN

4.875% /2021 50,000 54,015 0.04
Prudential jr subord SerEMTN

11.75% perpetual (3) (USD) 50,000 46,183 0.03
EEET 9.74
=6

Goldman Sachs Group sr unsecur SerEMTN

4.375% /2017 900,000 876,014 0.62
Merrill Lynch & Co sr unsecur SerEMTN

4.875% /2014 600,000 617,593 0.43
Countrywide Financial co gtd SerEMTN

1.092% 23/11/2010 (3) 550,000 553,685 0.39
WM Covered Bond Program SerEMTN

4% /2016 500,000 511,694 0.36
Goldman Sachs Group sr unsecur SerEMTN

6.375% /2018 400,000 433,535 0.31
General Electric Capital FDIC gtd SerEMTN

4% /2012 400,000 420,209 0.30
GE Capital Trust Il co gtd RegS

5.5% /2067 (3) 500,000 418,125 0.29
Cellco Partnership / Verizon Wireless Capital

sr unsecur 8.75% /2015 300,000 387,696 0.27
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Wachovia sr unsecur SerEMTN
0.832% /2014 (3) 400,000 383,156 0.27
CRH America co gtd 6% /2016 (USD) 400,000 357,706 0.25
Fortune Brands sr unsecur 4% /2013 350,000 356,886 0.25
Sealed Air sr nts Ser144A priv pimt
7.875% /2017 (USD) 415,000 354,133 0.25
Merck & Co co gtd 5.375% /2014 300,000 338,037 0.24
JPMorgan Chase & Co sr unsecur SerEMTN
5.25% /2015 300,000 329,939 0.23
BMW US Capital co gtd SerEMTN 5% /2015 300,000 327,921 0.23
Citigroup sr unsecur SerEMTN 3.95% /2013 300,000 305,791 0.22
Philip Morris International
sr unsecur SerGMTN 5.875% /2015 250,000 288,612 0.20
Boston Scientific sr unsecur 6% /2020 (USD) 350,000 284,270 0.20
QVC sr secured Ser144A priv plmt
7.125% /2017 (USD) 350,000 281,924 0.20
HCA sr unsecur 6.25% /2013 (USD) 325,000 261,743 0.18
Swiss Re Treasury US co gtd SerEMTN
6% /2012 220,000 233,086 0.16
Zurich Finance USA co gtd SerEMTN
6.5% /2015 200,000 230,743 0.16
CEDC Finance Corp International
sr secured RegS 8.875% /2016 220,000 214,500 0.15
Toyota Motor Credit sr unsecur SerEMTN
5.25% /2012 200,000 210,470 0.15
SLM sr unsecur SerEMTN 3.125% /2012 200,000 181,250 0.13
Citigroup subord SerEMTN 3.625% /2017 (3) 200,000 176,970 0.12
Millipore sr unsecur RegS 5.875% /2016 150,000 167,250 0.12
FAGE USA Dairy Industry sr nts RegS
9.875% /2020 (USD) 200,000 141,825 0.10
Goldman Sachs Group sr nts SerMTN
3.625% /2012 (USD) 155,000 128,740 0.09
LBI Escrow co gtd RegS 8% /2017 100,000 101,000 0.07
Washington Mutual Preferred Funding IV jr
subord Ser144A 2007-B priv plmt defaulted
9.75% perpetual (3) (USD) 200,000 6,729 0.01
EEME 6.95
JEE
WPP Finance co gtd 5.25% /2015 1,250,000 1,344,164 0.95
Caisse d’Amortissement de la Dette Sociale
sr unsecur SerEMTN 4.5% /2013 1,000,000 1,093,066 0.77
Pernod-Ricard sr unsecur 4.875% /2016 500,000 501,350 0.35
RCI Banque sr nts SerEMTN 3.375% /2013 400,000 395,775 0.28
BNP Paribas subord nts SerEMTN
5.431% /2017 350,000 392,551 0.28
Crédit Agricole jr subord Ser144A priv pimt
6.637% perpetual (3) (USD) 630,000 377,964 0.27
Alstom sr unsecur 4% /2014 350,000 366,334 0.26
Lafarge sr unsecur SerEMTN 5.5% /2019 350,000 344,710 0.24
Veolia Environnement sr unsecur SerEMTN
5.125% /2022 300,000 323,165 0.23
AXA sr unsecur SerEMTN 4.5% /2015 300,000 319,670 0.22
Banque Federative du Credit Mutuel
sr unsubord SerEMTN 0.847% /2014 (3) 300,000 297,561 0.21
Banque PSA Finance sr unsecur SerEMTN
8.5% /2012 250,000 271,496 0.19
Rexel co gtd 8.25% /2016 250,000 256,250 0.18
Galeries Lafayette sr unsecur 4.5% /2017 250,000 253,193 0.18
Société Générale jr subord 6.999% perpetual (3) 300,000 252,249 0.18
Société Générale subord nts SerEMTN
6.125% /2018 200,000 225,637 0.16

FRIESHERA HPEE
wa EFUETAHE miE Batt
ARESF (B)

EE (48)

Crédit Agricole subord SerEMTN

5.875% /2019 200,000 221,607 0.16
Europcar Groupe sr secured RegS

4.183% /2013 (3) 250,000 216,250 0.15
Crown European Holdings sr secured

6.25% /2011 200,000 204,000 0.14
Eutelsat sr unsecur 4.125% /2017 200,000 200,047 0.14
Autoroutes du Sud de la France sr unsecur

SerEMTN 7.375% /2019 150,000 190,925 0.13
Société Générale sr unsecur SerEMTN

3.75% /2014 150,000 155,514 0.11
Unibail-Rodamco sr unsecur SerEMTN

3.375% /2015 150,000 153,252 0.11
Casino Guichard Perrachon sr unsecur

4.481% /2018 150,000 152,128 0.11
Eléctricité de France sr unsecur SerEMTN

4.625% /2024 100,000 105,793 0.07
Banque PSA Finance sr unsecur SerEMTN

3.625% /2013 100,000 99,193 0.07
AXA nts SerEMTN 5.25% /2040 (3) 100,000 93,147 0.06
Unibail-Rodamco sr unsecur CV 3.5% /2015 41,600 75,053 0.05
Rhodia sr unsecur RegS 3.394% /2013 (3) 72,000 67,320 0.05
TPSA Eurofinance France co gtd SerEMTN

6% /2014 50,000 55,586 0.04
Banque PSA Finance sr unsecur SerEMTN

6.375% 16/11/2010 50,000 50,779 0.04
RCI Banque sr unsecur SerEMTN 4% /2013 50,000 49,965 0.03
Crédit Agricole subord 7.875% perpetual (3) 50,000 47,947 0.03
BT 6.44
e |

SNS Bank govt liquid gtd SerEMTN

3.5% /2014 1,000,000 1,057,430 0.74
Fortis Bank Nederland govt liquid gtd

SerEMTN 3.375% /2014 1,000,000 1,053,431 0.74
NIBC Bank govt liquid gtd SerEMTN

3.625% /2011 1,000,000 1,035,110 0.73
ABN Amro Bank covered SerEMTN

3.75% /2014 300,000 316,994 0.22
Royal Bank of Scotland sr unsecur

SerFORB CV 1.875% 27/10/2010 300,000 299,529 0.21
Nomura Europe Finance co gtd SerEMTN

5.125% /2014 250,000 264,043 0.19
TenneT Holding subord 6.655% perpetual (3) 250,000 259,690 0.18
Ol European Group co gtd RegS

6.875% /2017 250,000 248,875 0.18
Rabobank Nederland sr unsecur RegS

6.875% /2020 250,000 228,609 0.16
Koninklijke KPN sr unsecur SerGMTN

6.25% /2013 200,000 223,131 0.16
Ziggo Bond sr nts RegS 8% /2018 200,000 193,500 0.14
Allianz Finance Il co gtd SerEMTN

4.75% /2019 150,000 160,311 0.11
Paccar Financial Europe keepwell agrmnt

SerEMTN 5.125% /2011 150,000 153,835 0.11
LeasePlan sr unsecur SerEMTN 4.25% /2011 150,000 153,008 0.11
Deutsche Telekom International Finance

co gtd SerEMTN 5.75% /2015 100,000 112,109 0.08
Rabobank Nederland jr subord Ser144A

priv plmt 11% perpetual (3) (USD) 105,000 106,364 0.07
Urenco Finance co gtd SerEMTN 4% /2017 100,000 105,442 0.07
Cemex Finance sr secured RegS

9.625% /2017 (United States of America) (2) 100,000 94,639 0.07
British American Tobacco Holdings

co gtd SerEMTN 4% /2020 50,000 50,110 0.03
TARERERT 4.30
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Banco Popolare sr unsecur SerEMTN
4.125% /2014 500,000 511,436 0.36
Banca Monte dei Paschi di Siena covered
3.125% /2015 450,000 449,887 0.32
Banca Monte dei Paschi di Siena
subord SerEMTN 5% /2020 450,000 427,395 0.30
Telecom ltalia Finance co gtd SerEMTN
7.75% /2033 (Luxembourg) (2) 350,000 401,220 0.28
Intesa Sanpaolo subord SerEMTN 5% /2019 350,000 359,275 0.25
UniCredit subord SerEMTN 5.75% /2017 300,000 313,566 0.22
Finmeccanica Finance co gtd SerEMTN
8.125% /2013 (Luxembourg) (2) 250,000 289,620 0.20
Assicurazioni Generali sr unsecur SerEMTN
5.125% /2024 250,000 259,623 0.18
Edison sr unsecur SerEMTN 3.25% /2015 250,000 252,509 0.18
Italcementi Finance co gtd SerEMTN
5.375% /2020 (France) (2) 200,000 200,336 0.14
Lottomatica co gtd 5.375% /2016 200,000 204,640 0.15
BRFIRE 2.58
FaHEEF
Santander Issuances bnk gtd SerEMTN
5.435% /2017 (3) 600,000 589,580 0.41
Banco Bilbao Vizcaya Argentaria covered
3.625% /2017 550,000 529,152 0.37
BBVA Senior Finance bnk gtd SerGMTN
3.25% /2015 400,000 386,546 0.27
Telefonica Emisiones co gtd SerEMTN
4.674% /2014 350,000 366,952 0.26
Santander International Debt bnk gtd SerEMTN
3.5% /2015 350,000 344,736 0.24
Gas Natural Capital Markets co gtd SerEMTN
4.375% /2016 300,000 296,186 0.21
Gas Natural Capital Markets co gtd SerEMTN
5.25% /2014 200,000 208,407 0.15
Criteria Caixacorp sr unsecur SerDMTN
4.125% /2014 200,000 199,731 0.14
Santander US Debt bnk gtd Ser144A
priv pimt 3.724% /2015 (USD) 30,000 23,535 0.02
A #EEt 2.07
=E
Eurohypo Jumbo Pfandbrief SerEMTN 2% /2013 825,000 834,177 0.59
KW - Kreditanstalt fuer Wiederaufbau
govt gtd SerDTE CV 3.25% /2013 300,000 312,930 0.22
Commerzbank sr unsecur SerEMTN
4.75% /2015 250,000 265,615 0.19
Muenchener Rueckversicherungs jr subord
5.767% perpetual (3) 300,000 261,000 0.18
Cognis sr secured RegS 2.719% /2013 (3) 230,000 228,116 0.16
HeidelbergCement co gtd 8.5% /2019 200,000 202,752 0.14
Deutsche Bank subord SerEMTN 5% /2020 200,000 202,613 0.14
SAP sr unsecur 2.5% /2014 150,000 152,174 0.11
Merck Financial Services co gtd SerEMTN
3.375% /2015 125,000 128,580 0.09
Celesio Finance co gtd
4.5% /2017 (Netherlands) (2) 125,000 122,514 0.08
HeidelbergCement co gtd 7.5% /2020 100,000 95,500 0.07
Rt 1.97
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Australia & New Zealand Banking Group

sr unsecur SerEMTN 3.75% /2017 500,000 511,334 0.36
Westpac Banking sr unsecur SerEMTN

4.25% /2016 420,000 438,867 0.31
Commonwealth Bank of Australia sr unsecur

SerEMTN 4.25% /2016 350,000 368,180 0.26
National Australia Bank sr unsecur SerGMTN

4.75% /2016 250,000 269,850 0.19
Commonwealth Bank of Australia sr unsecur

Ser144A priv plmt 5% /2019 (USD) 310,000 261,915 0.18
Rio Tinto Finance USA co gtd 9% /2019 (USD) 230,000 244,195 0.17
Australia & New Zealand Banking Group

subord SerEMTN 5.125% /2019 200,000 212,006 0.15
National Australia Bank subord

SerEMTN 4.625% /2020 100,000 102,511 0.07
SRRt 1.69
b

Swedbank govt liquid gtd 3.375% /2014 1,000,000 1,055,064 0.74
Svenska Handelsbanken sr unsecur SerEMTN

4.875% /2014 500,000 540,490 0.38
Nordea Bank sr unsecur SerEMTN

3.75% /2017 300,000 308,442 0.22
Swedbank Hypotek covered 3.625% /2016 150,000 156,061 0.11
Svenska Handelsbanken sr unsecur SerEMTN

3.75% /2017 150,000 153,691 0.11
st 1.56
BHRE

Enel Finance International co gtd

Ser144A priv pmt 5.125% /2019 (USD) 500,000 406,292 0.29
Gaz Capital sr unsecur SerEMTN LPN

6.605% /2018 300,000 312,345 0.22
Wind Acquisition Finance secured RegS

11.75% /2017 250,000 253,750 0.18
FMC Finance lll co gtd 6.875% /2017 (USD) 300,000 248,379 0.17
Cirsa Funding Luxembourg co gtd RegS

8.75% /2018 250,000 231,250 0.16
ArcelorMittal sr unsecur CV 7.25% /2014 5,719 159,617 0.11
UniCredit International Bank Luxembourg bnk

gtd 8.125% perpetual (3) 150,000 136,625 0.10
Fiat Finance & Trade co gtd SerGMTN 9% /2012 100,000 106,483 0.08
Finmeccanica Finance co gtd 5.25% /2022 100,000 103,539 0.07
BIREMRE 1.38
Wt

UBS sr unsecur SerEMTN 6% /2018 400,000 449,398 0.31
Credit Suisse sr unsecur SerEMTN

5.125% /2017 300,000 323,207 0.23
Credit Suisse sr unsecur SerEMTN

4.75% /2019 200,000 209,074 0.15
UBS jr subord SerEMTN

7.152% perpetual (Jersey) (2) (3) 200,000 181,100 0.13
8t 0.82
pdii ]

Cloverie for Zurich Insurance secured SerEMTN

7.5% /2039 (3) 250,000 275,821 0.19
Ardagh Glass Finance sr nts RegS

8.75% /2020 220,000 219,450 0.16
Caterpillar International Finance co gtd

SerEMTN 5.25% /2011 200,000 206,090 0.14
Smurfit Kappa Funding sr subord

Ser144A priv pimt 7.75% /2015 150,000 147,750 0.10
Smurfit Kappa Acquisitions sr secured

RegS 7.25% /2017 100,000 99,000 0.07
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LeasePlan Finance co gtd SerEMTN
3.75% /2013 50,000 50,736 0.04
Smurfit Kappa Acquisitions sr secured
RegS 7.75% /2019 50,000 50,500 0.04
BT 0.74
EEREF
Anheuser-Busch InBev co gtd SerEMTN
7.375% /2013 300,000 338,350 0.24
Delhaize Group co gtd 5.625% /2014 300,000 325,890 0.23
Anheuser-Busch InBev co gtd SerEMTN
8.625% /2017 100,000 131,835 0.09
Anheuser-Busch InBev co gtd SerEMTN
4% /2018 100,000 104,119 0.07
FERIRFFRET 0.63
B
Sparebank 1 SR Bank sr unsecur
3.625% /2015 450,000 453,210 0.32
DnB NOR Bank sr unsecur SerEMTN
3.875% /2020 400,000 400,420 0.28
B Et 0.60
R
Export-import Bank of Korea sr unsecur
SerEMTN 5.75% /2013 800,000 852,080 0.60
L 0.60
BHE
Bacardi co gtd SerEMTN 7.75% /2014 300,000 347,879 0.25
Seadrill sr unsecur CV 3.625% /2012 (USD) 300,000 224,265 0.16
BERERET 0.41
£
America Movil co gtd 3.75% /2017 300,000 300,725 0.21
Petroleos Mexicanos co gtd SerEMTN
5.5% /2017 150,000 156,206 0.11
EFREHEE 0.32
E&E
Vale sr unsecur SerEMTN 4.375% /2018 350,000 360,222 0.25
EfEE 0.25
mEX
Bombardier sr nts Ser144A priv plmt
7.75% /2020 (USD) 245,000 206,123 0.15
Bombardier sr nts Ser144A priv plmt
7.5% /2018 (USD) 120,000 100,443 0.07
PIESS H 0.22

FRIESHERA HPEE
wa EFUETAHE miE Batt
AFESH ()

BSHES

Norinchukin Finance bnk gtd SerEMTN

4.25% /2016 (3) 300,000 302,706 0.21
RIS R SHReEt 0.21
S

ASIF Ill Jersey sr secured SerEMTN 4.75% /2013 300,000 296,220 0.21
ETE SR 0.21
%

Danske Bank jr subord SerEMTN

5.375% /2014 (3) 160,000 162,160 0.12
Dong Energy sr unsecur 4% /2016 100,000 104,917 0.07
[ZES 0.19
i

EFG Hellas bnk gtd SerEMTN

4.375% /2013 (United Kingdom) (2) 150,000 110,009 0.08
National Bank of Greece covered 3.875% /2016 150,000 107,691 0.07
st 0.15
‘FH

MOL Hungarian Oil and Gas sr unsecur

SerEMTN 5.875% /2017 100,000 90,250 0.06
‘FFIREEL 0.06
AT EHRE 44.09
IR E ER TS

JEM

Resimac MBS Trust 2005-1E 1A 0.74% /2037 (3) 630,378 623,246 0.44
Medallion Trust 2004-1G A3 0.835% /2035 (3) 397,366 392,080 0.27
TRIMREt 0.71
HE

Permanent Master Issuer 2007-1 3A

0.734% /2033 (3) 300,000 293,445 0.20
Granite Master Issuer 2006-4 A7

0.553% /2054 (3) 246,507 227,896 0.16
Leek Finance 17X A2C 0.869% /2037 (3) 182,260 177,790 0.13
Granite Master Issuer 2007-2 3A2

0.541% /2054 (3) 184,880 170,922 0.12
KEIREEt 0.61
E 357

Countrywide Alternative Loan Trust

2006-0A18 A3 0.617% /2046 (3) (USD) 1,137,325 185,267 0.13
American Home Mortgage Investment Trust

2004-4 1A1 0.687% /2045 (3) (USD) 92,032 56,330 0.04
Mastr Adjustable Rate Mortgages Trust

2006-0A1 3A3 1.361% /2046 (3) (USD) 229,110 9,539 0.01
EE#REt 0.18
RIBREE BB SR 1.50
WEE AR 131,646,448 92.59
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Pay fixed rate 3.946%
Receive floating rate

WEEH USD LIBOR 3 months USD 1,050,000 12/01/2020 (86,484)  (0.06)
#HZE 2010 F Pay fixed rate 2.848%
$9E”Gi§$?% E p— Receive floating rate

. PARERAE 1 USD LIBOR 3 month USD 8,750,000 12/01/2015 386,455)  (0.27
it BEE  SWEE  EBAGE (B At months L/ (386,435 (027
EwoBOBLFutre  09/2010 ®) 966,880 (4,195) 0.00 E:ig::dﬂgittfngzai?
Euro Bund Fi 201 7 2 11 .01
Furo SOHATZ e 0972010 o 2799780 (% 000  UsDUBOR3monts USD 1050000 1/03/2020 (65839 (005)
US 10yr T-note Future  09/2010 5) 499549 (5,034) 0.00 -
US 5yr Trote Future  09/2010 47 4537916 38,038 002  FlmEAHEEst (538,778) (0.38)
MESHRE 9,648,385’ 40,559 0.03 5 s BHTA TEMEITSA 110,000 BUTHSLUERER -

VIR © 2,644,423 BUTHS ©

HitEERERE 11,014,503 7.75
BEISMESH
FEEMARE 142,175,742 100.00
BE 2010 F
6 A 39 Ei‘%’fﬁ%iﬁ HFEE
Hime BAEH EHeH B/ (FBE) Bt (2) FEE AR A SR IR -
15/07/2010 161,973ELR 2,500,000 MXN 3749 0.00 7201046 73 30 HEE -
15/07/2010 2,500,000 MXN 161,993 EUR (3,769) 0.00
16/07/2010 793,035 EUR 225,000,000 HUF 7,848 0.01
16/07/2010 14,100,000 NOK 1,781,440 EUR (10,453)  (0.01)
16/07/2010 1,050,000 PLN 253,628 EUR (448) 0.00
16/07/2010 12,300,000 SEK 1,284,333 EUR 6,578 0.00
16/07/2010 364,842 USD 2,400,000 NOK (3,868) 0.00
21/07/2010 6,829,491 EUR 8,365,000 USD 6,925 0.00
21/07/2010 1,047,721 EUR 1,290,000 USD (4,414) 0.00
23/07/2010 933,118 EUR 775,000 GBP (14,148)  (0.01)
23/07/2010 1,158,003 EUR 10,925,000 ZAR (1,434) 0.00
23/07/2010 6,825,000 ZAR 889,403 USD (1,081) 0.00
BHASMNE SHOREET (14,515) (0.01)
EREEEBEN
HE2010F
65 30H &%&
FRERBANG, EH
AR i g ZHEHE iy =] (&18) 7t
Buy ABB International Finance
6.5% 30/11/11 EUR 2,000,000 20/09/2012 17,070 0.01
Buy Goldman Sachs Group
6.6% 15/01/12 EUR 500,000 20/06/2013 12,824 0.01
Buy Koninklijke DSM
4% 10/11/15 EUR 500,000 20/12/2013 (10,452)  (0.01)
Buy Merrill Lynch & Co
5% 15/01/15 EUR 400,000 20/06/2013 2,033 0.00
Buy Sealed Air
5.625% 15/07/13 USD 415,000 20/03/2018 20,790  0.01
Buy WPP 2005
6% 04/04/17 EUR 1,000,000 20/06/2015 (1,706)  0.00
Sell ArcelorMittal
6.125% 01/06/18 EUR 500,000 20/03/2014 23,585  0.02
Sell  Itraxx Europe Series 13 EUR 2,500,000 20/06/2015 (36,619)  (0.02)

EREEEHE M 27,525 0.02
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FCE Bank sr unsecur SerEMTN
7.125% /2013 5,500,000 5,582,500 2.74
Virgin Media Finance co gtd 9.5% /2016 3,750,000 3,975,000 1.95
Reynolds Group Issuer sr secured RegS
7.75% /2016 (United States of America) (2) 4,000,000 3,960,000 1.95
Ineos Group Holdings secured RegS
7.875% /2016 4,5a00,000 3,272,625 1.61
Rexam subord 6.75% /2067 (3) 3,000,000 2,737,560 1.35
ISS Financing sr secured
RegS 11% /2014 2,500,000 2,681,250 1.32
Mondi Finance co gtd 5.75% /2017 1,600,000 1,559,858 0.77
Kerling sr secured RegS
10.625% /2017 1,500,000 1,527,274 0.75
William Hill co gtd SerEMTN
7.125% /2016 (GBP) 1,200,000 1,450,792 0.71
Hanson co gtd 7.875%

27/09/2010 (USD) 1,600,000 1,314,899 0.65
Matalan Finance sr nts RegS

9.625% /2017 (GBP) 1,000,000 1,243,832 0.61
International Power Finance 2010 co gtd

RegS 7.25% /2017 1,200,000 1,215,000 0.60
CEVA Group co gtd Reg$S 8.5% /2014 1,000,000 907,505 0.45
EC Finance co gtd RegS 9.75% /2017 700,000 690,375 0.34
J Sainsbury sr unsecur CV 4.25% /2014 (GBP) 100,000 134,828 0.06
EEREE 15.86
=B

Fiat Finance North America co gtd

SerEMTN 5.625% /2017 4,000,000 3,865,000 1.90
Owens-Brockway Glass Container co gtd

6.75% /2014 2,200,000 2,200,000 1.08
Hertz Holdings Netherlands sr secured

RegS 8.5% /2015 (Netherlands) (2) 2,000,000 2,010,000 0.99
Momentive Performance Materials co gtd

9% /2014 2,000,000 1,860,000 0.92
Jarden co gtd 7.5% /2020 1,900,000 1,826,375 0.90
FAGE USA Dairy Industry sr nts RegS

9.875% /2020 (USD) 2,300,000 1,794,092 0.88
Fresenius US Finance Il co gtd Ser144A

priv pImt 9% /2015 (USD) 2,000,000 1,776,174 0.87
Iron Mountain co gtd SerEMTN

6.75% /2018 1,800,000 1,719,000 0.85
CEDC Finance Corp International

sr secured Reg$S 8.875% /2016 1,500,000 1,462,500 0.72
HCA sr unsecur 6.25% /2013 (USD) 1,750,000 1,411,405 0.69
Fresenius US Finance Il Co gtd RegS

8.75% /2015 1,000,000 1,162,500 0.57
Travelport co gtd 10.875% /2016 1,100,000 1,149,500 0.57
Chesapeake Energy co gtd

6.25% /2017 1,190,000 1,130,500 0.56
LBI Escrow co gtd RegS 8% /2017 1,100,000 1,111,000 0.55
Qwest Capital Funding unsecur co gtd

6.5% /2018 (USD) 1,000,000 770,831 0.38
Chesapeake Energy co gtd CV

2.75% /2035 (USD) 1,000,000 719,850 0.35
Whirlpool unsecur 8.6% /2014 (USD) 725,000 698,273 0.34
Iron Mountain co gtd Ser144A priv pimt

7.25% /2014 (GBP) 550,000 658,895 0.32
Iron Mountain co gtd RegS 7.25% /2014 (GBP) 500,000 597,785 0.29
AES sr unsecur 8.375% /2011 (GBP) 431,000 533,457 0.26
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Motors Liquidation sr unsecur defaulted

8.375% /2033 1,450,000 503,875 0.25
Travelport co gtd SerEXCH

5.324% /2014 (3) 500,000 462,500 0.23
HCA secured 9.125% /2014 (USD) 500,000 428,749 0.21
Texas Competitive Electric Holdings

co gtd SerA 10.25% /2015 (USD) 500,000 274,277 0.14
SERE 14.82
SEE

Renault nts 5.625% /2015 4,000,000 3,970,776 1.95
Europcar Groupe sr secured RegS

4.183% /2013 (3) 4,200,000 3,633,000 1.79
Rexel co gtd 8.25% /2016 3,500,000 3,587,500 1.76
Pernod-Ricard sr unsecur 4.875% /2016 3,000,000 3,008,100 1.48
Nexans sr unsecur SerEMTN 5.75% /2017 2,500,000 2,350,000 1.15
Wendel sr unsecur 4.875% /2014 2,500,000 2,334,360 1.15
Novasep Holding sr secured RegS

9.625% /2016 2,500,000 2,250,250 1.11
Wendel sr unsecur 4.375% /2017 2,500,000 2,025,000 1.00
Pernod-Ricard sr unsecur SerEMTN

7% /2015 1,700,000 1,851,963 0.91
Alcatel-Lucent USA co gtd SerB CV

2.875% /2025

(United States of America) (2) (USD) 2,130,000 1,478,986 0.73
Rhodia sr unsecur RegS

3.394% /2013 (3) 859,000 803,165 0.40
Alcatel-Lucent sr unsecur SerALU

priv pimt CV 5% /2015 (Turkey) (2) 6,583,800 208,799 0.10
Unibail-Rodamco sr unsecur CV

3.5% /2015 81,800 148,241 0.07
SEEIREET 13.60
ol |

GMAC International Finance co gtd

7.5% /2015 5,000,000 4,737,500 2.33
Ziggo Bond sr nts RegS 8% /2018 4,100,000 3,966,750 1.95
Nielsen sr disc nts step cpn

0% to 1/08/2011 / 11.125%

to 1/08/2016 3,000,000 2,855,001 1.40
UPC Holding secured nts RegS

9.75% /2018 2,500,000 2,575,000 1.27
Clondalkin Industries sr secured RegS

8% /2014 2,750,000 2,454,438 1.21
UPC Holding sr secured RegS

7.75% /2014 1,700,000 1,666,000 0.82
Cemex Finance sr secured

RegS$ 9.625% /2017

(United States of America) (2) 1,750,000 1,656,182 0.81
Impress Holdings sr subord RegS

9.25% /2014 1,500,000 1,545,000 0.76
Ol European Group co gtd RegS

6.875% /2017 1,500,000 1,479,081 0.73
Kazkommertsbank bnk gtd SerEMTN

6.875% /2017 (Kazakhstan) (2) 1,500,000 1,347,750 0.66
HeidelbergCement Finance debenture co gtd

SerEMTN 7.625% /2012 1,000,000 1,035,000 0.51
New World Resources sr secured RegS

7.875% /2018 1,000,000 970,000 0.48
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Cemex Finance Europe co gtd

4.75% /2014 1,000,000 837,530 0.41
Pfleiderer Finance co gtd

7.125% perpetual (3) 750,000 337,500 0.17
AR 13.51
BHE

Wind Acquisition Finance secured RegS

11.75% /2017 4,000,000 4,060,000 2.00
Angel Lux Common sr secured RegS

8.25% /2016 (Denmark) (2) 3,000,000 3,120,000 1.53
Cirsa Funding Luxembourg co gtd RegS

8.75% /2018 3,000,000 2,775,000 1.37
Fiat Finance & Trade co gtd SerGMTN

9% /2012 1,800,000 1,916,694 0.94
Wind Acquisition Finance secured RegS

11% /2015 1,700,000 1,717,000 0.84
Codere Finance Luxembourg sr secured

Reg$S 8.25% /2015 1,500,000 1,395,000 0.69
FMC Finance Ill co gtd 6.875% /2017 (USD) 1,300,000 1,076,308 0.53
Fiat Finance & Trade co gtd SerGMTN

6.875% /2015 800,000 817,626 0.40
Wind Acquisition Finance secured Ser144A

priv pimt 11% /2015 400,000 404,000 0.20
ArcelorMittal sr unsecur CV 7.25% /2014 7,497 210,204 0.10
Hellas Telecommunications Luxembourg Il

subord nts RegS 6.644% /2015 (3) 1,000,000 29,833 0.02
ERHEME 8.62
EE

Unitymedia Hessen & Co sr secured RegS

8.125% /2017 2,750,000 2,750,000 1.35
HeidelbergCement co gtd 8.5% /2019 2,500,000 2,534,400 1.25
HeidelbergCement co gtd 7.5% /2020 2,325,000 2,220,375 1.09
Unitymedia sr secured RegS 9.625% /2019 1,250,000 1,269,088 0.63
HeidelbergCement co gtd 8% /2017 1,000,000 995,000 0.49
Kabel Deutschland secured 10.75% /2014 650,000 676,715 0.33
EEaEt 5.14
BHEE

Smurfit Kappa Funding sr subord 7.75% /2015 2,400,000 2,397,000 1.18
Smurfit Kappa Acquisitions sr secured RegS

7.25% /2017 1,800,000 1,782,000 0.87
Smurfit Kappa Acquisitions sr secured RegS

7.75% /2019 1,550,000 1,565,500 0.77
Ardagh Glass Finance co gtd RegS

7.125% /2017 1,500,000 1,372,500 0.68
Ardagh Glass Finance sr secured RegS

9.25% /2016 1,000,000 1,075,000 0.53
Ardagh Glass Finance sr nts RegS

8.75% /2020 1,000,000 997,500 0.49
Shire sr unsubord RegS CV

2.75% /2014 (Jersey) (2) (USD) 1,000,000 790,704 0.39
ZHEmMRE 491
BXA

Lottomatica jr subord RegS

8.25% /2066 (3) 3,000,000 2,840,001 1.40
Piaggio & C sr unsecur 7% /2016 2,000,000 2,051,212 1.01
Wind Acquisition Holdings Finance sr secured

RegS PIK 12.25% /2017 (Luxembourg) (2) 2,000,000 1,920,000 0.94
BAFIME 3.35
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Stena sr unsecur RegS 7.875% /2020 2,750,000 2,578,056 1.26
Stena sr unsecur RegS 6.125% /2017 1,800,000 1,620,000 0.80
HmpiEt 2.06
majE
Consol Glass co gtd RegS 7.625% /2014 2,305,000 2,155,175 1.06
Edcon Proprietary sr secured RegS
3.969% /2014 (3) 2,100,000 1,522,500 0.75
Edcon Holdings Proprietary co gtd RegS
6.219% /2015 (3) 51,000 31,875 0.01
EE 5 1.82
AN
Campofrio Food Group co gtd RegS
8.25% /2016 2,000,000 1,980,000 0.97
Obrascon Huarte Lain sr unsecur SerEMTN
7.375% /2015 1,500,000 1,402,650 0.69
ERIESF #EEt 1.66
FILEEES
Royal Caribbean Cruises sr unsecur RegS
5.625% /2014 3,400,000 3,150,148 1.55
FILE B EaREET 1.55
wFF
MOL Hungarian Oil and Gas sr unsecur
SerEMTN 5.875% /2017 3,000,000 2,707,500 1.33
‘FFIEET 1.33
BT
Agrokor sr unsecur RegS 10% /2016 2,250,000 2,256,950 1.11
B RET 1.11
R
New World Resources sr unsecur RegS
7.375% /2015 (Netherlands) (2) 1,700,000 1,625,050 0.80
R MERE 0.80
B F
PE Paper Escrow sr secured RegS
11.75% /2014 1,500,000 1,623,750 0.80
B FIHET 0.80
FE
ISS Holdings sr subord RegS 8.875% /2016 1,500,000 1,455,000 0.72
FHEERBET 0.72

HHE/

BRIESHEREA RFEE
biia= EFEUE A E HiE Batt
ARES (B)

T

Cemex subord nts Ser144A priv plmt CV

4.875% /2015 (USD) 1,700,000 1,383,213 0.68
E-Lifas g 0.68
mEX

Bombardier sr unsecur RegS 7.25% /2016 1,000,000 1,045,000 0.51
INEXRHEE 0.51
BSES

UPCB Finance sr secured RegS 7.625% /2020 1,000,000 990,250 0.49
BRSE SET 0.49
EEFIEE

Barry Callebaut Services co gtd 6% /2017 850,000 845,750 0.42
EEFIEERET 0.42
[EE 3=

Seadrill sr unsecur CV 3.625% /2012 (USD) 1,000,000 747,552 0.36
BEFEMRET 0.36
EeY ]

M-real sr unsecur 5.594% 15/12/2010 (3) 132,407 133,731 0.07
SEREt 0.07
AT EHRE 94.19
Bt

ES)

XO Holdings 1,023 551 0.00
ESEiHY 0.00
BRitEsREt 0.00
REFEIERNRZ S FHhE EhsiE

HitbBsBEHIBRZ BRI EEE S

REEHIZTARRE 191,506,069 94.19

PG AT 70 B ﬂ
O e 5y > B R S o
PR S il

o IR T b
= 2010 F 6 5] 30 !

EAld

%

Jazztel Wts exp.15/07/2010 (1) 1,500 0 000
KEWE 0.00
Rt 0.00
REFARAEEXRZHANE LT

R EETSRBOEMITHRESR

RIS T At 0 000
REmSEt 191,506,069 94.19
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1P =] BASH EHEH FE/ (BHE) Bk
21/07/2010 18,112,644 EUR 22,185,000 USD 18,366 0.01
21/07/2010 2,025,000 USD 1,643,487 EUR 8,121 0.00
21/07/2010 1,725,000 USD 1,402,394 EUR 4,531 0.00
23/07/2010 4,587,327 EUR 3,810,000 GBP (69,556) (0.03)
BHAMNE SHOREET (38,538) (0.02)
EREEHEBEN

HE2010F
6F 300 EF&E
FAREAG, ER
HERRE bi:3un gt ZBREHW iy =] (#518) L
Buy Whirlpool
7.75% 07/16 USD 725,000 20/06/2014 734 0.00
Sell ArcelorMittal
6.125% 01/06/18 EUR 1,000,000 20/03/2014 47,169 0.02
Sell  Itraxx Europe Crossover
Series 13 EUR 8,500,000 20/06/2015 (136,347)  (0.07)
Sell Pernod Ricard Senior
4.625% 06/12/13 EUR 500,000 20/09/2013 13,953 0.01

ERERRBE MR

(74,491) (0.04)

BB ZIT4E TA S 10,000 BUTHRS ©

HitEERSRA

11,927,494 5.87

FEERBRE

203,320,534 100.00

(1) ZFBFUAFEENE - RUMBRESEANNT 2()

(2) FESRAHIRZR A%
(3) IS

FEHFHEMER -
<% 2010 F 6 A 30 HH/E -
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US Treasury 2.375% /2014 8,700,000 8,977,312 3.65
US Treasury 1.375% /2013 3,000,000 3,040,781 1.24
US Treasury 3.5% /2039 3,250,000 3,006,250 1.22
US Treasury 3.5% /2018 2,400,000 2,563,875 1.05
US Treasury 5.375% /2031 2,000,000 2,455,937 1.00
US Treasury 4.25% /2015 1,700,000 1,901,344 0.77
EE#@E 8.93
B=x

Japan Finance Organization for Municipalities

govt gtd SerINTL 1.35% /2013 (JPY) 540,000,000 6,323,170 2.57
Development Bank of Japan unsecur

govt gtd SerINTL 1.4% /2012 (JPY) 400,000,000 4,610,090 1.87
Japan Finance Organization for Municipalities

govt gtd 2% /2016 (JPY) 300,000,000 3,679,136 1.50
Japan Finance Organization for Municipalities

govt gtd SerINTL 1.55% /2012 (JPY) 200,000,000 2,302,951 0.94
Government of Japan sr unsecur

1.7% /2033 (JPY) 210,000,000 2,271,533 0.92
Japan 10yr Bond sr unsecur 1.9% /2016 (JPY) 100,000,000 1,224,829 0.50
BA#REt 8.30
B

Bundesrepublik Deutschland 4.75% /2034 (EUR) 3,200,000 4,877,027 1.98
Bundesrepublik Deutschland 4.25% /2018 (EUR) 1,000,000 1,399,461 0.57
Bundesrepublik Deutschland 4% /2018 (EUR) 1,000,000 1,376,389 0.57
Bundesobligation 2.25% /2014 (EUR) 1,000,000 1,285,467 0.52
R 3.64
HE

UK Treasury 4.25% /2032 (GBP) 3,400,000 5,181,469 2.11
UK Treasury 4.5% /2013 (GBP) 1,000,000 1,629,199 0.66
UK Treasury 5% /2018 (GBP) 600,000 1,024,726 0.42
FERRET 3.19
JEE

Government of France OAT 4% /2018 (EUR) 2,000,000 2,681,447 1.09
Government of France OAT 5.5% /2029  (EUR) 1,400,000 2,163,132 0.88
Societe Financement de I'Economie Francaise

govt liquid gtd Reg$S 2.125% /2012 1,000,000 1,014,900 0.41
SEEMRET 2.38
nEX

Government of Canada nts 4% /2017 (CAD) 2,600,000 2,655,006 1.08
Government of Canada nts 4.25% /2018  (CAD) 1,700,000 1,763,133 0.72
Government of Canada sr unsecur

3.5% /2020 (EUR) 500,000 653,176 0.26
Province of Ontario sr unsecur 4% /2019 500,000 516,399 0.21
MEX#E 2.27
Pt}

Government of Poland 5.25% /2013 (PLN) 7,700,000 2,296,613 0.93
Government of Poland 4.75% /2012 (PLN) 6,000,000 1,780,869 0.73

EBESY RERBREE  WSREHRRE - — 166
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Italy Buoni Poliennali Del Tesoro 4.5% /2018 (EUR) 1,000,000 1,283,884 0.52
Italy Buoni Poliennali Del Tesoro 4% /2017 (EUR) 1,000,000 1,267,148 0.52
Italy Buoni Poliennali Del Tesoro sr unsecur
5% /2039 (EUR) 800,000 986,600 0.40
BAFIHE 1.44
SR
Queensland Treasury govt liquid gtd
6% /2015 (AUD) 2,850,000 2,505,406 1.02
Queensland Treasury govt liquid gtd
6% /2015 (AUD) 250,000 219,083 0.09
RNt 1.11
‘FF
Government of Hungary 6% /2012 (HUF) 350,000,000 1,476,667 0.60
Republic of Hungary sr unsecur
5.75% /2018 (EUR) 600,000 726,945 0.30
‘F A 0.90
T
Mexican Bonos 10% /2024 (MXN) 19,000,000 1,845,429 0.75
EFEEFHEE 0.75
Ef
Republic of Brazil unsubord 10% /2014 (BRL) 3,300,000 1,810,620 0.74
EmEREET 0.74
B
Swedish Government 4.5% /2015 (SEK) 12,500,000 1,792,171 0.73
ImpiaEt 0.73
Az
Kingdom of Denmark 4% /2017 (DKK) 5,000,000 916,366 0.37
FHEEHEET 0.37
Rk
Republic of South Africa 7.25% /2020 (ZAR) 7,400,000 868,098 0.35
[ELE 5y 0.35
E
Republic of Peru sr unsecur 7.125% /2019 700,000 828,450 0.34
&Rt 0.34
BB
Government of Norway 6.5% /2013 (NOK) 4,500,000 774,411 0.32
MBEiAEET 0.32
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Croatia Government International Bond

sr unsecur RegS 6.75% /2019 650,000 676,260 0.28
TR ERREET 0.28
Enfe

Republic of Indonesia sr unsecur

RegS SerGMTN 11.625% /2019 450,000 651,375 0.26
ENfe#ast 0.26
‘FH

Government of Hungary 6.75% /2017  (HUF) 150,000,000 617,597 0.25
‘EFFIHEL 0.25
[BEE

Republic of Korea sr unsecur 7.125% /2019 500,000 601,740 0.23
st 0.23
BIRFfESREEt 38.44
AFEFH

=H

General Electric Capital FDIC

gtd SerEMTN 4% /2012 (EUR) 700,000 901,522 0.37
Boston Scientific sr unsecur 6% /2020 675,000 672,108 0.27
Citigroup unsecur 8.5% /2019 505,000 601,152 0.24
Goldman Sachs Group sr unsecur

6.15% /2018 570,000 596,027 0.24
ITW Finance Europe co gtd

5.25% /2014 (Luxembourg) (2) (EUR) 420,000 566,310 0.23
Medco Health Solutions sr unsecur

7.125% /2018 470,000 560,846 0.23
Comcast co gtd 5.7% /2018 500,000 550,843 0.22
New Communications Holdings

sr nts Ser144A priv pimt 8.5% /2020 540,000 544,050 0.22
EMC sr unsecur CV 1.75% /2011 434,000 537,032 0.22
Intel jr subord RegS CV 2.95% /2035 532,000 506,730 0.21
Amgen sr unsecur CV 0.375% /2013 495,000 491,906 0.20
Medtronic sr unsecur CV 1.625% /2013 486,000 489,037 0.20
PNC Funding bnk gtd 5.125% /2020 455,000 472,539 0.19
Archer-Daniels-Midland sr unsecur CV

0.875% /2014 492,000 466,170 0.19
Merrill Lynch & Co sr unsecur SerEMTN

6.75% /2013 (EUR) 350,000 462,534 0.19
L-3 Communications co gtd 4.75% /2020 455,000 461,111 0.19
Omnicom Group sr unsecur CV 0% /2032 453,000 452,666 0.18
Molson Coors Brewing co gtd CV 2.5% /2013 417,000 450,360 0.18
Kraft Foods sr unsecur 5.375% /2020 420,000 449,650 0.18
Vornado Realty sr unsecur 4.25% /2015 430,000 427,917 0.17
QVC sr secured Ser144A priv pimt

7.125% /2017 430,000 424,625 0.17
Verizon Communications sr unsecur

6.1% /2018 370,000 419,271 0.17
Farmers Exchange Capital debentures

Ser144A priv pimt 7.05% /2028 430,000 413,639 0.17
Bank of America sr unsecur SerMTNL

5.65% /2018 400,000 410,099 0.17
Xerox sr unsecur 4.25% /2015 395,000 409,238 0.17
Wachovia Bank sr unsecur SerEMTN

6% /2013 (EUR) 300,000 403,502 0.16
Capital One Financial sr unsecur

6.75% /2017 350,000 401,617 0.16
Harley-Davidson Funding co gtd Ser144A

priv pImt 5.75% /2014 380,000 392,572 0.16
Novartis Capital co gtd 2.9% /2015 380,000 391,234 0.16
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NBC Universal sr unsecur Ser144A priv pimt
5.15% /2020 365,000 382,862 0.16
Philip Morris International sr unsecur
5.65% /2018 340,000 372,805 0.15
Goldman Sachs Group sr unsecur sec
registered 1.042% /2016 (3) (EUR) 350,000 372,363 0.15
GE Capital Trust Il co gtd RegS
5.5% /2067 (3) (EUR) 350,000 358,820 0.15
MetLife sr unsecur SerA 6.817% /2018 320,000 358,636 0.15
Countrywide Financial co gtd SerEMTN
1.092% 23/11/2010 (3) (EUR) 280,000 345,566 0.14
CVS Pass-Through Trust pass through
certs Ser144A priv pImt 8.353% /2031 280,646 340,929 0.14
Pfizer sr unsecur 4.75% /2016 (EUR) 250,000 340,563 0.14
Genzyme sr nts Ser144A priv plmt
3.625% /2015 335,000 339,795 0.14
Bear Stearns sr unsecur 6.4% /2017 295,000 328,481 0.13
Corning sr unsecur 6.625% /2019 280,000 324,510 0.13
DISH DBS co gtd 7.125% /2016 320,000 322,472 0.13
Chevron sr unsecur 4.95% /2019 290,000 319,102 0.13
Altria Group co gtd 9.7% /2018 240,000 303,188 0.12
CEDC Finance Corp International
sr secured Reg$S 8.875% /2016 (EUR) 250,000 298,825 0.12
Republic Services co gtd Ser144A priv pImt
5.5% /2019 270,000 294,283 0.12
Boston Properties sr unsecur 5.875% /2019 275,000 293,909 0.12
Anheuser-Busch InBev Worldwide co gtd
5.375% /2020 255,000 274,649 0.11
CRH America co gtd 6% /2016 250,000 274,081 0.11
NASDAQ OMX Group sr unsecur 5.55% /2020 265,000 272,510 0.11
General Electric sr unsecur 5.25% /2017 245,000 266,270 0.11
Agilent Technologies sr unsecur 5.5% /2015 240,000 260,161 0.11
HCA sr unsecur 5.75% /2014 270,000 253,965 0.10
Simon Property Group sr unsecur
5.65% /2020 225,000 239,574 0.10
Goldman Sachs Group sr unsecur SerEMTN
4.375% /2017 (EUR) 200,000 238,655 0.10
Reinsurance Group of America sr unsecur
6.45% /2019 215,000 232,016 0.09
General Electric Capital sr unsecur
5.625% /2018 200,000 212,804 0.09
Simon Property Group sr unsecur 6.75% /2014 190,000 212,445 0.09
J.C. Penney sr unsecur 6.375% /2036 215,000 202,607 0.08
SBA Telecommunications co gtd
Ser144A priv pImt 8.25% /2019 190,000 198,075 0.08
CSC Holdings sr unsecur 7.625% /2018 195,000 197,485 0.08
NRG Energy co gtd 8.5% /2019 185,000 188,411 0.08
El Paso sr unsecur SerMTN 8.25% /2016 175,000 183,853 0.08
Sealed Air sr nts Ser144A priv plmt
7.875% /2017 170,000 177,844 0.07
FAGE USA Dairy Industry sr nts RegS
9.875% /2020 200,000 173,870 0.07
Altria Group co gtd 4.125% /2015 170,000 172,873 0.07
Viacom sr unsecur 5.625% /2019 140,000 153,114 0.06
CenterPoint Energy Resources sr unsecur
6.25% /2037 135,000 142,701 0.06
Transcontinental Gas Pipe Line sr unsecur
6.05% /2018 120,000 132,806 0.05
JPMorgan Chase & Co sr unsecur 6.3% /2019 115,000 129,363 0.05
J.C. Penney sr unsecur 5.65% /2020 130,000 128,158 0.05
CBS co gtd 5.75% /2020 120,000 127,934 0.05
Anheuser-Busch InBev Worldwide co gtd
4.125% /2015 105,000 109,728 0.05
Pioneer Natural Resources sr unsecur
6.65% /2017 110,000 106,969 0.04

BRIESHEERMA - HFEE
biii=4 EFEUETEE miE B\att
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Goldman Sachs Group sr nts SerMTN

3.625% /2012 100,000 101,825 0.04
CVS Pass-Through Trust pass through certs

6.036% /2028 91,466 93,746 0.04
Anheuser-Busch InBev Worldwide co gtd

Ser144A priv pimt 7.2% /2014 80,000 92,091 0.04
Xerox sr unsecur 8.25% /2014 65,000 76,278 0.03
Harley-Davidson Funding co gtd Ser144A

priv pimt 6.8% /2018 70,000 74,476 0.03
SLM sr unsecur SerMTNA 5% /2013 75,000 70,744 0.03
KLA-Tencor sr unsecur 6.9% /2018 60,000 67,152 0.03
Viacom sr unsecur 6.875% /2036 55,000 61,698 0.03
Daimler Finance North America co gtd

7.3% /2012 45,000 48,549 0.02
Bunge Finance co gtd 8.5% /2019 40,000 47,634 0.02
Wyeth unsecur co gtd 6.45% /2024 40,000 47,366 0.02
Daimler Finance North America co gtd

8.5% /2031 35,000 44,944 0.02
Emerson Electric sr unsecur 4.875% /2019 40,000 44,071 0.02
Citigroup sr unsecur 6.125% /2018 40,000 41,740 0.02
Qwest sr unsecur 6.5% /2017 35,000 35,437 0.01
MetLife sr unsecur 7.717% /2019 20,000 23,575 0.01
Freeport-McMoRan Copper & Gold sr unsecur

8.375% /2017 15,000 16,464 0.01
DirecTV Holdings / Direct TV Financing co gtd

7.625% /2016 15,000 16,321 0.01
=Bt 10.70
HE

Vodafone Group sr unsecur SerEMTN

1.056% /2014 (3) (EUR) 600,000 731,269 0.30
Nationwide Building Society sr unsecur

Ser144A priv pimt 6.25% /2020 620,000 657,162 0.27
Anglo American Capital co gtd Ser144A

priv pImt 9.375% /2019 495,000 632,908 0.26
BA Covered Bond Issuer SerEMTN

4.125% /2012 (United States of America) (2)  (EUR) 500,000 631,646 0.26
Abbey National Treasury Services covered

3.625% /2016 (EUR) 500,000 610,237 0.25
Bank of Scotland covered Ser144A

priv pimt 5.25% /2017 500,000 529,075 0.21
Nationwide Building Society covered

SerEMTN 4.125% /2012 (EUR) 400,000 505,746 0.21
Barclays Bank subord SerRCI 14% perpetual (3) (GBP) 250,000 466,480 0.19
Rexam subord 6.75% /2067 (3) (EUR) 400,000 447,482 0.18
FCE Bank sr unsecur SerEMTN

7.125% /2013 (EUR) 350,000 435,218 0.18
Barclays Bank sr unsecur 6.75% /2019 360,000 399,061 0.16
Royal Bank of Scotland sr unsecur SerEMTN

4.875% /2017 (EUR) 300,000 362,473 0.15
HSBC Holdings subord SerEMTN 6% /2019  (EUR) 250,000 339,711 0.14
National Grid Gas sr unsecur SerEMTN

5.125% /2013 (EUR) 250,000 331,596 0.13
HSBC Holdings sr unsecur SerEMTN

4.5% /2014 (EUR) 250,000 328,166 0.13
Bank of Scotland covered RegS 5% /2011 300,000 312,540 0.13
International Power Finance 2010 co gtd

Reg$S 7.25% /2017 (EUR) 250,000 310,319 0.13
EC Finance co gtd RegS 9.75% /2017 (EUR) 250,000 302,396 0.12
Mondi Finance co gtd 5.75% /2017 (EUR) 250,000 298,798 0.12
Catlin Insurance jr subord Ser144A priv pImt

7.249% perpetual (Bermuda) (2) (3) 355,000 285,775 0.12
HSBC Holdings subord SerEMTN

6.25% /2018 (EUR) 200,000 276,035 0.11
BAT International Finance co gtd SerEMTN

5.375% /2017 (EUR) 200,000 275,773 0.11
Imperial Tobacco Finance co gtd SerEMTN

4.375% /2013 (EUR) 200,000 258,186 0.11
BAT International Finance co gtd Ser144A

priv plmt 9.5% /2018 190,000 250,444 0.10
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Lloyds TSB Bank subord SerEMTN

6.5% /2020 (EUR) 200,000 230,297 0.09
Standard Chartered sr unsecur Ser144A

priv pimt 3.85% /2015 225,000 225,642 0.09
JTI UK Finance co gtd SerEMTN 4.5% /2014 (EUR) 160,000 213,815 0.09
Standard Chartered sr unsecur SerEMTN

5.75% /2014 (EUR) 150,000 202,491 0.08
Lloyds TSB Bank sr unsecur SerEMTN

6.375% /2016 (EUR) 150,000 196,286 0.08
WPP co gtd SerWPP CV

5.75% /2014 (Jersey) (2) (GBP) 100,000 193,888 0.08
Royal Bank of Scotland sr unsecur

SerEMTN 5.75% /2014 (EUR) 150,000 192,803 0.08
Barclays Bank covered SerEMTN 4% /2019 (EUR) 150,000 188,869 0.08
Ineos Finance sr secured RegS 9.25% /2015  (EUR) 150,000 184,352 0.07
Royal Bank of Scotland sr unsecur SerEMTN

5.375% /2019 (EUR) 150,000 180,058 0.07
Lloyds TSB Bank subord SerEMTN

5.625% /2018 (3) (EUR) 150,000 177,731 0.07
Imperial Tobacco Finance co gtd SerEMTN

7.75% /2019 (GBP) 100,000 177,573 0.07
BAA Funding sr secured Ser144A priv pImt

4.6% /2020 (Jersey) (2) (3) (EUR) 150,000 173,423 0.07
J Sainsbury sr unsecur CV 4.25% /2014 (GBP) 100,000 164,829 0.07
Matalan Finance sr nts RegS 9.625% /2017 (GBP) 100,000 154,166 0.06
HBOS subord Ser144A priv plmt

6.75% /2018 130,000 124,053 0.05
WPP Finance co gtd 8% /2014 100,000 116,711 0.05
Matalan Finance sr nts RegS 9.625% /2017  (GBP) 50,000 77,083 0.03
HEHEE 5.35
[ei ]

Fortis Bank Nederland govt liquid gtd

SerEMTN 3.375% /2014 (EUR) 1,500,000 1,937,181 0.79
LeasePlan govt liquid gtd SerEMTN

3.25% /2014 (EUR) 1,500,000 1,929,633 0.78
ING Bank govt liquid gtd Ser144A

priv pimt 3.9% /2014 1,600,000 1,705,517 0.69
NIBC Bank govt liquid gtd SerEMTN

3.5% /2014 (EUR) 1,000,000 1,296,056 0.53
NIBC Bank govt liquid gtd SerEMTN

3.625% /2011 (EUR) 1,000,000 1,268,993 0.52
Bank Nederlandse Gemeenten nts

SerEMTN 2% /2012 940,000 954,570 0.39
Allianz Finance Il co gtd SerEMTN

4.75% /2019 (EUR) 300,000 393,066 0.16
Royal Bank of Scotland sr unsecur

SerFORB CV 1.875% 27/10/2010 (EUR) 250,000 306,006 0.12
Ziggo Bond sr nts RegS 8% /2018 (EUR) 250,000 296,527 0.12
Rabobank Nederland sr unsecur

SerEMTN 3.375% /2017 (EUR) 200,000 247,817 0.10
Ol European Group co gtd RegS

6.875% /2017 (EUR) 200,000 244,087 0.10
Cemex Finance sr secured RegS

9.625% /2017 (United States of America) (2) (EUR) 150,000 174,034 0.07
Rabobank Nederland sr unsecur RegS

6.875% /2020 (EUR) 150,000 168,158 0.07
British American Tobacco Holdings co gtd

SerEMTN 4% /2020 (EUR) 100,000 122,865 0.05
Rabobank Nederland jr subord Ser144A

priv pimt 11% perpetual (3) 75,000 93,141 0.04

ARt 4.53
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KfW - Kreditanstalt fuer Wiederaufbau

govt gtd 2.05% /2026 (JPY) 350,000,000 4,162,451 1.69
KfW - Kreditanstalt fuer Wiederaufbau

govt gtd 1.35% /2014 (JPY) 350,000,000 4,084,829 1.66
KfW - Kreditanstalt fuer Wiederaufbau

govt gtd SerDTE CV 3.25% /2013 (EUR) 400,000 511,515 0.21
E.ON International Finance co gtd Ser144A

priv pImt 5.8% /2018 (Netherlands) (2) 450,000 507,881 0.21
Commerzbank sr unsecur SerEMTN

3.875% /2017 (EUR) 300,000 368,832 0.15
HeidelbergCement co gtd 8% /2017 (EUR) 250,000 304,955 0.13
Deutsche Bank sr unsecur 6% /2017 275,000 303,031 0.12
Sixt unsecur SerEMTN 5.375% /2012 (EUR) 150,000 187,523 0.08
HeidelbergCement co gtd 7.5% /2020 (EUR) 150,000 175,617 0.07
Commerzbank sr unsecur SerEMTN

4.75% /2015 (EUR) 100,000 130,252 0.05
Cognis sr secured RegS 2.719% /2013 (3)  (EUR) 100,000 121,591 0.05
et 4.42
EE

EDF sr unsecur Ser144A priv pimt 4.6% /2020 810,000 836,835 0.34
Banque Federative du Credit Mutuel

sr unsecur SerEMTN 0.614% /2011 (3) 800,000 795,073 0.32
AXA sr unsecur SerEMTN 4.5% /2015 (EUR) 400,000 522,532 0.21
BNP Paribas subord nts SerEMTN

5.431% /2017 (EUR) 325,000 446,873 0.18
Credit Agricole jr subord Ser144A priv pimt

6.637% perpetual (3) 585,000 430,268 0.18
Pernod-Ricard sr unsecur 4.875% /2016 (EUR) 350,000 430,241 0.18
Vivendi sr unsecur Ser144A priv pImt

6.625% /2018 370,000 418,077 0.17
Alcatel-Lucent USA co gtd SerB CV

2.875% /2025 (United States of America) (2) 428,000 364,335 0.15
Société Générale subord nts SerEMTN

6.125% /2018 (EUR) 250,000 345,775 0.14
Europcar Groupe sr secured RegS

4.183% /2013 (3) (EUR) 300,000 318,134 0.13
Rexel co gtd 8.25% /2016 (EUR) 250,000 314,150 0.13
Credit Agricole subord SerEMTN

5.875% /2019 (EUR) 200,000 271,679 0.11
Société Générale jr subord

6.999% perpetual (3) (EUR) 250,000 257,704 0.10
Crown European Holdings sr secured

6.25% /2011 (EUR) 200,000 250,094 0.10
Lafarge sr unsecur SerEMTN 5.5% /2019  (EUR) 200,000 241,484 0.10
Credit Agricole subord Ser144A priv plmt

8.375% perpetual (3) 225,000 213,750 0.09
Pernod-Ricard sr unsecur SerEMTN

7% /2015 (EUR) 150,000 200,331 0.08
Banque PSA Finance sr unsecur SerEMTN

3.625% /2013 (EUR) 150,000 182,409 0.07
AXA nts SerEMTN 5.25% /2040 (3) (EUR) 100,000 114,193 0.05
Banque PSA Finance sr unsecur SerEMTN

8.5% /2012 (EUR) 50,000 66,568 0.03
Banque PSA Finance sr unsecur SerEMTN

6.375% 16/11/2010 (EUR) 50,000 62,252 0.03
Credit Agricole subord 7.875% perpetual (3)  (EUR) 50,000 58,780 0.02
France Telecom sr unsecur 8.5% /2031 35,000 48,048 0.01
HEwt 2.92
TR

Commonwealth Bank of Australia govt liquid

gtd Reg$ 2.9% /2014 1,200,000 1,234,804 0.50
National Australia Bank govt liquid gtd RegS

3.375% /2014 550,000 576,609 0.23
Westpac Banking sr unsecur 4.2% /2015 415,000 433,342 0.18
Commonwealth Bank of Australia sr unsecur

Ser144A priv pimt 5% /2019 355,000 367,705 0.15
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National Australia Bank sr unsecur SerEMTN

3.5% /2015 (EUR) 200,000 252,084 0.10
Rio Tinto Finance USA co gtd 9% /2019 170,000 221,275 0.09
Australia & New Zealand Banking Group

sr unsecur Ser144A priv pimt 3.7% /2015 215,000 219,074 0.09
Commonwealth Bank of Australia sr unsecur

Ser144A priv plmt 3.5% /2015 210,000 213,187 0.09
Australia & New Zealand Banking Group

subord SerEMTN 5.125% /2019 (EUR) 125,000 162,443 0.07
National Australia Bank subord SerEMTN

4.625% /2020 (EUR) 100,000 125,674 0.05
RN EEET 1.55
ot

Swedbank govt liquid gtd 3.375% /2014 (EUR) 750,000 970,092 0.40
Svenska Handelsbanken sr unsecur

Ser144A priv plmt 5.125% /2020 435,000 443,793 0.18
Swedbank govt liquid gtd SerEMTN

3.125% /2012 (EUR) 350,000 441,478 0.18
Nordea Bank sr unsecur Ser144A priv pimt

3.7% /2014 345,000 352,044 0.14
Svensk Exportkredit sr unsecur SerEMTN

3.625% /2014 (EUR) 250,000 324,664 0.13
Nordea Bank sr nts Ser144A priv pimt

4.875% /2020 305,000 311,102 0.13
e Rt 1.16
EFRE

Enel Finance International co gtd Ser144A

priv pimt 5.125% /2019 725,000 722,236 0.29
Cirsa Funding Luxembourg co gtd RegS

8.75% /2018 (EUR) 350,000 396,901 0.16
FMC Finance Il co gtd 6.875% /2017 375,000 380,625 0.15
Wind Acquisition Finance secured RegS

11.75% /2017 (EUR) 150,000 186,651 0.08
ArcelorMittal sr unsecur CV 7.25% /2014 (EUR) 4,615 157,908 0.06
ArcelorMittal sr unsecur 9.375% /2016 (EUR) 100,000 150,227 0.06
Fiat Finance & Trade co gtd SerGMTN

9% /2012 (EUR) 100,000 130,543 0.05
Telecom ltalia Capital co gtd 6.999% /2018 90,000 96,341 0.04
Telecom ltalia Capital co gtd 7.175% /2019 80,000 85,845 0.04
Finmeccanica Finance co gtd 5.25% /2022  (EUR) 50,000 63,467 0.03
EAHEWE 0.96
nEX

Bank of Montreal covered Reg$S 2.85% /2015 990,000 1,007,697 0.41
Brookfield Asset Management sr unsecur

5.8% /2017 385,000 389,363 0.16
Teck Resources sr secured 10.25% /2016 290,000 341,716 0.14
Bombardier sr nts Ser144A priv pimt 7.75% /2020 295,000 304,267 0.12
Bombardier sr nts Ser144A priv pimt 7.5% /2018 145,000 148,792 0.06
nEX#E 0.89
BXF

Telecom ltalia Finance co gtd SerEMTN

7.75% /2033 (Luxembourg) (2) (EUR) 340,000 477,822 0.19

Intesa Sanpaolo sr unsecur SerEMTN
3.375% /2015 (EUR) 350,000 431,524 0.17
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BAF (41)

Assicurazioni Generali sr unsecur SerEMTN

5.125% /2024 (EUR) 250,000 318,284 0.13
UniCredit sr unsecur SerEMTN 4.375% /2014  (EUR) 250,000 317,988 0.13
Lottomatica co gtd 5.375% /2016 (EUR) 150,000 188,159 0.08
Finmeccanica Finance co gtd SerEMTN

8.125% /2013 (Luxembourg) (2) (EUR) 100,000 142,024 0.06
UniCredit subord SerEMTN 5.75% /2017 (EUR) 90,000 115,325 0.05
Italcementi Finance co gtd SerEMTN

5.375% /2020 (France) (2) (EUR) 75,000 92,101 0.04
BARIREE 0.85
AU

Banco Bilbao Vizcaya Argentaria covered

3.625% /2017 (EUR) 700,000 825,637 0.34
Santander US Debt bnk gtd Ser144A

priv pimt 3.724% /2015 400,000 384,703 0.16
Gas Natural Capital Markets co gtd SerEMTN

4.125% /2018 (EUR) 250,000 291,695 0.12
Telefonica Emisiones co gtd SerEMTN

4.693% /2019 (EUR) 150,000 185,577 0.07
[alErhay 0.69
Bt

Credit Suisse sr unsecur SerEMTN

4.75% /2019 (EUR) 300,000 384,472 0.16
Roche Holdings co gtd Ser144A priv pimt

6% /2019 (United States of America) (2) 295,000 343,163 0.14
UBS sr unsecur SerEMTN 6% /2018 (EUR) 225,000 309,903 0.13
UBS jr subord SerEMTN 7.152% perpetual

(Jersey) (2) (3) (EUR) 50,000 55,505 0.02
UBS sr unsecur SerDPNT 5.875% /2017 50,000 52,955 0.02
st 0.47
L

Exportimport Bank of Korea sr unsecur

8.125% /2014 500,000 572,866 0.23
Exportimport Bank of Korea sr unsecur

SerEMTN 5.75% /2013 (EUR) 300,000 391,728 0.16
muEt 0.39
BSES

Petrobras International Finance co gtd

5.75% /2020 365,000 366,290 0.15
Vale Overseas co gtd 5.625% /2019 325,000 343,267 0.14
Systems 2001 Asset Trust ‘G’ secured

Ser144A priv plmt 6.664% /2013 226,060 239,624 0.10
RIS R SHEEt 0.39
M

Iberdrola Finance Ireland co gtd Ser144A

priv pImt 5% /2019 300,000 291,647 0.12
Smurfit Kappa Acquisitions sr secured RegS

7.25% /2017 (EUR) 150,000 182,054 0.07
Smurfit Kappa Funding sr subord

7.75% /2015 (EUR) 150,000 181,134 0.07
Ardagh Glass Finance sr nts RegS

8.75% /2020 (EUR) 100,000 122,289 0.05
Smurfit Kappa Acquisitions sr secured RegS

7.75% /2019 (EUR) 50,000 61,910 0.02
BB 0.33
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Xlliac Global Funding sr unsecur Ser144A

priv pimt 4.8% 10/08/2010

(United States of America) (2) 580,000 581,528 0.24
Intelsat Subsidiary Holding co gtd 8.5% /2013 200,000 202,000 0.08
BREMET 0.32
=F:N

Japan Finance Organization for Municipalities

govt gtd SerINTL 1.9% /2018 (JPY) 270,000,000 3,296,254 1.34

Sharp sr unsecur CV 0% /2013 (JPY) 58,000,000 633,721 0.26
HA#E 1.60
BB

DnB NOR Bank sr unsecur SerEMTN

3.875% /2020 (EUR) 500,000 613,619 0.25
BEEET 0.25
majE

Sable International Finance sr secured Ser144A

priv plmt 7.75% /2017 (Cayman Islands) (2) 365,000 369,288 0.15
[EE 5 0.15
lZE3

Danske Bank govt liquid gtd SerEMTN

4.75% /2012 (EUR) 200,000 258,180 0.11
FHEEHEET 0.11
B

Gaz Capital sr unsecur SerEMTN LPN

4.56% /2012 (Luxembourg) (2) (EUR) 185,000 235,215 0.09
B TRt 0.09
EfE

Vale Overseas co gtd 6.875% /2039

(Cayman Islands) (2) 125,000 131,770 0.05
EmEE 0.05
ATESREE 38.17
RIBHMEERRTES

ESE]

Freddie Mac Gold 30 Years TBA 6% /2034 4,000,000 4,348,126 1.77
Fannie Mae TBA 30 years 5.5% /2039 4,000,000 4,285,626 1.74
Fannie Mae TBA 30 years 4.5% /2039 4,000,000 4,134,375 1.68
Fannie Mae TBA 30 years 5% /2039 3,100,000 3,271,954 1.33
Freddie Mac TBA Gold 30 Years 5% /2039 3,000,000 3,165,001 1.29
FNMA Pool 995049 5.5% /2038 2,110,401 2,265,054 0.92
Freddie Mac TBA Gold 30 Years 6.5% /2039 2,000,000 2,194,063 0.89
GNMA TBA 30 Years 4.5% /2039 2,000,000 2,085,313 0.85
FNMA Pool 190363 5.5% /2035 944,377 1,013,582 0.41
Fannie Mae TBA 30 years 6% /2039 850,000 923,446 0.38
FNMA Pool 962304 5.5% /2038 734,168 787,969 0.32
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Freddie Mac TBA Gold 30 Years 4.5% /2039 715,000 735,891 0.30
Countrywide Home Loan Mortgage Pass

Through Trust 2007-13 A10 6% /2037 800,000 680,156 0.28
Bear Stearns Commercial Mortgage

Securities 2007-PW17 A4 5.694% /2050 (3) 550,000 557,737 0.23
JP Morgan Chase Commercial Mortgage

Securities 2006-LDP9 A3 5.336% /2047 450,000 444,427 0.18
FNMA Pool 490758 6.5% /2029 231,452 258,611 0.11
Banc of America Commercial Mortgage

2007-4 A4 5.935% /2051 (3) 225,000 234,609 0.10
LB-UBS Commercial Mortgage Trust

2006-C6 A4 5.372% /2039 210,000 216,969 0.09
Brookfield Financial Properties pass thru

certs Serl144A priv pimt 6.95% /2013 190,282 192,722 0.08
Freddie Mac Gold Pool A64548 6% /2037 155,737 169,096 0.07
LB-UBS Commercial Mortgage Trust

2006-C1 A4 5.156% /2031 150,000 156,975 0.06
Citigroup Commercial Mortgage Trust

2007-C6 A4 5.888% /2049 (3) 149,000 151,707 0.06
Greenwich Capital Commercial Funding

2007-GGY A4 5.444% /2039 150,000 150,150 0.06
Citigroup Commercial Mortgage Trust

2006-C4 A3 5.92% /2049 (3) 125,000 133,181 0.05
Brookfield Financial Properties pass thru

certs Ser144A priv pimt 6.91% /2013 119,671 127,516 0.05
Commercial Mortgage Pass Through Certificates

2007-C9 A4 6.01% /2049 (3) 100,000 102,966 0.04
Citigroup Commercial Mortgage Trust

2008-C7 A4 6.297% /2049 (3) 100,000 102,623 0.04
FNMA Pool 253894 6.5% /2031 72,967 79,933 0.03
Citigroup Commercial Mortgage Trust

2006-C5 A4 5.431% /2049 75,000 76,373 0.03
FNMA Pool 625393 6.5% /2032 46,532 50,974 0.02
FNMA Pool AD0273 8.5% /2032 41,564 48,404 0.02
Freddie Mac Gold Pool G05631 7.5% /2035 42,179 48,304 0.02
FNMA Pool 485674 6.5% /2029 29,595 32,420 0.01
FNMA Pool 253794 6.5% /2031 27,861 30,521 0.01
Freddie Mac Gold Pool C90299 7.5% /2019 27,099 30,216 0.01
Freddie Mac Gold Pool GO0876 6.5% /2028 25,418 27,876 0.01
Freddie Mac Gold Pool G05640 8.5% /2031 21,433 25,233 0.01
Freddie Mac Gold Pool G05639 8% /2032 20,812 24,049 0.01
FNMA Pool 653071 6.5% /2032 16,703 18,298 0.01
FNMA Pool 527244 6.5% /2029 15,697 17,195 0.01
FNMA Pool 251626 7% /2018 13,161 14,568 0.01
FNMA Pool 251898 6.5% /2028 13,022 14,550 0.01
FNMA Pool 711986 6.5% /2033 11,348 12,431 0.01
Freddie Mac Gold Pool C77120 6.5% /2033 9,574 10,500 0.01
FNMA Pool 252589 6.5% /2029 8,260 9,049 0.00
FNMA Pool 713672 6.5% /2032 5,349 5,349 0.00
FNMA Pool 702022 6.5% /2033 4,603 5,042 0.00
FNMA Pool 496029 6.5% /2029 4,137 4,532 0.00
FNMA Pool 591189 6.5% /2031 3,868 4,238 0.00
FNMA Pool 675952 6.5% /2032 3,831 4,197 0.00
FNMA Pool 494724 6.5% /2029 1,368 1,499 0.00
FNMA Pool 654099 6.5% /2032 1,270 1,392 0.00
ESmiEY 13.62
RIBMEEE SR 13.62
BEEES

European Investment Bank sr unsecur

2.15% /2027 (JPY) 260,000,000 3,088,482 1.27

PSRRI HEET 1.27
RERHE 224,911,238 91.50
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Euro BOBL Future 09/2010 2 296,337 1,103 0.00
Euro Bund Future 09/2010 7 1,111,066 12,774 0.01
Japan 10yr Bond TSE  09/2010 3 4,795,261 41,863 0.02
Long Gilt Future 09/2010 (5) 906,983 (13,188) (0.01)
US 10yr T-note Future  09/2010 (10) 1,224,844 (19,891) (0.01)
US 5yr T-note Future  09/2010 33 3,906,117 33,680 0.01
US Long Bond Future  09/2010 3 381,656 5,648 0.00
HAE A HoReEt 12,622,264" 61,989 0.02
VKA ¢ 2,645,454 ETRE ¢
BHISNESH
BE 2010 &

6 A 30 BiFREHR LFEE
Hme BAEH EheHE B/ (W58) ‘ALt
12/07/2010 600,000 EUR 718,344 USD 17,268 0.01
12/07/2010 65,745,000 JPY 600,000 EUR 6,337 0.00
12/07/2010 13,617,695 USD 11,409,500 EUR (370,575)  (0.16)
12/07/2010 741,672 USD 600,000 EUR 6,060 0.00
12/07/2010 2,458,731 USD 2,000,000 EUR 6,692 0.00
15/07/2010 320,000 CAD 255,270 EUR (10,224) 0.00
15/07/2010 950,000 CAD 905,698 USD (6,918) 0.00
15/07/2010 309,082 EUR 450,000 AUD (1,578) 0.00
15/07/2010 800,000 MXN 51,838 EUR (1,479) 0.00
15/07/2010 13,030,000 MXN 1,009,115 USD 1,954 0.00
15/07/2010 700,000 NZD 486,220 USD (5,215) 0.00
15/07/2010 558,430 USD 680,000 AUD (16,586)  (0.01)
15/07/2010 734,640 USD 760,000 CAD 15,617 0.01
16/07/2010 1,500,000 CHF 1,087,761 EUR 53,623 0.02
16/07/2010 40,000,000 HUF 140,984 EUR (1,711) 0.00
16/07/2010 3,650,000 NOK 461,153 EUR (3,317) 0.00
16/07/2010 7,510,000 NOK 1,141,652 USD 14,841 0.01
16/07/2010 1,770,000 PLN 427,545 EUR (925) 0.00
16/07/2010 4,350,000 SEK 454,215 EUR 2,852 0.00
16/07/2010 5,325,000 SEK 669,014 USD 16,186 0.01
16/07/2010 2,360,396 USD 555,000,000 HUF (14,203)  (0.01)
16/07/2010 2,041,253 USD 7,000,000 PLN (28,152)  (0.01)
21/07/2010 793,777 EUR 972,246 USD 987 0.00
21/07/2010 202,292 EUR 250,000 USD (1,975) 0.00
23/07/2010 1,100,000 BRL 609,587 USD (1,321) 0.00
23/07/2010 838,114 EUR 700,000 GBP (21,434)  (0.0D
23/07/2010 3,725,000 GBP 4,484,985 EUR 83,378 0.03
23/07/2010 825,000 GBP 1,221,528 USD 14,838 0.01
23/07/2010 3,925,000,000 KRW 3,235,512 USD (23,563)  (0.01)
23/07/2010 5,340,000 MYR 1,635,629 USD 11,386 0.00
23/07/2010 19,150,000 TWD 594,721 USD 1,954 0.00
23/07/2010 1,791,543 USD 1,210,000 GBP (21,794)  (0.01)
29/07/2010 267,250,000 JPY 2,403,969 EUR 69,252 0.03
29/07/2010 90,000,000 JPY 809,447 EUR 23,471 0.01
29/07/2010 395,800,000 JPY 4,374,979 USD 92,981 0.04
29/07/2010 615,371 USD 55,000,000 JPY (5,493) 0.00
BHASMNE SHOREET (96,786)  (0.04)

ERESEPEN
HE 2010 F
6 A30H 15¥&
FARBAG, EB
HRRRE bi::pud Bt ZBELH iy =] (#58) 234
Buy  ABB International Finance
6.5% 30/11/11 EUR 750,000 20/09/2012 7,848 0.00
Buy  Goldman Sachs Group
6.6% 15/01/12 EUR 200,000 20/06/2013 6,289  0.00
Buy Koninklijke DSM
4% 10/11/15 EUR 700,000 20/12/2013 (17,939)  (0.01)
Buy Merrill Lynch & Co
5% 15/01/15 EUR 350,000 20/06/2013 2,181 0.00
Buy Sealed Air
5.625% 15/07/13 Usb 170,000 20/03/2018 10,441 0.01
Sell ArcelorMittal
6.125% 01/06/18 EUR 250,000 20/03/2014 14,456 0.01
ERESRP &1 23,276 0.01
FIRIEHEH
HBE2010F 15F&
6 B30 HFk EH
il g ZREW HRE 'R (B58) 2
Pay fixed rate 3.946%
Receive floating rate
USD LIBOR 3 months USD 1,800,000 12/01/2020 (181,757)  (0.07)
Pay fixed rate 2.848%
Receive floating rate
USD LIBOR 3 months USD 3,625,000 12/01/2015 (196,278)  (0.08)
Pay fixed rate 3.752%
Receive floating rate
USD LIBOR 3 months USD 1,800,000 11/03/2020 (138,368)  (0.06)
Pay fixed rate 2.626%
Receive floating rate
USD LIBOR 3 months USD 3,625,000 11/03/2015 (138,662)  (0.06)
FIRIGHI A H0MRET (655,065) (0.27)
B EASHNR S0TE TRME AT 390,000 ETHEUFEM
HittEERaE 21,572,924 8.78
FEEMEME 245,817,576 100.00

(2) FESRABR B AR -
(3) S X% 20104 6 A 30 HIRME -
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Italy Buoni Poliennali Del Tesoro 3.75% /2011 38,000,000 38,949,107 3.80
Italy Buoni Poliennali Del Tesoro 2.5% /2012 38,000,000 38,307,173 3.73
Italy Buoni Poliennali Del Tesoro 3% /2012 35,000,000 35,583,467 3.47
Italy Buoni Poliennali Del Tesoro 4.25% /2012 32,700,000 34,176,356 3.33
Italy Buoni Poliennali Del Tesoro 4.25% /2011 18,000,000 18,532,476 1.81
Banca Monte dei Paschi di Siena covered
3.125% /2015 5,250,000 5,248,677 0.51
Intensa Sanpaolo sr unsecur SerEMTN
2.625% /2012 4,500,000 4,501,750 0.44
Finmeccanica Finance co gtd SerEMTN
8.125% /2013 (Luxembourg) (2) 2,700,000 3,127,893 0.30
Enel sr unsecur SerEMTN 4.25% /2013 2,795,000 2,958,616 0.29
UniCredit sr unsecur SerEMTN 4.875% /2013 2,250,000 2,352,667 0.23
Telecom ltalia sr unsecur SerEMTN 6.75% /2013 2,100,000 2,281,562 0.22
Banco Popolare sr unsecur SerEMTN
3.75% /2012 2,000,000 2,029,582 0.20
Edison sr unsecur SerEMTN 4.25% /2014 1,500,000 1,571,985 0.15
Telecom ltalia Finance co gtd SerEMTN
7.5% /2011(Luxembourg) (2) 1,000,000 1,046,925 0.10
Banco Popolare sr unsecur SerEMTN
4.125% /2014 900,000 920,584 0.09
UniCredit sr unsecur SerEMTN
0.684% 5/07,/2010 (3) 600,000 599,968 0.06
UniCredit subord SerEMTN 5.75% /2017 180,000 188,140 0.02
BAFIHRE 18.75
B
Bundesrepublik Deutschland 5% /2012 34,000,000 36,977,210 3.60
Bundesobligation 4% /2012 33,500,000 35,586,866 3.47
Bundesrepublik Deutschland 4.5% /2013 25,000,000 27,345,662 2.66
Bundesobligation 3.5% /2013 22,000,000 23,691,459 2.31
KfW - Kreditanstalt fuer Wiederaufbau
govt gtd SerEMTN 2.25% /2012 12,000,000 12,303,774 1.20
Bundesobligation 2.5% /2014 10,000,000 10,525,885 1.03
HSH Nordbank govt liquid gtd SerEMTN
2.25% /2012 9,000,000 9,175,986 0.89
IKB Deutsche Industriebank govt liquid gtd
2.875% /2012 7,000,000 7,183,883 0.70
Bayerische Landesbank govt liquid gtd
SerEMTN 2.75% /2012 7,000,000 7,169,505 0.70
Eurohypo Jumbo Pfandbrief SerEMTN
2% /2013 4,200,000 4,246,719 0.41
IKB Deutsche Industriebank govt liquid gtd
2.125% /2012 4,000,000 4,068,568 0.40
Deutsche Bank sr subord unsecur
5.125% /2013 2,500,000 2,645,505 0.26
Linde Finance co gtd SerEMTN
4.375% /2012 (Netherlands) (2) 2,500,000 2,623,119 0.25
Volkswagen International Finance co gtd
SerEMTN 5.25% /2011 (Netherlands) (2) 1,500,000 1,540,738 0.15
Deutsche Bank sr unsecur SerEMTN
1.119% /2013 (3) 1,500,000 1,496,763 0.15
Enbw International Finance co gtd SerEMTN
6% /2013 (Netherlands) (2) 1,250,000 1,407,554 0.14
Commerzbank sr unsecur SerEMTN
4.75% /2015 1,000,000 1,062,461 0.10
Volkswagen Leasing co gtd SerEMTN
4.875% /2012 1,000,000 1,059,572 0.10
SAP sr unsecur 2.5% /2014 1,000,000 1,014,491 0.10
Metro sr unsecur SerEMTN 5.75% /2014 500,000 553,388 0.05
Merck Financial Services co gtd SerEMTN
2.125% /2012 380,000 383,079 0.04
BRIt 18.71



93 Morgan Stanley #&&% 201046 A 30 H

il
Ehl%:
&
Sl
T
i
b
K

wrEHT (8

SR TE e BASAR ] p  EPYREE] e BAPV
BE2010F 6530 > '@

E e E R ] S

i

BRIEBHEREA HFEE
wE EEEMUETEHE miE B\EAL
SEE
French Treasury Note BTAN nts 3.75% /2012 32,000,000 33,500,176 3.26
French Treasury Note BTAN nts 3.75% /2013 28,000,000 29,928,556 2.92
French Treasury Note BTAN nts 4.5% /2012 13,000,000 13,959,328 1.36
Société Financement de I'Economie Francaise
govt liquid gtd SerEMTN 2.375% /2012 9,000,000 9,198,616 0.90
Caisse d’Amortissement de la Dette Sociale
sr unsecur SerEMTN 4.5% /2013 6,000,000 6,558,396 0.64
Caisse d’Amortissement de la Dette Sociale
sr unsecur SerEMTN 2.625% /2012 6,000,000 6,179,277 0.60
Dexia Credit Local govt liquid gtd SerEMTN
0.935% /2013 (3) 4,500,000 4,518,580 0.44
Alstom sr unsecur 4% /2014 4,300,000 4,500,677 0.44
Crédit Agricole sr unsecur SerEMTN
1.098% /2013 (3) 4,300,000 4,301,354 0.42
Banque Federative du Crédit Mutuel sr unsecur
SerEMTN 1.189% /2013 (3) 4,250,000 4,211,797 0.41
AXA sr unsecur SerEMTN 4.5% /2015 3,500,000 3,729,481 0.36
GDF Suez sr unsecur SerEMTN 4.375% /2012 3,500,000 3,647,387 0.35
Lafarge sr unsecur SerEMTN 5.75% /2011 3,000,000 3,080,610 0.30
EDF Energy sr unsecur SerEMTN
4.375% 15/12/2010 (United Kingdom) (2) 3,000,000 3,045,030 0.30
BNP Paribas sr unsecur SerEMTN
0.979% /2012 (3) 3,000,000 2,986,266 0.29
Société Générale sr unsecur SerEMTN
1.004% /2012 (3) 3,000,000 2,967,306 0.29
BPCE sr unsecur SerEMTN 2.625% /2012 2,250,000 2,282,643 0.22
Veolia Environnement sr unsecur SerEMTN
5.25% /2014 2,000,000 2,197,561 0.21
Vivendi sr unsecur 4.5% /2013 2,000,000 2,109,362 0.21
Eléctricité de France sr unsecur SerEMTN
5.625% /2013 1,900,000 2,074,423 0.20
France Telecom sr unsecur SerEMTN
7.25% /2013 1,500,000 1,690,250 0.16
RCI Banque sr nts SerEMTN 3.375% /2013 1,700,000 1,682,042 0.16
Thales sr unsecur SerEMTN 4.375% /2013 1,450,000 1,537,123 0.15
Banque PSA Finance sr unsecur SerEMTN
8.5% /2012 1,200,000 1,303,182 0.13
Compagnie de Saint-Gobain sr unsecur
SerEMTNA 4.25% /2011 1,100,000 1,121,271 0.11
Suez Environnement sr unsecur SerEMTN
4.875% /2014 900,000 979,540 0.10
Société Générale sr unsecur SerEMTN
3.75% /2014 750,000 777,570 0.08
RCI Banque sr unsecur SerEMTN 4% /2013 750,000 749,471 0.07
Crédit Agricole Covered Bonds SerEMTN
3.5% /2014 600,000 630,113 0.06
Banque PSA Finance sr unsecur SerEMTN
3.625% /2013 600,000 595,160 0.06
RCI Banque sr unsecur SerEMTN
5.875% 30/11/2010 300,000 303,442 0.03
TPSA Eurofinance France co gtd SerEMTN
6% /2014 250,000 277,930 0.03
SEEREET 15.26
ol
Government of Netherlands 5% /2012 29,000,000 31,474,715 3.07
Fortis Bank Nederland govt liquid gtd
SerEMTN 3% /2012 9,500,000 9,789,774 0.95
LeasePlan govt liquid gtd SerEMTN
3.125% /2012 9,500,000 9,782,644 0.95
NIBC Bank govt liquid gtd SerEMTN
3.625% /2011 7,000,000 7,245,770 0.71
Nederlandse Waterschapsbank sr unsecur
SerEMTN 3.125% /2012 5,000,000 5,149,827 0.50
Deutsche Telekom International Finance
unsecur nts 8.125% /2012 4,500,000 5,005,307 0.49

FRIESHERA PEE
wa EFEUETAHE miE Batt
5 (&)

Rabobank Nederland sr unsecur SerEMTN

4.125% /2012 3,500,000 3,660,065 0.36
Paccar Financial Europe keepwell agrmnt

SerEMTN 5.125% /2011 3,100,000 3,179,255 0.31
Koninklijke KPN sr unsecur SerEMTN 5% /2012 2,750,000 2,925,625 0.29
BMW Finance co gtd SerEMTN 4.875% /2012 2,500,000 2,660,632 0.26
Alliander Finance co gtd SerEMTN 4% /2012 2,500,000 2,603,691 0.25
Bank Nederlandse Gemeenten sr unsecur

SerEMTN 4.625% /2012 2,000,000 2,143,654 0.21
SNS Bank sr unsecur SerEMTN

0.768% /2012 (3) 2,100,000 2,070,109 0.20
Bank Nederlandse Gemeenten sr unsecur

SerEMTN 3.125% /2011 2,000,000 2,032,780 0.20
BMW Finance co gtd SerEMTN 4% /2014 1,900,000 2,001,392 0.20
CRH Finance co gtd SerEMTN 7.375% /2014 1,650,000 1,889,737 0.18
British American Tobacco Holdings co gtd

SerEMTN 4.375% /2014 1,300,000 1,394,539 0.14
Deutsche Telekom International Finance co gtd

7.125% /2011 1,300,000 1,369,575 0.13
ING Bank covered 4.25% /2013 1,200,000 1,278,756 0.12
LeasePlan sr unsecur SerEMTN 4.25% /2011 1,000,000 1,020,052 0.10
Volkswagen Financial Services co gtd SerEMTN

2.375% /2011 950,000 952,882 0.09
Daimler International Finance co gtd SerEMTN

7.875% /2014 750,000 879,804 0.09
ABN Amro Bank covered SerEMTN 3.75% /2014 800,000 845,318 0.08
Rt 9.88
RE

Lloyds TSB Bank govt liquid gtd SerEMTN

3.75% /2011 8,400,000 8,682,185 0.85
Yorkshire Building Society govt liquid gtd

SerEMTN 2.25% /2012 7,000,000 7,153,342 0.70
HSBC Holdings sr subord unsecur SerEMTN

5.375% /2012 5,700,000 6,085,109 0.59
Royal Bank of Scotland govt liquid gtd SerEMTN

3.75% /2011 5,000,000 5,163,622 0.50
Nationwide Building Society sr unsecur

3.75% /2015 4,400,000 4,395,303 0.43
BP Capital Markets co gtd SerEMTN

4.5% /2012 4,300,000 4,217,461 0.41
Imperial Tobacco Finance co gtd SerEMTN

5% /2012 4,000,000 4,198,556 0.41
Standard Chartered sr unsecur 4.875% /2011 4,000,000 4,102,348 0.40
Barclays Bank govt liquid gtd SerEMTN

4.25% /2011 3,500,000 3,634,689 0.35
Bank of Scotland govt liquid gtd SerEMTN

3.375% /2011 3,500,000 3,604,391 0.35
Rolls-Royce co gtd SerEMTN 4.5% /2011 3,200,000 3,275,270 0.32
Northern Rock Asset Management covered

SerEMTN 3.875% /2011 3,180,000 3,230,128 0.32
Anglo American Capital co gtd SerEMTN

4.25% /2013 3,000,000 3,141,226 0.31
JTI UK Finance co gtd sr SerEMTN 4.625% /2011 3,000,000 3,085,695 0.30
Barclays Bank sr unsecur SerEMTN 5.25% /2014 2,700,000 2,897,096 0.28
Abbey National Treasury Services covered

2.5% /2013 2,750,000 2,737,129 0.27
Nationwide Building Society covered SerEMTN

4.125% /2012 2,650,000 2,733,038 0.27
Royal Bank of Scotland Group sr unsecur

SerEMTN 5.25% /2013 2,300,000 2,384,990 0.23
Abbey National Treasury Services covered

3.625% /2016 2,200,000 2,190,175 0.21
BAT International Finance unsecur sr unsubord

co gtd SerEMTN 5.125% /2013 2,000,000 2,164,016 0.21
WPP co gtd 4.375% /2013 (Jersey) (2) 2,000,000 2,096,804 0.20
BAT International Finance co gtd SerEMTN

3.625% /2012 2,000,000 2,070,430 0.20
Lloyds TSB Bank sr unsecur SerEMTN

3.25% /2012 2,000,000 2,014,387 0.20
Santander UK bnk gtd SerEMTN 3.5% /2011 1,780,000 1,845,956 0.18
BAA Funding sr secured Ser144A priv pimt

3.975% /2014 (Jersey) (2) (3) 1,650,000 1,654,856 0.16
SABMiller sr unsecur SerEMTN 4.5% /2015 1,550,000 1,652,801 0.16
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Lloyds TSB Bank sr unsecur SerEMTN
6.375% /2016 1,500,000 1,601,092 0.16
Vodafone Group sr unsecur SerEMTN
1.056% /2014 (3) 1,470,000 1,461,405 0.14
BG Energy Capital co gtd SerEMTN
3.375% /2013 1,300,000 1,346,877 0.13
Vodafone Group sr unsecur SerEMTN
6.875% /2013 1,000,000 1,141,998 0.11
Granite Master Issuer 2006-4 A7
0.553% /2054 (3) 924,401 854,609 0.08
Royal Bank of Scotland sr unsecur SerEMTN
5.75% /2014 700,000 733,920 0.07
Lloyds TSB Bank subord SerEMTN
5.625% /2018 (3) 600,000 579,896 0.06
National Grid Gas sr unsecur SerEMTN
5.125% /2013 400,000 432,769 0.04
Centrica sr unsecur SerEMTN 7.125% /2013 250,000 289,968 0.03
Leek Finance 17X A2C 0.869% /2037 (3) 273,390 266,685 0.03
Royal Bank of Scotland sr unsecur SerEMTN
4.875% /2017 200,000 197,111 0.02
Royal Bank of Scotland sr unsecur SerEMTN
5.375% /2019 200,000 195,829 0.02
EEME 9.70
ESE]
General Electric Capital FDIC gtd SerEMTN
4% /2012 7,000,000 7,353,665 0.72
Goldman Sachs Group FDIC gtd SerEMTN
3.5% /2011 4,000,000 4,131,508 0.40
Citigroup sr unsecur SerEMTN 3.625% /2011 4,000,000 4,032,380 0.39
WM Covered Bond Program SerEMTN
3.875% /2011 3,800,000 3,886,380 0.38
Toyota Motor Credit sr unsecur SerEMTN
5.25% /2012 3,500,000 3,683,234 0.36
Merrill Lynch & Co sr unsecur SerEMTN
0.997% /2014 (3) 4,000,000 3,648,840 0.35
JPMorgan Chase & Co FDIC gtd 3.625% /2011 3,500,000 3,621,744 0.35
Daimler Finance North America co gtd
SerEMTN 5% /2012 3,400,000 3,589,052 0.35
Kraft Foods sr unsecur 5.75% /2012 3,000,000 3,186,578 0.31
Merck & Co co gtd 5.375% /2014 2,800,000 3,155,009 0.31
Ahold Finance USA co gtd SerEMTN
5.875% /2012 2,750,000 2,940,273 0.29
AT&T sr unsecur 4.375% /2013 2,500,000 2,658,871 0.26
Fortune Brands sr unsecur 4% /2013 2,440,000 2,488,005 0.24
Goldman Sachs Group sr unsecur 3.75% /2013 2,250,000 2,254,079 0.22
Cellco Partnership / Verizon Wireless Capital
sr unsecur 7.625% /2011 2,000,000 2,167,965 0.21
JPMorgan Chase & Co sr unsecur SerEMTN
6.125% /2014 1,800,000 2,011,306 0.20
Wells Fargo & Co sr unsecur SerEMTN
4% /2011 1,700,000 1,735,068 0.17
JPMorgan Chase & Co sr unsecur SerEMTN
5.25% /2013 1,500,000 1,614,176 0.16
Goldman Sachs Group sr unsecur SerEMTN
5.375% /2013 1,500,000 1,560,242 0.15
ITW Finance Europe co gtd 5.25% /2014
(Luxembourg) (2) 1,200,000 1,319,817 0.13
Merck & Co co gtd 5% 1,/10/2010 1,200,000 1,211,556 0.12
Countrywide Financial co gtd SerEMTN
1.092% 23/11/2010 (3) 1,150,000 1,157,705 0.11
Wachovia sr unsecur SerEMTN
0.832% /2014 (3) 1,000,000 957,889 0.09
SES Global Americas Holdings co gtd SerEMTN
4.875% /2014 800,000 859,448 0.08
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Pfizer sr unsecur 3.625% /2013 650,000 681,572 0.07
Zurich Finance USA co gtd SerEMTN

4.875% /2012 500,000 522,955 0.05
ESEEY 6.47
gz

Government of Spain 2.75% /2012 8,300,000 8,295,481 0.81
Santander International Debt bnk gtd

SerEMTN 1.094% /2013 (3) 4,500,000 4,372,479 0.43
La Caja de Ahorros y Pensiones de Barcelona

govt liquid gtd 3.375% /2012 4,000,000 4,000,690 0.39
Telefonica Emisiones co gtd SerEMTN

5.58% /2013 3,000,000 3,223,823 0.31
Gas Natural Capital Markets co gtd SerEMTN

3.375% /2015 3,000,000 2,922,321 0.28
BBVA Senior Finance bnk gtd SerGMTN

1.062% /2013 (3) 2,850,000 2,756,375 0.27
Gas Natural Capital Markets co gtd SerEMTN

5.25% /2014 1,500,000 1,563,051 0.15
Telefonica Emisiones co gtd SerEMTN

4.674% /2014 1,000,000 1,048,434 0.10
BBVA Senior Finance bnk gtd SerGMTN

1.033% /2011 (3) 1,000,000 983,295 0.10
iy ey 2.84
Hgd

Swedbank govt liquid gtd SerEMTN

3.125% /2012 8,000,000 8,231,104 0.80
Kingdom of Sweden unsecur SerEMTN

1.5% /2011 7,000,000 7,060,137 0.69
Vattenfall sr unsecur SerEMTN 4.125% /2013 2,400,000 2,541,074 0.25
Svenska Handelsbanken sr unsecur 3% /2012 2,200,000 2,247,120 0.22
Svenska Handelsbanken sr unsecur SerEMTN

4.875% /2014 2,000,000 2,161,961 0.21
Nordea Bank sr unsecur SerEMTN

1.163% /2012 (3) 2,000,000 1,996,944 0.19
Nordea Bank sr unsecur SerEMTN 3% /2012 1,500,000 1,534,528 0.15
Rodamco Sverige co gtd SerEMTN

4.125% /2011 1,400,000 1,426,046 0.14
Bt 2.65
SR

Commonwealth Bank of Australia sr unsecur

SerEMTN 5.875% /2011 3,000,000 3,143,015 0.31
Australia & New Zealand Banking Group sr

unsecur SerEMTN 5.25% /2013 2,500,000 2,708,584 0.26
Westpac Banking sr unsecur SerEMTN

5.875% /2013 2,000,000 2,216,481 0.22
BHP Billiton Finance co gtd SerEMTN

4.125% /2011 2,000,000 2,046,220 0.20
Westpac Banking sr unsecur SerEMTN

0.817% /2011 (3) 1,750,000 1,750,355 0.17
National Australia Bank sr unsecur SerEMTN

3.5% /2015 1,300,000 1,336,552 0.13
National Australia Bank sr unsecur SerGMTN

4.75% /2016 900,000 971,460 0.09
Resimac MBS Trust 2005-1E 1A 0.74% /2037 (3) 372,496 368,282 0.04
Medallion Trust 2004-1G A3 0.835% /2035 (3) 231,797 228,713 0.02
JBUMREET 1.44
Wt

UBS sr unsecur SerEMTN 4.625% /2012 4,300,000 4,475,520 0.44
Philip Morris International sr unsecur SerGMTN

5.625% /2011 (United States of America) (4) 4,050,000 4,235,247 0.41
Credit Suisse sr unsecur SerEMTN

1.235% /2013 (3) 2,000,000 1,984,756 0.19
Credit Suisse sr unsecur SerEMTN

6.125% /2013 1,500,000 1,656,021 0.16
It 1.20
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?{— l?ﬁ o SerEMTN 5.75% /2013 2,000,000 2,130,200 0.21
BIERERA - gEE  FAREE 0.21
wE EEEMUETEHE miE B\EAL
g
S EFG Hellas bnk gtd SerEMTN
Republic of Poland sr unsecur 5.875% /2014 5,500,000 6,087,455 0.59 4.375% /2013 (United Kingdom) (2) 1,500,000 1,100,088 0.11
Republic of Poland sr unsecur SerEMTN
4.5% /2013 2,000,000 2,107,675 0.21 st 0.11
5&%%51‘ 0.80 ﬁgiﬂg};ugﬁﬁ%
Sara Lee/DE Antilles co gtd 2.25% /2012 1,000,000 1,001,173 0.10
B
DnB NOR Bank sr unsecur SerEMTN TBRHTIEEE SRR 0.10
5.875% /2013 3,000,000 3,303,195 0.32
Sparebank 1 SR Bank sr unsecur 3.625% /2015 2,700,000 2,719,260 0.26 mEx
DnB NOR Bank sr unsecur SerEMTN 4.5% /2014 900,000 964,629 0.10 VW Credit Canada co gtd SerEMTN 5% /2011 500,000 509,724 0.05
IRLASET 068 gt 0.05
Az .
Carlsberg Breweries sr unsecur SerEMTN .
Gaz Capital sr unsecur SerEMTN LPN
6% /2014 2,700,000 3,016,012 0.29 4.56% /2012 (Luxembourg) (2) 300,000 311,130 0.03
Dong Energy sr unsecur SerEMTN
4.875% /2014 2,500,000 2,725,215 0.27 . -
Danske Bank govt liquid gtd SerEMTN RSt 0.03
4.75% /2012 950,000 1,000,332 0.10
Danske Bank jr subord SerEMTN EFEE
5.375% /2014 (3) 150,000 152,025 0.01 ASIF il Jersey sr secured SerEMTN 4.75% /2013 250,000 246,850 0.02
FHERET 0.67 ETESRRE 0.02
B GBS 939,257,110 91.52
GE Capital European Funding co gtd SerEMTN
4% /2011 2,550,000 2,599,605 0.25
Caterpillar International Finance co gtd TEIT R
SerEMTN 5.25% /2011 1,000,000 1,030,449 0.10
LeasePlan Finance co gtd SerEMTN [ 2 e =1 L K T ELTE TS TR
3.75% /2013 1,000,000 1,014,718 0.10 . ,2010 6*130 SR tﬁ'ﬁ j%[ bty . ”Ei
GE Capital European Funding co gtd = I@ °
SerEMTN 4.625% 23/08/2010 200,000 200,852 0.02
A g
BRI 0.47 HEEH
#HE 2010 %
27 6F30H
United Mexican States sr unsecur FARRAG/ LFEED
5.375% /2013 4,200,000 4,578,000 0.45 bii:pud -t ps] AMBE  BEAMLE (F518) 2L
EmTast 0.45 Euro BOBL Future 09/2010 (604) 72,999,440 (471,918) (0.05)
Euro Bund Future 09/2010 97 12,558,590 164,900 0.02
wEF S S HRE 85,558,030'  (307,018)  (0.03)
EDP Finance sr unsecur SerEMTN
4.25% /2012 (Netherlands) (2) 2,500,000 2,572,266 0.25 . - .
Banco Comercial Portugues sr unsecur VISR £ 1,254,325 BLRE
SerEMTN 1.597% /2013 (3) 1,700,000 1,531,610 0.15
BE A 0.40 HitEERSE 87,299,265 8.51
RIS FEREEME 1,026,249,357 100.00
Anheuser-Busch InBev co gtd SerEMTN
7.375% /2013 3,200,000 3,609,067 0.35 )
(2) FERAR R B ZEFHIEMBER -
RIS 0.35 (3) AT B XA 2010 6 A 30 AHRE -
ERE
ArcelorMittal sr unsecur 8.25% /2013 2,350,000 2,645,337 0.26
Coca-Cola Enterprises Finance LT 1
Commandite co gtd 4.75% 8/11/2010 250,000 252,757 0.02
EFHEME 0.28
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Z L &R
Magyar Nemzeti Vagyonkezel govt
liquid gtd SerEMTN CV 4.4% /2014 (EUR) 7,200,000 8,566,448 1.09
Actelion Finance co gtd CV 0% /2011 (CHF) 9,250,000 8,371,613 1.06
Paka Capital SerPARK CV 0% /2013 7,900,000 7,949,944 1.01
Dana Petroleum co gtd SerDNX CV
2.9% /2014 (GBP) 4,338,000 6,633,598 0.84
AngloGold Ashanti Holdings Finance
co gtd RegS CV 3.5% /2014 5,200,000 6,034,636 0.76
Rafflesia Capital CV 1.25% /2011 (3) 4,500,000 5,551,956 0.70
Magnolia Finance subord SerMOL CV
4% perpetual (3) (EUR) 6,400,000 5,491,353 0.70
ORIX sr unsecur CV 1% /2014 (JPY) 426,000,000 5,318,691 0.68
Fair Vantage secured SerREIT CV
1% /2013 (HKD) 35,610,000 5,247,323 0.67
NC International sr secured CV
0% /2011 (JPY) 440,000,000 5,101,766 0.65
Aldar Funding secured SerALDA CV
5.767% /2011 4,762,000 4,571,520 0.58
China Overseas Finance Investment Cayman
co gtd SerCOLI CV 0% /2014 1,900,000 2,325,220 0.30
Z b &R ARFSREET 9.04
$RIT
Bank of America SerL Pfd Stock CV 7.25% 21,408 19,074,528 2.42
Wells Fargo & Co SerL Pfd Stock CV 7.5% 18,537 17,146,725 2.18
Bank of Kyoto subord CV 0% /2014 (JPY) 683,000,000 7,663,087 0.98
KfW - Kreditanstalt fuer Wiederaufbau
govt gtd SerDPW CV 1.5% /2014 (EUR) 3,000,000 4,180,796 0.53
EFG Ora Funding Ill bnk gtd CV
1.7% /2014 (EUR) 2,700,000 1,966,841 0.25
SRITHREET 6.36
ES
NetApp sr unsecur CV 1.75% /2013 9,360,000 12,320,100 1.56
EMC sr unsecur CV 1.75% /2011 8,319,000 10,293,931 1.31
SanDisk sr unsecur CV 1% /2013 10,647,000 9,608,917 1.22
Cap Gemini sr unsecur CV 3.5% /2014  (EUR) 17,612,000 9,172,040 1.17
EMC sr unsecur CV 1.75% /2013 4,925,000 6,328,625 0.80
EREHRET 6.06
Newmont Mining co gtd SerRegS CV
1.25% /2014 7,357,000 10,428,548 1.32
Vedanta Resources Jersey Il co gtd CV
4% /2017 7,400,000 7,022,600 0.89
Goldcorp sr nts CV 2% /2014 5,418,000 6,278,108 0.80
First Quantum Minerals sr unsecur CV
6% /2014 5,100,000 5,935,125 0.75
Aquarius Platinum sr unsecur CV 4% /2015 5,900,000 5,922,125 0.75
Anglo American sr unsecur SerAAL CV 4% /2014 3,600,000 5,162,400 0.66
Xstrata Capital co gtd SerXTA CV 4% /2017 4,267,000 4,536,905 0.58
ERURARET 5.75
Rz
Allergan sr unsecur CV 1.5% /2026 8,755,000 9,564,838 1.22
Shire sr unsubord RegS CV 2.75% /2014 8,410,000 8,274,027 1.05
Cephalon sr subord CV 2.5% /2014 7,415,000 7,878,438 1.00
Teva Pharmaceutical Finance co gtd SerD CV
1.75% /2026 6,503,000 7,437,806 0.94
Mylan co gtd CV 1.25% /2012 6,480,000 6,504,300 0.83
IR 5.04
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Alcatel-Lucent USA co gtd SerB CV
2.875% /2025 10,492,000 8,931,315 1.13
Qwest Communications International
sr unsecur CV 3.5% /2025 6,827,000 7,646,240 0.97
Inmarsat sr unsecur SerlSAT CV
1.75% /2017 5,900,000 6,598,560 0.84
Softbank sr unsecur CV 1.5% /2013 (JPY) 462,000,000 6,493,648 0.82
SK Telecom sr unsecur SerADS CV
1.75% /2014 4,390,000 4,850,950 0.62
Portugal Telecom International Finance
sr unsecur SerPTC CV 4.125% /2014 (EUR) 3,400,000 4,224,322 0.54
EENAEE 4.92
EHEEE
Vornado Realty sr unsecur CV
3.875% /2025 8,925,000 9,661,312 1.23
CFS Retail Property Trust sr unsecur
SerEMTN CV 5.075% /2014 (AUD) 11,125,000 8,994,177 1.14
Health Care REIT sr unsecur CV
4.75% /2027 6,787,000 7,270,574 0.92
ProLogis sr unsecur CV 3.25% /2015 4,521,000 4,131,064 0.52
Unibail-Rodamco sr unsecur CV
3.5% /2015 (EUR) 1,801,400 3,984,332 0.51
BHEEEHEE 4.32
YRR
Gilead Sciences sr unsecur CV 0.625% /2013 9,304,000 10,478,630 1.33
Life Technologies sr unsecur CV 1.5% /2024 7,354,000 8,208,903 1.04
Amgen sr unsecur CV 0.375% /2013 8,020,000 7,969,875 1.01
Millipore sr unsecur CV 3.75% /2026 5,051,000 6,332,691 0.81
EYRIRREE 4.19
Micron Technology sr unsecur CV
1.875% /2014 12,578,000 11,147,252 1.42
Linear Technology sr unsecur SerA CV
3% /2027 10,170,000 10,042,875 1.27
Intel jr subord CV 2.95% /2035 7,215,000 6,872,288 0.87
Rovi sr unsecur Ser144A priv pimt CV
2.625% /2040 3,940,000 4,013,875 0.51
FEatmEt 4.07
RHEXAR
Seadrill sr unsecur CV 3.625% /2012 13,200,000 12,097,285 1.53

Chesapeake Energy co gtd CV 2.75% /2035 11,935,000 10,532,638 1.34
PetroBakken Energy sr unsecur RegS CV

3.125% /2016 7,100,000 6,508,762 0.83
RIRER ARG 3.70
B

Tyson Foods sr unsecur CV 3.25% /2013 7,485,000 8,888,438 1.13
Suedzucker International Finance co gtd

SerSZU CV 2.5% /2016 (EUR) 4,650,000 6,417,007 0.82
Olam International sr unsecur CV 6% /2016 5,500,000 6,061,154 0.77
J Sainsbury sr unsecur CV 4.25% /2014 (GBP) 2,550,000 4,203,140 0.53

R 3.25

HHE/

BRIESHEREA RFEE
biia= EFEUETAHE HiE Batt
ArcelorMittal sr unsecur CV 7.25% /2014 (EUR) 405,542 13,876,132 1.76
Allegheny Technologies sr unsecur CV
4.25% /2014 8,478,000 11,063,790 1.41
sHsReEt 3.17
£33
Aeon sr unsecur CV 0% /2012 (JPY) 559,000,000 7,160,965 0.91
GOME Electrical Appliances Holdings
sr unsecur CV 3% /2014 (CNY) 41,500,000 6,795,905 0.87
RadioShack sr unsecur Ser144A
priv pImt CV 2.5% /2013 5,932,000 6,480,710 0.82
Takashimaya sr unsecur CV 0% /2014  (JPY) 285,000,000 3,643,434 0.46
TEwst 3.06
RERER
Suzuki Motor sr unsecur CV 0% /2013 (JPY) 1,025,000,000 11,448,021 1.45
Navistar International sr subord nts CV
3% /2014 5,345,000 6,307,100 0.80
Ford Motor sr unsecur CV 4.25% /2016 2,767,000 3,504,129 0.45
SRERGEREREET 2.70
B4
Symantec sr unsecur CV 1% /2013 11,939,000 12,147,932 1.54
Equinix subord nts CV 2.5% /2012 6,465,000 6,513,487 0.83
EiReEt 2.37
pri: ]

Liberty Media sr unsecur CV 3.125% /2023 9,708,000 10,278,345 1.31
WPP co gtd SerWPP CV 5.75% /2014 (GBP) 4,200,000 8,143,289 1.03
IRREHEET 2.34
RIBES

Medtronic sr unsecur CV 1.625% /2013 10,273,000 10,337,206 1.31
Beckman Coulter sr unsecur CV 2.5% /2036 6,314,000 6,898,045 0.88
RIGERME 2.19
B

Molson Coors Brewing co gtd CV

2.5% /2013 7,270,000 7,851,600 1.00
Asahi Breweries sr unsecur CV

0% /2028 (JPY) 678,000,000 7,746,811 0.98
BT 1.98
AR ARRE

Acergy sr unsecur SerACY CV

2.25% /2013 6,100,000 6,027,410 0.76
Subesa 7 sr unsecur CV 3.5% /2014 4,700,000 5,127,700 0.65
Cameron International sr unsecur CV

2.5% /2026 3,887,000 4,382,593 0.56
AhER A RBRIEMEE 1.97
BWENF

Hongkong Land CB 2005 co gtd RegS CV

2.75% /2012 5,000,000 6,650,000 0.84
Eurazeo sr unsecur SerDANO CV

6.25% /2014 (EUR) 8,523,000 5,719,658 0.73
BE QARG 1.57
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Massey Energy co gtd CV 3.25% /2015 7,644,000 6,401,850 0.81
Peabody Energy jr subord debentures CV
4.75% /2041 5,470,000 5,367,437 0.68
Kt 1.49
HREE
Champion Path Holdings co gtd CV
0% /2015 (HKD) 31,300,000 4,943,819 0.63
Gaylord Entertainment co gtd
Serl44A priv pmt CV 3.75% /2014 3,156,000 3,384,810 0.43
MGM Resorts International co gtd
144A priv pimt CV 4.25% /2015 3,943,000 3,193,830 0.40
hRER#AET 1.46
PR
Tech Data sr unsecur CV 2.75% /2026 5,581,000 5,643,786 0.72
Daewoo International sr unsecur CV
3.25% /2014 4,500,000 5,407,038 0.68
EH/HEBEREET 1.40
5 SRS
Alliance Data Systems sr unsecur CV
1.75% /2013 8,068,000 7,795,705 0.99
USG People subord SerUSG CV
3% /2012 (EUR) 2,563,000 3,112,762 0.40
S BRFSHERT 1.39
#4
Asahi Glass sr unsecur CV 0% /2012 (JPY) 515,000,000 6,178,849 0.78
Cemex subord nts Ser144A priv plmt CV
4.875% /2015 4,238,000 4,227,405 0.54
EiiaEt 1.32
AT ——BKE
Noble Group sr unsecur CV 0% /2014 3,847,000 5,786,107 0.74
Industrivarden sr unsecur SerINDU CV
2.5% /2015 (EUR) 3,300,000 4,353,912 0.55
PERE AT ——EK B8Rt 1.29
Rig—ER
Hologic sr unsecur CV step cpn
2% to 2013/ 0% to 2037 11,900,000 10,100,125 1.28
REEERET 1.28
B
Archer-Daniels-Midland sr unsecur CV
0.875% /2014 6,433,000 6,095,268 0.77
Wilmar International unsubord SerWIL CV
0% /2012 3,100,000 3,892,397 0.50
B 1.27

Morgan Stanley & &S

2010F 6 B30 H 98

HHE/

BRIESHEREA RFEE
biia= EFEUETAHE HiE Batt
#E
CMS Energy sr unsecur CV 2.875% /2024 4,257,000 5,044,545 0.64
PPL Pfd Stock CV 9.5% /2013 74,000 3,850,738 0.49
HERE 113
[IE
Microsoft sr nts Ser144A priv plmt CV
0% /2013 8,556,000 8,422,706 1.07
BRREEt 1.07
B
Hartford Financial Services Group
SerF Pfd Stock CV 7.25% /2013 191,500 4,458,120 0.57
PMI Group sr unsecur CV 4.5% /2020 4,978,000 3,553,047 0.45
RIgHAET 1.02
=/ Ebh
L-3 Communications Holdings co gtd CV
3% /2035 7,579,000 7,654,790 0.97
iz / ErsREEt 0.97
PR3
Yue Yuen Industrial Holdings unsubord CV
0% /2011 (HKD) 49,140,000 7,291,648 0.93
BRicHET 0.93
RE IR R AR
BorgWarner sr unsecur CV 3.5% /2012 5,304,000 6,901,830 0.88
REIM R AR EREET 0.88
TRRTHEE R
Hitachi sr unsecur CV 0.1% /2014 (JPY) 511,000,000 6,796,326 0.86
TR TR ERERT 0.86
f(a=-2
KCC unsubord CV 3.5% /2014 4,800,000 6,060,000 0.77
L2 miRsEt 0.77
BEETRE
Fomento de Construcciones y Contratas
subord CV 6.5% /2014 (EUR) 4,050,000 4,309,704 0.55
B TR2HEET 0.55
YREE
International Game Technology sr unsecur CV
3.25% /2014 3,794,000 4,225,567 0.54
IREEHAET 0.54
1EER%

DR Horton co gtd SerDHI CV 2% /2014 3,681,000 3,805,234 0.48
{EERRERERT 0.48
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Aegis Group Capital co gtd CV
2.5% /2015 (GBP) 2,400,000 3,445,599 0.44
B HEt 0.44
BihE
CapitaLand sr unsecur RegS CV
2.875% /2016 (SGD) 3,250,000 2,282,957 0.30
EiERE 0.30
WEEHME 778,518,358 98.89
IR
= 2010 F 6 7] 30 LV B W EBP et T 2T SOAFH -
BHISMNESH

#HZE 2010 F
6 B 30 HIFARE HFEE

-t =] BAEH EHe®Hm B/ (BHE) Bt
02/07/2010 204,874,099 EUR 252,051,551 USD (886,158) (0.11)
02/07/2010 425,099 USD 345,646 EUR 1,354 0.00
09/07/2010 201,028,361 EUR 245,164,137 USD 1,296,619 0.16
09/07/2010 105,339 USD 86,471 EUR (674) 0.00
12/07/2010 4,035,000 EUR 4,946,060 USD 929 0.00
12/07/2010 1,330,000 EUR 1,633,561 USD (2,955) 0.00
12/07/2010 82,028,702 USD 68,665,000 EUR (2,155,926) (0.27)
15/07/2010 8,335,067 USD 10,149,615 AUD (247,557) (0.03)
15/07/2010 16,630,669 USD 129,680,000 HKD (23,068) 0.00
15/07/2010 2,550,094 USD 3,610,000 SGD (34,340) 0.00
16/07/2010 360,000 SEK 45,229 USD 1,094 0.00
16/07/2010 8,854,308 USD 10,145,000 CHF (528,239) (0.07)
23/07/2010 22,771,843 USD 15,380,000 GBP (277,013) (0.04)
29/07/2010 155,000,000 JPY 1,734,014 USD 15,693 0.00
29/07/2010 165,000,000 JPY 1,839,229 USD 23,362 0.00
29/07/2010 70,797,732 USD  6,405,000,000 JPY (1,504,649) (0.19)
BHASMNE SHOREET (4,321,528) (0.55)
FHFETTHIEIR 2,200,000 ETHS -
HitEERAR 13,086,243 1.66
FREEME 787,283,073 100.00

(3) AT B A 2010 4 6 A 30 AEME -
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[EEE37]
Banque Federative du Credit Mutuel
0% 15/07/2010 6,500,000 6,498,994 3.89
GE Capital European Funding 0% 07/07/2010 6,000,000 5,999,645 3.59
Skandinaviska Enskilda Banken 0% 19/07,/2010 6,000,000 5,998,890 3.59
Société Générale 0% 02/08/2010 6,000,000 5,997,548 3.59
Deutsche Bank 0% 24/09/2010 6,000,000 5,993,915 3.59
Barclays Bank 0% 08/07/2010 5,000,000 4,999,418 2.99
Svenska Handelsbanken 0% 06/08/2010 4,500,000 4,498,022 2.69
Royal Bank of Scotland 0% 19/07/2010 4,000,000 3,999,261 2.39
Santander Ser ‘1100’ 0% 19/07/2010 3,000,000 2,999,177 1.79
Svenska Handelsbanken 0% 13/07/2010 1,000,000 999,883 0.60
Nordea Bank 0% 19/07/2010 1,000,000 999,790 0.60
[EES4 Ehy 29.31
BAFETE
JEE
France Treasury Bill BTF 0% 08/07/2010 9,000,000 8,999,699 5.38
France Treasury Bill BTF 0% 01,/07/2010 5,000,000 5,000,000 2.99
JEEIREET 8.37
EEFIEE
Belgium Treasury Bill 0% 15/07/2010 9,500,000 9,499,287 5.69
LERIREREET 5.69
e ]
Dutch Treasury Certificate 0% 30/07/2010 9,000,000 8,998,688 5.39
TR 5.39
B EFE SR 19.45
HE
HSBC Bank 0.45% 24,/09/2010 6,000,000 6,000,000 3.59
UniCredito Italiano London 0% 06/07/2010 6,000,000 5,999,708 3.59
Lloyds TSB Bank 0% 22/09/2010 6,000,000 5,991,713 3.59
Fortis Bank 0% 05/07/2010 3,000,000 2,999,897 1.79
Fortis Bank 0% 21,/07/2010 3,000,000 2,999,417 1.80
FIREEREEt 14.36
BES
il
Government of Netherlands 5.5% 15/07/2010 8,000,000 8,016,286 4.80
Rt 4.80
BIRFES et 4.80
EEES
Morgan Stanley Funds - Euro Liquidity Fund 7,400,771 7,400,771 4.43
B 4.43
EEEEHE 4.43
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Bank of Nova Scotia sr unsecur SerEMTN

1.242% 23/07/2010 (3) 3,550,000 3,551,776 2.13

InEX#E 2.13

ATESME 2.13

WEREHMEt 124,441,785 74.48

HpEERRR 42,629,268 25.52

FEEEME 167,071,053 100.00

(3) AT B %% 2010 4 6 A 30 HEME -
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[EEE2]
Lloyds TSB Bank 0% 02/07/2010 14,000,000 13,999,934 4.83
Calyon NA 0% 08/07,/2010 13,000,000 12,999,242 4.50
ING US Funding 0% 12/07/2010 12,000,000 11,998,900 414
Bank of Nova Scotia 0% 02/07/2010 10,000,000 9,999,961 3.45
Atlantis One Funding 0% 15/07/2010 10,000,000 9,998,639 3.45
NRW. Bank 0% 16/07/2010 10,000,000 9,998,594 3.45
BPCE 0% 13/09/2010 5,000,000 4,994,655 1.72
BPCE 0% 18/10/2010 5,000,000 4,990,916 1.72
BPCE 0% 29/09/2010 3,000,000 2,995,875 1.03
BPCE 0% 04/10/2010 3,000,000 2,995,329 1.03
[EES=4 thy 29.32
AEEF
ES)
BNP Paribas SerYCD
0.538% /2011 (France) (2) (3) 13,000,000 13,000,000 4.49

Barclays Bank SerYCD 0.508% 08/10/2010 (3) 7,000,000 7,000,000 2.41
Barclays Bank 0.619% 15/09/2010 (3) 6,000,000 6,000,000 2.07
Société Générale SerYCD

1.047% /2011 (France) (2) (3) 6,000,000 6,000,000 2.07
Société Générale SerYCD

0.688% /2011 (France) (2) (3) 5,000,000 5,000,000 1.72
EEIREET 12.76
AT ESRRE 12.76
EEE

Credit Industriel et Commercial SerYCD

0.32% 01,/07/2010 (France) (2) 13,000,000 13,000,000 4.49
Royal Bank of Scotland 0.390% 02/08/2010 10,000,000 10,000,000 3.45
FIREEMEt 7.94
BUAFHEAE

=H

Federal Home Loan Bank

0.238% 08/11/2010 (3) 8,000,000 7,998,780 2.76
EE#RE 2.76
BURF B RRET 2.76
E BN 152,970,825 52.78
HitEERARE 136,833,827 47.22
FEEEME 289,804,652 100.00

(2) RN BR A B M ME S -
(3) S % 2010 4 6 A 30 HHE -
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International Business Machines 14,600 1,478,475 0.73
Microsoft 76,800 1,470,918 0.73
Intel 70,800 1,136,939 0.56
Abbott Laboratories 29,500 1,130,966 0.56
Johnson & Johnson 23,200 1,120,699 0.55
McDonald's 20,500 1,112,446 0.55
JPMorgan Chase & Co 35,200 1,062,983 0.52
Bristol-Myers Squibb 47,800 978,322 0.48
Automatic Data Processing 28,500 940,228 0.46
Apple 4,400 916,209 0.45
Waste Management 35,400 914,406 0.45
Campbell Soup 30,900 905,633 0.45
El du Pont de Nemours & Co 31,300 894,870 0.44
Chubb 21,600 887,171 0.44
ConocoPhillips 21,300 866,155 0.43
Yum! Brands 26,800 863,140 0.43
Marathon Oil 33,400 858,927 0.43
Verizon Communications 37,100 853,824 0.42
Centerpoint Energy 71,400 776,429 0.38
Chevron 13,600 758,553 0.38
Integrys Energy Group 20,300 737,157 0.36
General Electric 61,300 724,650 0.36
Health Care REIT 20,800 724,409 0.36
Archer-Daniels-Midland 33,100 696,103 0.35
Genuine Parts 20,900 683,358 0.34
Plum Creek Timber 23,600 675,689 0.33
Philip Morris International 17,400 654,720 0.32
Caterpillar 12,800 636,186 0.32
Raytheon 16,000 636,134 0.32
Northrop Grumman 13,100 593,024 0.29
Cisco Systems 29,200 513,724 0.25
Wal-Mart Stores 12,700 503,065 0.25
SPDR Barclays Capital High Yield Bond 15,200 471,549 0.23
Google ‘A’ 1,200 441,479 0.22
PepsiCo 8,700 436,243 0.22
Exxon Mobil 8,690 404,668 0.20
Hewlett-Packard 11,300 399,914 0.20
Oracle 19,600 346,268 0.17
Procter & Gamble 6,500 319,985 0.16
Salesforce.com 4,400 311,222 0.16
Hess 6,700 279,180 0.14
National Oilwell Varco 10,300 278,585 0.14
Schlumberger (Netherlands Antilles) (2) 6,100 278,482 0.14
Halliburton 11,600 238,080 0.12
Humana 6,100 229,180 0.11
JM Smucker ‘A’ 4,400 215,671 0.11
Coca-Cola 5,200 213,621 0.11
Kansas City Southern 7,000 213,103 0.11
GameStop ‘A’ 14,100 212,150 0.10
Qualcomm 7,800 210,331 0.10
Chesapeake Energy 12,100 209,915 0.10
McAfee 8,100 205,195 0.10
Xerox 30,300 201,357 0.10
Computer Sciences 5,400 201,161 0.10
DIRECTV ‘A 7,000 195,559 0.10
Toll Brothers 14,200 192,092 0.10
Sprint Nextel 53,800 188,864 0.09
URS 5,800 187,983 0.09
Wells Fargo & Co 8,800 186,791 0.09
Foster Wheeler (Switzerland) (2) 10,700 186,152 0.09
Bank of America 15,700 186,108 0.09
Union Pacific 3,200 184,178 0.09
Cigna 7,000 180,815 0.09
AK Steel Holding 17,900 177,115 0.09



%7t/ Alpha Plus %

wrEHT (8

e T T A ] 8 T BT
BTG B S BE 2010 % 6530 11 TIRER

i
HEHE/

FRIESHERA HFEE
wa EEEUETEHE miE ‘St
BetE (4&)
£E (&

BJ's Wholesale Club 5,800 175,151 0.09
Visa ‘A 3,000 174,602 0.09
Alcoa 18,900 159,082 0.08
American Express 4,800 157,649 0.08
United Parcel Service ‘B’ 3,200 150,713 0.08
Amgen 3,400 150,084 0.07
CVS Caremark 6,200 149,774 0.07
SunTrust Banks 7,600 145,994 0.07
EMC 9,300 141,447 0.07
Honeywell International 4,300 138,805 0.07
Omnicare 6,900 135,195 0.07
CSX 3,300 134,759 0.07
Universal Health Services ‘B' 4,100 128,834 0.07
Colgate-Palmolive 2,000 128,468 0.06
Genworth Financial ‘A’ 11,600 125,858 0.06
Coventry Health Care 8,400 123,301 0.06
Gilead Sciences 4,300 121,849 0.06
Walgreen 5,400 117,752 0.06
Arrow Electronics 6,300 117,575 0.06
Supervalu 12,800 116,829 0.06
Ralcorp Holdings 2,600 116,744 0.06
FedEx 1,900 110,364 0.06
Applied Materials 10,900 109,543 0.05
TIBCO Software 11,100 109,378 0.05
Regions Financial 19,400 107,699 0.05
Corning 8,100 107,656 0.05
Medtronic 3,500 103,666 0.05
Lincoln National 5,100 102,799 0.05
NRG Energy 5,800 102,183 0.05
Danaher 3,300 101,648 0.05
Texas Instruments 5,200 100,103 0.05
Principal Financial Group 5,100 99,344 0.05
Costco Wholesale 2,200 99,304 0.05
PartnerRe (Bermuda) (2) 1,700 97,748 0.05
EOG Resources 1,200 97,683 0.05
Goldman Sachs Group 900 97,583 0.05
U.S. Bancorp 5,200 95,985 0.05
Praxair 1,500 94,440 0.05
CME Group 400 94,225 0.05
Starbucks 4,500 92,469 0.05
Accenture ‘A’ (Ireland) (2) 2,800 89,790 0.05
Walt Disney 3,400 89,240 0.04
Anadarko Petroleum 3,000 89,126 0.04
eBay 5,500 88,591 0.04
Franklin Resources 1,200 84,663 0.04
General Mills 2,900 84,213 0.04
Freeport-McMoRan Copper & Gold 1,700 83,466 0.04
Dell 8,300 83,210 0.04
Citigroup 25,700 79,729 0.04
Charles Schwab 6,700 77,726 0.04
Capital One Financial 2,300 76,761 0.04
Baker Hughes 2,240 76,349 0.04
Endo Pharmaceuticals Holdings 4,100 74,509 0.04
Yahoo! 6,500 74,292 0.04
WR Berkley 3,400 74,140 0.04
Liberty Media Corp - Starz ‘A’ 1,700 72,294 0.04
Monsanto 1,900 70,484 0.03
Ford Motor 8,300 70,336 0.03
Torchmark 1,700 70,296 0.03
T Rowe Price Group 1,900 69,755 0.03
NiSource 5,800 69,748 0.03
Assurant 2,400 68,636 0.03
Peabody Energy 2,100 68,131 0.03
Precision Castparts 800 68,035 0.03
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Medco Health Solutions 1,500 67,683 0.03
Nike ‘B' 1,200 67,245 0.03
AT&T 3,400 67,228 0.03
Baxter International 2,000 66,716 0.03
Steel Dynamics 6,100 66,632 0.03
Express Scripts 1,700 66,201 0.03
El Paso 7,100 65,441 0.03
Fidelity National Financial ‘A’ 6,100 65,188 0.03
Constellation Energy Group 2,400 65,011 0.03
NASDAQ OMX Group 4,400 64,910 0.03
Reinsurance Group of America 1,700 64,480 0.03
UnumProvident 3,600 64,423 0.03
Commercial Metals 5,800 64,302 0.03
Paccar 1,900 63,364 0.03
LifePoint Hospitals 2,400 62,542 0.03
Celgene 1,500 62,540 0.03
Smithfields Foods 5,100 62,121 0.03
King Pharmaceuticals 9,900 61,991 0.03
Avon Products 2,800 61,925 0.03
Nalco Holding 3,600 60,573 0.03
Southwestern Energy 1,900 60,386 0.03
Weatherford International (Switzerland) (2) 5,400 59,647 0.03
Ecolab 1,600 59,290 0.03
Smith International 1,900 59,130 0.03
Northern Trust 1,500 58,058 0.03
Kellogg 1,400 57,788 0.03
Omnicom Group 2,000 57,066 0.03
Thermo Fisher Scientific 1,400 56,645 0.03
Johnson Controls 2,500 55,556 0.03
Adobe Systems 2,500 54,923 0.04
Comcast ‘A’ 3,700 53,375 0.03
State Street 1,900 52,817 0.03
Time Warner 2,200 52,697 0.03
Tenaris (Luxembourg) (2) 3,650 52,012 0.03
American Tower ‘A’ 1,400 50,873 0.03
C.H. Robinson Worldwide 1,100 50,559 0.03
Kimberly-Clark 1,000 49,971 0.02
McKesson 900 49,846 0.02
Cognizant Technology Solutions ‘A’ 1,200 49,630 0.02
Mastercard ‘A’ 300 49,611 0.02
Allergan 1,000 47,506 0.02
Western Digital 1,900 47,170 0.02
Bank of New York Mellon 2,300 46,943 0.02
McGraw-Hill Companies 2,000 46,453 0.02
Alliant Techsystems 900 46,414 0.02
Broadcom ‘A’ 1,700 46,188 0.02
Cameron International 1,600 42,923 0.02
Symantec 3,700 42,621 0.02
PNC Financial Services Group 900 42,322 0.02
UnitedHealth Group 1,800 42,160 0.02
Stryker 1,000 41,163 0.02
Zimmer Holdings 900 40,140 0.02
Ultra Petroleum (Canada) (2) 1,100 39,882 0.02
Consol Energy 1,400 39,500 0.02
Juniper Networks 2,000 38,158 0.02
Genzyme 900 38,009 0.02
Marriott International ‘A’ 1,500 37,668 0.02
IntercontinentalExchange 400 37,443 0.02
Motorola 6,800 37,195 0.02
NetApp 1,200 37,120 0.02
Deere & Co 800 36,992 0.02
Viacom ‘B' 1,400 36,494 0.02
Tyco Electronics (Switzerland) (2) 1,700 35,890 0.02
Rockwell Collins 800 35,320 0.02
Transocean (Switzerland) (2) 900 34,306 0.02
Intuit 1,200 34,259 0.02
Simon Property Group 500 33,586 0.02
Fastenal 800 33,381 0.02
Becton Dickinson & Co. 600 33,132 0.02
Sysco 1,400 32,997 0.02
News ‘A’ 3,300 32,868 0.02
WellPoint 800 32,310 0.02
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Western Union 2,600 31,882 0.02
Biogen Idec 800 31,474 0.02
Dr Pepper Snapple Group 1,000 30,974 0.02
Agilent Technologies 1,300 30,937 0.02
Norfolk Southern 700 30,734 0.02
Time Warner Cable 700 30,351 0.01
Watson Pharmaceuticals 900 30,301 0.01
Marvell Technology Group (Bermuda) (2) 2,300 30,062 0.01
St Jude Medical 1,000 29,725 0.01
Pioneer Natural Resources 600 29,483 0.01
BB&T 1,300 28,613 0.01
Discover Financial Services 2,500 28,513 0.01
Emerson Electric 800 28,391 0.01
CIT Group 1,000 27,447 0.01
Coach 900 27,215 0.01
Range Resources 800 26,850 0.01
Intuitive Surgical 100 26,594 0.01
3M 400 26,017 0.01
Expeditors International of Washington 900 25,783 0.01
ITT Industries 700 25,654 0.01
Paychex 1,200 25,491 0.01
Apollo Group ‘A’ 700 24,745 0.01
Fluor 700 24,436 0.01
Crown Castle International 800 24,407 0.01
Cliffs Natural Resources 600 23,679 0.01
Kohl's 600 23,522 0.01
Hospira 500 23,479 0.01
Covidien (Ireland) (2) 700 23,059 0.01
Las Vegas Sands 1,200 22,474 0.01
Family Dollar Stores 700 21,665 0.01
Coca-Cola Enterprises 1,000 21,234 0.01
AmerisourceBergen 800 20,691 0.01
Micron Technology 2,900 20,550 0.01
Clorox 400 20,429 0.01
Life Technologies 500 19,822 0.01
Cablevision Systems ‘A’ 1,000 19,528 0.01
Best Buy 700 19,493 0.01
Wynn Resorts 300 19,375 0.01
First Solar 200 18,893 0.01
Xilinx 900 18,670 0.01
Altera 900 18,398 0.01
Analog Devices 800 18,359 0.01
Lockheed Martin 300 18,347 0.01
Vornado Realty Trust 300 18,271 0.01
CA 1,200 18,261 0.01
Linear Technology 800 18,248 0.01
Comcast ‘Special A" non vtg pfd 1,300 17,692 0.01
Sandisk 500 17,691 0.01
Discovery Communications ‘A’ 600 17,583 0.01
Carnival (Panama) (2) 700 17,510 0.01
Varian Medical Systems 400 17,321 0.01
Expedia 1,100 17,179 0.01
Cardinal Health 600 16,635 0.01
WW Grainger 200 16,409 0.01
Quest Diagnostics 400 16,409 0.01
Virgin Media 1,200 16,370 0.01
Cummins 300 16,287 0.01
Kroger 1,000 16,124 0.01
Lam Research 500 15,936 0.01
International Game Technology 1,200 15,655 0.01
Nvidia 1,800 15,327 0.01
Maxim Integrated Products 1,100 15,267 0.01
Discovery Communications ‘C’ 600 15,209 0.01
Aetna 700 15,167 0.01
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Jacobs Engineering Group 500 15,083 0.01
Noble Energy 300 14,791 0.01
Public Storage 200 14,636 0.01
Republic Services 600 14,602 0.01
Fifth Third Bancorp 1,400 14,470 0.01
McDermott International (Panama) (2) 800 14,316 0.01
Citrix Systems 400 14,042 0.01
ITT Educational Services 200 14,016 0.01
Autodesk 700 14,007 0.01
Flowserve 200 13,972 0.01
Textron 1,000 13,944 0.01
Equity Residential 400 13,875 0.01
KLA - Tencor 600 13,867 0.01
Parker Hannifin 300 13,850 0.01
Roper Industries 300 13,786 0.01
The Interpublic Group of Companies 2,300 13,632 0.01
Akamai Technologies 400 13,595 0.01
Scripps Networks Interactive ‘A’ 400 13,343 0.01
HCP 500 13,332 0.01
Amphenol ‘A’ 400 13,033 0.01
Liberty Global ‘A 600 12,809 0.01
C.R. Bard 200 12,793 0.01
Liberty Global ‘C' 600 12,790 0.01
Annaly Capital Management 900 12,748 0.01
Cerner 200 12,634 0.01
Joy Global 300 12,621 0.01
Masco 1,400 12,618 0.01
Laboratory Corp of America Holdings 200 12,466 0.01
Advanced Micro Devices 2,000 12,197 0.01
Rockwell Automation 300 12,121 0.01
Quanta Services 700 11,938 0.01
Boston Properties 200 11,905 0.01
Boston Scientific 2,500 11,899 0.01
Ameriprise Financial 400 11,890 0.01
Hershey 300 11,856 0.01
Ventas 300 11,646 0.01
AES 1,500 11,438 0.01
BMC Software 400 11,416 0.01
Fiserv 300 11,281 0.01
Safeway 700 11,264 0.01
Fidelity National Information Services 500 11,127 0.01
Goodrich 200 11,064 0.01
NIl Holdings 400 10,855 0.01
lllumina 300 10,816 0.01
Waters 200 10,763 0.01
Stericycle 200 10,737 0.01
Heinz (H.J.) 300 10,659 0.01
Mattel 600 10,561 0.01
Activision Blizzard 1,200 10,424 0.01
DaVita 200 10,282 0.01
Church & Dwight 200 10,280 0.01
Hasbro 300 10,218 0.01
Teradata 400 10,189 0.01
Host Hotels & Resorts 900 10,110 0.00
Mylan 700 9,881 0.00
Beckman Coulter 200 9,859 0.00
Perrigo 200 9,725 0.00
CBS non-vitg ‘B’ 900 9,655 0.00
Red Hat 400 9,617 0.00
Invesco (Bermuda) (2) 681 9,563 0.00
Harley-Davidson 500 9,535 0.00
Stanley Black & Decker 227 9,407 0.00
BorgWarner 300 9,353 0.00
Estee Lauder Companies ‘A’ 200 9,155 0.00
NYSE Euronext 400 9,147 0.00
KeyCorp 1,400 9,075 0.00
Henry Schein 200 9,024 0.00
Edwards Lifesciences 200 9,003 0.00
Whole Foods Market 300 8,903 0.00
DeVry 200 8,773 0.00
New York Community Bancorp 700 8,744 0.00
SPX 200 8,729 0.00
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VeriSign 400 8,713 0.00
Millipore 100 8,712 0.00
American International Group 300 8,695 0.00
Calpine 800 8,484 0.00
Electronic Arts 700 8,372 0.00
Hudson City Bancorp 800 8,066 0.00
News ‘B’ vtg 700 8,052 0.00
AvalonBay Communities 100 7,790 0.00
H&R Block 600 7,735 0.00
Dentsply International 300 7,433 0.00
Iron Mountain 400 7,429 0.00
Whirlpool 100 7,334 0.00
Garmin (Switzerland) (2) 300 7,291 0.00
Flir Systems 300 7,174 0.00
Manpower 200 7,090 0.00
M&T Bank 100 7,044 0.00
Equifax 300 6,970 0.00
Aflac 200 6,939 0.00
SLM 800 6,936 0.00
Harris 200 6,933 0.00
Dover 200 6,913 0.00
Starwood Hotels & Resorts Worldwide 200 6,903 0.00
Microchip Technology 300 6,838 0.00
People’s United Financial 600 6,691 0.00
Ametek 200 6,631 0.00
Hansen Natural 200 6,520 0.00
Fortune Brands 200 6,453 0.00
Darden Restaurants 200 6,399 0.00
Nuance Communications 500 6,303 0.00
Comerica 200 6,131 0.00
ProLogis 700 6,069 0.00
Newell Rubbermaid 500 6,041 0.00
Polo Ralph Lauren 100 5,984 0.00
EQT 200 5,973 0.00
V.F. 100 5,863 0.00
Robert Half International 300 5,858 0.00
Federal Realty Investment Trust 100 5,850 0.00
Pall 200 5,729 0.00
CareFusion 300 5,596 0.00
SBA Communications ‘A’ 200 5,561 0.00
National Semiconductor 500 5,543 0.00
Dun & Bradstreet 100 5,631 0.00
Vertex Pharmaceuticals 200 5,504 0.00
Pulte Group 800 5,493 0.00
CenturyLink 200 5,475 0.00
Hunt (JB) Transport Services 200 5,436 0.00
Pitney Bowes 300 5,405 0.00
Avery Dennison 200 5,292 0.00
Dolby Laboratories ‘A’ 100 5,221 0.00
Synopsys 300 5,212 0.00
Lender Processing Services 200 5174 0.00
MGM Resorts International 600 4,957 0.00
Alliance Data Systems 100 4,909 0.00
Leucadia National 300 4,847 0.00
IHS ‘A 100 4,794 0.00
Liberty Property Trust 200 4,761 0.00
Patterson 200 4,707 0.00
DISH Network ‘A’ 300 4,509 0.00
Kimco Realty 400 4,480 0.00
Total System Services 400 4,454 0.00
Prudential Financial 100 4,431 0.00
AGCO 200 4,404 0.00
Covance 100 4,245 0.00
SAIC 300 4,151 0.00
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Energizer Holdings 100 4,139 0.00
MEMC Electronic Materials 500 4,119 0.00
RR Donnelley & Sons 300 4,034 0.00
Avnet 200 4,008 0.00
Warner Chilcott ‘A’ (Ireland) (2) 200 3,804 0.00
Royal Caribbean Cruises (Liberia) (2) 200 3,762 0.00
Jefferies Group 200 3,524 0.00
Qwest Communications International 800 3,448 0.00
Dean Foods 400 3,292 0.00
Merck & Co. 100 2,851 0.00
Pfizer 200 2,345 0.00
Kraft Foods ‘A’ 100 2,297 0.00
Madison Square Garden ‘A’ 125 2,020 0.00
Windstream 200 1,744 0.00
Altria Group 100 1,640 0.00
Kinder Morgan Management 1 47 0.00
EE#RE 24.09
EE

HSBC Holdings 72,448 545,000 0.27
Rio Tinto 11,447 413,291 0.20
GlaxoSmithKline 27,451 383,067 0.19
BHP Billiton 17,027 362,698 0.18
Vodafone Group 205,245 347,327 0.17
British American Tobacco 12,905 336,524 0.17
Tesco 67,872 315,183 0.15
Standard Chartered 13,970 279,578 0.14
Royal Dutch Shell ‘A’ 13,284 276,558 0.14
BP 70,246 269,966 0.13
Barclays 75,076 247,539 0.12
Anglo American 8,147 232,451 0.11
BG Group 18,324 225,489 0.11
Diageo 15,962 206,658 0.10
Royal Dutch Shell ‘B’ 10,126 201,969 0.10
AstraZeneca 5,046 195,281 0.10
Unilever 8,257 181,432 0.09
Lloyds Banking Group 246,083 161,435 0.08
Imperial Tobacco Group 6,674 153,251 0.08
Xstrata 13,341 144,274 0.07
SABMiller 5,951 136,977 0.07
Centrica 32,704 118,925 0.06
Rolls-Royce Group 16,565 113,909 0.06
Scottish & Southern Energy 7,952 108,684 0.05
Reckitt Benckiser Group 2,573 98,460 0.05
BAE Systems 22,269 85,461 0.04
WPP (Jersey) (2) 10,765 83,361 0.04
Tullow Oil 6,341 77,682 0.04
Prudential 11,760 73,004 0.04
Shire (Jersey) (2) 4,161 70,084 0.03
RSA Insurance Group 39,244 57,184 0.03
National Grid 8,834 52,946 0.03
Aviva 13,222 50,741 0.02
British Sky Broadcasting 5,777 49,392 0.02
Morrison WM Supermarkets 14,179 46,049 0.02
BT Group 28,340 45,137 0.02
Old Mutual 34,742 43,919 0.02
Compass Group 6,840 42,816 0.02
Aggreko 2,413 41,615 0.02
Experian (Jersey) (2) 5,721 40,878 0.02
Smith & Nephew 5,152 40,053 0.02
Smiths Group 2,965 38,895 0.02
G4S 11,437 37,410 0.02
Reed Elsevier 6,132 37,328 0.02
Pearson 3,402 36,794 0.02
Johnson Matthey 1,587 28,940 0.01
J Sainsbury 6,937 27,223 0.01
Capita Group 2,960 26,772 0.01
Wolseley 1,591 25,981 0.01
Royal Bank of Scotland Group 50,934 25,830 0.01
Kingfisher 8,714 22,436 0.01
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Autonomy 992 22,173 0.01
Next 871 21,351 0.01
Carnival 702 18,700 0.01
Vedanta Resources 665 17,260 0.01
ARM Holdings 5,021 17,012 0.01
Legal & General Group 17,720 16,968 0.01
Standard Life 6,872 14,613 0.01
British Land 2,694 14,294 0.01
Inmarsat 1,600 13,934 0.01
Land Securities Group 1,997 13,598 0.01
Rolls-Royce Group ‘C’ 1,185,480 1,448 0.00
EEE 3.66
=F:N

Toyota Motor 6,600 187,543 0.09
Honda Motor 3,900 93,442 0.05
Canon 2,700 82,949 0.04
Sumitomo Mitsui Financial Group 3,100 72,587 0.04
Sony 2,600 57,161 0.03
Takeda Pharmaceutical 1,600 56,388 0.03
Tokyo Electric Power 2,500 55,609 0.03
Mitsubishi 3,100 53,310 0.03
Nintendo 200 48,620 0.03
Mitsui & Co. 4,900 47,648 0.03
Panasonic 4,600 47,616 0.03
Fanuc 500 46,775 0.03
Mizuho Financial Group 33,600 45,568 0.03
East Japan Railway 800 43,767 0.03
Nippon Telegraph & Telephone 1,300 43,657 0.03
Sumitomo Electric Industries 4,500 43,467 0.03
NTT DoCoMo 34 42,190 0.03
Softbank 1,900 41,561 0.03
Toshiba 10,000 41,055 0.03
Japan Tobacco 16 40,992 0.03
Sotetsu Holdings 11,000 39,883 0.03
Nomura Holdings 8,700 39,249 0.03
Seven & | Holdings 1,900 35,882 0.03
Komatsu 2,400 35,826 0.03
Nippon Steel 13,000 35,501 0.03
KDDI 9 35,247 0.03
Nissan Motor 6,100 35,230 0.03
Mitsubishi Estate 3,000 34,514 0.03
Denso 1,500 34,265 0.03
FUJIFILM Holdings 1,400 33,427 0.02
Hitachi 11,000 32,881 0.02
Mitsubishi Electric 5,000 32,290 0.02
Shin-Etsu Chemical 800 30,814 0.02
Kao 1,500 28,964 0.02
Chubu Electric Power 1,400 28,441 0.02
JFE Holdings 1,100 28,213 0.02
Central Japan Railway 4 27,087 0.02
Kyocera 400 26,792 0.01
Tobu Railway 6,000 26,515 0.01
Sharp 3,000 26,183 0.01
Tokio Marine Holdings 1,200 26,039 0.01
Itochu 4,000 26,017 0.01
Fujitsu 5,000 25,878 0.01
Mitsubishi Heavy Industries 9,000 25,657 0.01
Daiichi Sankyo 1,700 24,937 0.01
Astellas Pharma 900 24,827 0.01
Asahi Glass 3,000 23,332 0.01
Sumitomo 2,800 23,172 0.01
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Mitsui Fudosan 2,000 23,083 0.01
Tokyo Gas 6,000 22,419 0.01
SMC 200 22,087 0.01
Kansai Electric Power 1,100 21,931 0.01
Fujikura 6,000 21,644 0.01
Asahi Kasei 5,000 21,542 0.01
Marubeni 5,000 21,266 0.01
Ebara 6,000 21,146 0.01
Odakyu Electric Railway 3,000 21,118 0.01
Sumitomo Trust & Banking 5,000 21,081 0.01
Ricoh 2,000 21,053 0.01
JX Holdings 5,210 21,005 0.01
Bridgestone 1,600 20,872 0.01
Nidec 300 20,758 0.01
Kirin Holdings 2,000 20,703 0.01
Oriental Land 300 20,509 0.01
Kintetsu 8,000 20,002 0.01
Shiseido 1,100 19,992 0.01
Terumo 500 19,743 0.01
Murata Manufacturing 500 19,720 0.01
Tohoku Electric Power 1,100 19,333 0.01
Shiga Bank 4,000 19,079 0.01
Keyence 100 19,070 0.01
Dai Nippon Printing 2,000 19,061 0.01
Kubota 3,000 19,042 0.01
Kobe Steel 12,000 18,931 0.01
Shikoku Electric Power 800 18,717 0.01
Shionogi & Co 1,100 18,704 0.01
Hamamatsu Photonics 800 18,341 0.01
Aeon 2,100 18,309 0.01
Secom 500 18,244 0.01
Yahoo! 55 18,090 0.01
Hankyu Hanshin Holdings 5,000 18,083 0.01
Tokyo Electron 400 17,917 0.01
Toyobo 13,000 17,870 0.01
Mitsubishi Motors 17,000 17,723 0.01
Osaka Gas 6,000 17,714 0.01
MS&AD Insurance Group Holdings 1,000 17,704 0.01
Daikin Industries 700 17,676 0.01
Daiwa Securities Group 5,000 17,437 0.01
NEC 8,000 17,197 0.01
Nagase & Co 2,000 17,086 0.01
Sumitomo Metal Industries 9,000 16,856 0.01
Mitsui OSK Lines 3,000 16,440 0.01
Eisai 600 16,357 0.01
Suzuki Motor 1,000 16,210 0.01
Kagoshima Bank 3,000 15,887 0.01
Toray Industries 4,000 15,795 0.01
JS Group 1,000 15,739 0.01
Duskin 1,100 15,456 0.01
Yamatake 800 15,344 0.01
Yamato Holdings 1,400 15,280 0.01
NTT Data 5 15,223 0.01
Fukuyama Transporting 4,000 15,204 0.01
Okuma 3,000 15,167 0.01
Mitsubishi Chemical Holdings 4,000 15,093 0.01
Bank of Yokohama 4,000 15,093 0.01
Nippon Yusen 5,000 15,084 0.01
Mori Seiki 1,800 15,012 0.01
West Japan Railway 5 14,992 0.01
Ajinomoto 2,000 14,890 0.01
Nippon Express 4,000 14,872 0.01
Daiwa House Industry 2,000 14,854 0.01
Toyota Industries 700 14,666 0.01
Keihin Electric Express Railway 2,000 14,485 0.01
Hitachi Zosen 13,000 14,392 0.01
Orix 240 14,392 0.01
Glory 800 14,363 0.01
Shizuoka Bank 2,000 14,355 0.01
Komori 1,800 14,282 0.01
T&D Holdings 800 14,163 0.01
NKSJ Holdings 2,900 14,153 0.01
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Nippon Kayaku 2,000 14,116 0.01
Sekisui House 2,000 14,097 0.01
Sumitomo Realty & Development 1,000 14,088 0.01
Hoya 800 14,068 0.01
Kawasaki Heavy Industries 7,000 14,014 0.01
Kobayashi Pharmaceutical 400 13,913 0.01
Asahi Breweries 1,000 13,903 0.01
Bank of Iwate 300 13,866 0.01
Saibu Gas 6,000 13,783 0.01
Higo Bank 3,000 13,617 0.01
TDK 300 13,603 0.01
Daishi Bank 5,000 13,470 0.01
Aisin Seiki 600 13,363 0.01
House Foods 1,100 13,234 0.01
Nishi-Nippon Railroad 4,000 13,211 0.01
Don Quijote 600 13,208 0.01
Sankyu 4,000 13,138 0.01
Resona Holdings 1,300 13,085 0.01
Toppan Printing 2,000 13,082 0.01
Electric Power Development 500 12,981 0.01
NGK Insulators 1,000 12,870 0.01
Kyushu Electric Power 700 12,852 0.01
Sumitomo Chemical 4,000 12,805 0.01
Osaka Titanium Technologies 400 12,787 0.01
Nabtesco 1,000 12,722 0.01
Asahi Diamond Industrial 1,000 12,704 0.01
Nanto Bank 3,000 12,676 0.01
San-n Godo Bank 2,000 12,639 0.01
JGC 1,000 12,584 0.01
Fast Retailing 100 12,473 0.01
Rakuten 21 12,419 0.01
Hokkaido Electric Power 700 12,335 0.01
Matsumotokiyoshi Holdings 700 12,296 0.01
Misumi Group 800 12,193 0.01
Toho Titanium 600 11,879 0.01
Kyorin 1,000 11,837 0.01
Yamada Denki 220 11,833 0.01
Aoyama Trading 800 11,765 0.01
Olympus 600 11,735 0.01
Chugai Pharmaceutical 800 11,691 0.01
Nachi-Fujikoshi 5,000 11,532 0.01
NSK 2,000 11,532 0.01
DIC 9,000 11,458 0.01
Nikon 800 11,447 0.01
0SG 1,300 11,442 0.01
Seino Holdings 2,000 11,329 0.01
Frontier Real Estate Investment 2 11,256 0.01
Pacific Metals 2,000 11,163 0.01
Taiyo Yuden 1,000 11,163 0.01
COMSYS Holdings 1,500 11,071 0.01
Dentsu 500 10,969 0.01
Nipro 700 10,953 0.01
SKY Perfect JSAT Holdings 37 10,855 0.01
Nitto Denko 400 10,846 0.01
Sohgo Security Services 1,300 10,818 0.01
Omron 600 10,816 0.01
Nihon Parkerizing 1,000 10,730 0.01
Capcom 800 10,628 0.01
Keio 2,000 10,610 0.01
Makino Milling Machine 2,000 10,517 0.01
Disco 200 10,481 0.01
Osaka Securities Exchange 3 10,448 0.01
Rengo 2,000 10,351 0.01

Sumitomo Metal Mining 1,000 10,333 0.01
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Nifco 600 10,230 0.01
Chugoku Electric Power 600 10,124 0.01
eAccess 18 10,080 0.01
Ogaki Kyoritsu Bank 4,000 10,075 0.01
Takata 600 10,036 0.01
Rohto Pharmaceutical 1,000 10,019 0.01
Tokyu 3,000 10,019 0.01
Sugi Holdings 600 9,992 0.01
Wacoal Holdings 1,000 9,964 0.01
Chiba Bank 2,000 9,945 0.01
Nippon Paint 2,000 9,945 0.01
Ezaki Glico 1,000 9,927 0.01
Rohm 200 9,909 0.01
Miraca Holdings 400 9,849 0.01
United Urban Investment 2 9,798 0.01
Kuraray 1,000 9,706 0.01
Mazda Motor 5,000 9,687 0.01
Zeon 2,000 9,650 0.01
Ulvac 600 9,632 0.01
Nippon Konpo Unyu Soko 1,000 9,558 0.01
Chudenko 1,000 9,539 0.01
Nippon Electric Glass 1,000 9,484 0.01
Nippon Yakin Kogyo 3,500 9,364 0.01
Nippon Shinyaku 1,000 9,318 0.01
Fancl 800 9,292 0.01
Daito Trust Construction 200 9,281 0.01
Unicharm 100 9,254 0.01
Max 1,000 9,207 0.01
Inpex 2 9,170 0.01
Nippon Seiki 1,000 9,032 0.01
Kurita Water Industries 400 9,027 0.01
Hokuriku Electric Power 500 8,977 0.01
Autobacs Seven 300 8,940 0.01
Kagome 600 8,923 0.01
Hitachi Cable 4,000 8,746 0.00
Toho Zinc 3,000 8,746 0.00
Mizuho Investors Securities 11,000 8,626 0.00
Nippon Accommodations Fund 2 8,598 0.00
Keiyo Bank 2,000 8,580 0.00
Keihin 600 8,574 0.00
FP 200 8,543 0.00
Tokyu REIT 2 8,534 0.00
Alps Electric 1,200 8,514 0.00
Fujitec 2,000 8,451 0.00
Lion 2,000 8,451 0.00
Fukui Bank 3,000 8,220 0.00
Nippon Flour Mills 2,000 8,174 0.00
Kaken Pharmaceutical 1,000 8,128 0.00
Panasonic Electric Works 1,000 8,128 0.00
Tadano 2,000 8,100 0.00
Sumitomo Bakelite 2,000 8,082 0.00
0JI Paper 2,000 8,063 0.00
Isetan Mitsukoshi Holdings 1,000 8,045 0.00
Shikoku Bank 3,000 7,971 0.00
Konica Minolta Holdings 1,000 7,962 0.00
Hogy Medical 200 7,943 0.00
Kureha 2,000 7,934 0.00
Sawai Pharmaceutical 100 7,833 0.00
Nippon Shokubai 1,000 7,814 0.00
Mochida Pharmaceutical 1,000 7,814 0.00
Japan Excellent 2 7,768 0.00
Tokai Carbon 2,000 7,750 0.00
Yamagata Bank 2,000 7,750 0.00
Sumitomo Warehouse 2,000 7,657 0.00
Bank of Saga 3,000 7,556 0.00
Dainippon Screen Manufacturing 2,000 7,547 0.00
Kewpie 800 7,536 0.00
Sanwa Holdings 3,000 7,473 0.00
Benesse 200 7,445 0.00
Sanyo Special Steel 2,000 7,436 0.00
Yokohama Rubber 2,000 7,436 0.00
Earth Chemical 300 7,426 0.00
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Toagosei 2,000 7,307 0.00
Mizuno 2,000 7,288 0.00
Japan Steel Works 1,000 7,261 0.00
Nippon Chemi-Con 2,000 7,196 0.00
Toyo Engineering 3,000 7,168 0.00
Tochigi Bank 2,000 7,122 0.00
Ehime Bank 3,000 7,113 0.00
Hyakugo Bank 2,000 7,067 0.00
Miyazaki Bank 3,000 6,975 0.00
Advantest 400 6,953 0.00
JSR 500 6,947 0.00
Nichirei 2,000 6,901 0.00
Orix JReit 2 6,836 0.00
Kakaku.com 2 6,790 0.00
Yodogawa Steel Works 2,000 6,753 0.00
Daihen 2,000 6,735 0.00
Yamanashi Chuo Bank 2,000 6,716 0.00
Ibiden 300 6,698 0.00
Japan Real Estate Investment 1 6,689 0.00
Maeda Road Construction 1,000 6,689 0.00
Toshiba Machine 2,000 6,680 0.00
Trend Micro 300 6,679 0.00
Ono Pharmaceutical 200 6,643 0.00
Tsubakimoto Chain 2,000 6,643 0.00
Makita 300 6,629 0.00
Horiba 300 6,609 0.00
Hitachi Kokusai Electric 1,000 6,578 0.00
Tokyo Style 1,000 6,578 0.00
Nikkiso 1,000 6,569 0.00
Hanwa 2,000 6,550 0.00
Central Glass 2,000 6,532 0.00
NOF 2,000 6,532 0.00
Ryohin Keikaku 200 6,532 0.00
Onward Holdings 1,000 6,513 0.00
Nippon Building Fund 1 6,495 0.00
Tokai Tokyo Financial Holdings 2,000 6,495 0.00
JFE Shoji Holdings 2,000 6,477 0.00
Hokuto 400 6,473 0.00
TS Tech 500 6,467 0.00
Aichi Steel 2,000 6,458 0.00
Okasan Securities Group 2,000 6,421 0.00
Sanken Electric 2,000 6,403 0.00
Tokyo Dome 3,000 6,394 0.00
Japan Logistics Fund 1 6,375 0.00
Morinaga Milk Industry 2,000 6,366 0.00
Exedy 300 6,349 0.00
Toyo Ink Manufacturing 2,000 6,329 0.00
SBI Holdings 61 6,309 0.00
Daio Paper 1,000 6,301 0.00
Asatsu-Dk 300 6,280 0.00
Sumitomo Osaka Cement 4,000 6,274 0.00
Sakai Chemical Industry 2,000 6,218 0.00
ltoham Foods 2,000 6,181 0.00
Shima Seiki Manufacturing 300 6,142 0.00
Nippo 1,000 6,117 0.00
Mori Trust Sogo REIT 1 6,108 0.00
Wacom 5 6,103 0.00
Nichiiko Pharmaceutical 200 6,098 0.00
Nomura Real Estate Residential Fund 2 6,089 0.00
Hokkoku Bank 2,000 6,089 0.00
Kokuyo 900 6,086 0.00
Hyakujushi Bank 2,000 6,071 0.00
Pigeon 200 6,071 0.00
Iseki & Co 3,000 6,061 0.00
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Fuji Oil 500 6,043 0.00
Nichicon 600 6,028 0.00
Nissin Kogyo 500 6,015 0.00
Okumura 2,000 6,015 0.00
Ryosan 300 6,006 0.00
Sundrug 300 6,000 0.00
Hitachi Transport System 500 5,992 0.00
Shimachu 400 5,989 0.00
Mitsui-Soko 2,000 5,960 0.00
Lintec 400 5,953 0.00
Daiichikosho 500 5,951 0.00
Kayaba Industry 2,000 5,941 0.00
Meitec 400 5,941 0.00
Funai Electric 200 5,923 0.00
Sumitomo Forestry 900 5,912 0.00
Shochiku 1,000 5,905 0.00
Juroku Bank 2,000 5,831 0.00
Tsuruha Holdings 200 5,812 0.00
Kyowa Exeo 800 5,801 0.00
Bank of Okinawa 200 5,794 0.00
Kose 300 5,790 0.00
Tokai Rika 400 5,720 0.00
Akita Bank 2,000 5,702 0.00
Meidensha 2,000 5,665 0.00
Global One Real Estate Investment 1 5,646 0.00
Tomy 900 5,621 0.00
NSD 600 5,613 0.00
Tokyo Tomin Bank 600 5,613 0.00
Morinaga & Co. 3,000 5,591 0.00
Nippon Thompson 1,000 5,591 0.00
Kiyo Holdings 5,000 5,582 0.00
Aichi Bank 100 5,582 0.00
Oita Bank 2,000 5,572 0.00
Japan Wool Textile 1,000 5,563 0.00
Nippon Suisan Kaisha 2,100 5,560 0.00
Toppan Forms 700 5,528 0.00
Arcs 500 5,522 0.00
Doutor Nichires Holdings 500 5,512 0.00
lzumi 500 5,512 0.00
Hokuetsu Bank 4,000 5,499 0.00
MOS Food Services 400 5,476 0.00
Nitto Boseki 3,000 5,452 0.00
Nippon Soda 2,000 5,443 0.00
Yoshinoya Holdings 6 5,441 0.00
Daikyo 4,000 5,425 0.00
Adeka 700 5,418 0.00
Nissan Shatai 1,000 5,406 0.00
Asahi Holdings 300 5,397 0.00
Moshi Moshi Hotline 300 5,389 0.00
Fuji Seal International 300 5,383 0.00
Toho Bank 2,000 5,369 0.00
Nippon Light Metal 5,000 5,351 0.00
Toshiba TEC 2,000 5,351 0.00
H20 Retailing 1,000 5,333 0.00
Towa Pharmaceutical 100 5,323 0.00
Sakata Seed 500 5,319 0.00
Toda 2,000 5,314 0.00
Park24 600 5,292 0.00
Chofu Seisakusho 300 5,267 0.00
Toyo Tire & Rubber 3,000 5,259 0.00
Kadokawa Group Holdings 300 5,234 0.00
Musashi Seimitsu Industry 300 5,231 0.00
Aica Kogyo 600 5,220 0.00
Kansai Urban Banking 4,000 5,203 0.00
Toho Holdings 400 5,203 0.00
Nichii Gakkan 700 5173 0.00
Kissei Pharmaceutical 300 5,170 0.00
Gunze 2,000 5,166 0.00
Daiseki 300 5,134 0.00
Star Micronics 600 5,131 0.00
Takara Standard 1,000 5,120 0.00
Sangetsu 300 5112 0.00
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Nippon Gas 400 5,096 0.00
Furukawa 6,000 5,093 0.00
Daifuku 1,000 5,074 0.00
Awa Bank 1,000 5,065 0.00
K's Holdings 300 5,040 0.00
Nippon Denko 1,000 5,019 0.00
Maruha Nichiro Holdings 4,000 5,019 0.00
Alpine Electronics 500 5,010 0.00
Culture Convenience Club 1,300 4,989 0.00
Heiwado 500 4,987 0.00
Oki Electric Industry 7,000 4,973 0.00
Aderans Holdings 500 4,954 0.00
Point 110 4,952 0.00
Hitachi Koki 700 4,928 0.00
Daiwabo Holdings 3,000 4,927 0.00
Haseko 7,500 4913 0.00
Tokai Rubber Industries 500 4,899 0.00
Saizeriya 300 4,891 0.00
IT Holdings 500 4,885 0.00
Akebono Brake Industry 1,300 4,881 0.00
Accordia Golf 6 4,871 0.00
Cyber Agent 4 4,871 0.00
Oiles 400 4,864 0.00
Kandenko 1,000 4,862 0.00
Japan Airport Terminal 400 4,860 0.00
PanaHome 1,000 4,853 0.00
Unitika 7,000 4,844 0.00
Bank of the Ryukyus 500 4,788 0.00
Nihon Unisys 800 4,783 0.00
Nippon Synthetic Chemical Industry 1,000 4,761 0.00
Mitsubishi Paper Mills 5,000 4,751 0.00
Fukuoka REIT 1 4,733 0.00
Marusan Securities 1,000 4,724 0.00
Musashino Bank 200 4,720 0.00
Zensho 600 4,677 0.00
Japan Securities Finance 1,000 4,668 0.00
Itochu Enex 1,100 4,658 0.00
Sanrio 500 4,654 0.00
Resorttrust 400 4,646 0.00
Xebio 300 4,628 0.00
FCC 300 4,619 0.00
Watami 300 4,594 0.00
Nihon Kohden 300 4,583 0.00
Kenedix Realty Investment 2 4,578 0.00
Eighteenth Bank 2,000 4,576 0.00
Nishimatsuya Chain 600 4,556 0.00
Tokyo Seimitsu 400 4,554 0.00
Iwatani International 2,000 4,539 0.00
DCM Holdings 1,000 4,511 0.00
Fuji Machine Manufacturing 300 4,467 0.00
Mandom 200 4,463 0.00
Hikari Tsushin 300 4,423 0.00
Heiwa 500 4,419 0.00
Hitachi Capital 400 4,384 0.00
Hosiden 500 4,364 0.00
Parco 700 4,327 0.00
CKD 700 4,320 0.00
Taiyo Ink Manufacturing 200 4,318 0.00
Maeda 2,000 4,299 0.00
Foster Electric 200 4,277 0.00
Mixi 1 4,262 0.00
kabu.com Securities 1,100 4,252 0.00
Net One Systems 4 4,244 0.00

Circle K Sunkus 400 4,211 0.00
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Tokyo Ohka Kogyo 300 4,168 0.00
Takara Holdings 1,000 4,161 0.00
Takasago Thermal Engineering 600 4,157 0.00
Okinawa Electric Power 100 4,147 0.00
Kintetsu World Express 200 4,135 0.00
Futaba 300 4,129 0.00
Pioneer 1,500 4,124 0.00
Hokuetsu Kishu Paper 1,000 4,115 0.00
Nisshin Qillio Group 1,000 4,004 0.00
Century Leasing System 400 3,993 0.00
Amano 600 3,969 0.00
Kitz 1,000 3,893 0.00
Takefuji 1,610 3,877 0.00
Taikisha 300 3,872 0.00
Kurabo Industries 3,000 3,792 0.00
Fuyo General Lease 200 3,777 0.00
EDION 600 3,753 0.00
Heiwa Real Estate 2,000 3,746 0.00
Miura 200 3,742 0.00
lino Kaiun Kaisha 900 3,736 0.00
Monex Group 11 3,735 0.00
Daibiru 600 3,725 0.00
Komeri 200 3,688 0.00
Toyo Tanso 100 3,653 0.00
DA Office Investment 2 3,646 0.00
SMK 1,000 3,617 0.00
Promise 650 3,616 0.00
lzumiya 1,000 3,543 0.00
Takasago International 1,000 3,543 0.00
Nippon Signal 600 3,410 0.00
Nippon Sharyo 1,000 3,349 0.00
Goldcrest 230 3,289 0.00
Leopalace21 1,100 2,842 0.00
BA#EE 2.94
Wt

Nestlé Regd 21,393 846,248 0.42
Novartis Regd 11,392 453,655 0.22
Roche Holding ‘Genusschein’ 3,914 441,813 0.22
UBS Regd 30,226 329,521 0.16
ABB Regd 14,748 211,360 0.10
Zurich Financial Services 808 146,017 0.07
Credit Suisse Group Regd 4,680 145,339 0.07
Syngenta Regd 643 121,895 0.06
Compagnie Financiere Richemont ‘Bearer’

‘A & B’ Regd 4,001 114,468 0.06
Holcim Regd 1,487 81,619 0.04
Swatch Group ‘Bearer’ 305 70,496 0.03
Swisscom Regd 213 59,165 0.03
Julius Baer Group 2,441 57,067 0.03
SGS Regd 50 55,077 0.03
Geberit Regd 352 44,824 0.02
Sonova Holding Regd 390 39,329 0.02
Givaudan Regd 53 36,955 0.02
Swiss Reinsurance Regd 988 33,420 0.02
Kuehne & Nagel International Regd 357 30,190 0.01
Synthes (United States of America) (2) 234 22,056 0.01
Actelion Regd 380 11,643 0.01
I8t 1.65
JEE

Total 8,596 316,118 0.15
Sanofi-Aventis 4,593 226,366 0.11
BNP Paribas 4,730 211,478 0.10
Air Liquide 1,907 158,148 0.08
Société Générale 4,304 147,713 0.07
LVMH Moet Hennessy Louis Vuitton 1,628 145,527 0.07
Carrefour 4,300 140,524 0.07
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Danone 3,133 138,541 0.07
GDF Suez 4,777 111,758 0.05
Vivendi 5,998 100,556 0.05
France Telecom 6,583 93,643 0.05
Vallourec 638 90,883 0.04
L'Oréal 1,056 85,409 0.04
Pernod-Ricard 1,273 81,497 0.04
ArcelorMittal (Luxembourg) (2) 3,536 78,641 0.04
Alstom 2,016 75,146 0.04
Axa 5,523 69,479 0.03
Electricité de France 2,034 63,664 0.03
Lafarge 1,278 57,101 0.03
Renault 1,859 56,895 0.03
Compagnie Generale des Etablissements Michelin ‘B’ 887 51,065 0.02
Schneider Electric 525 43,817 0.02
Compagnie Generale d'Optique Essilor International 777 38,042 0.02
Veolia Environnement 1,890 36,430 0.02
Christian Dior 450 35,537 0.02
Vinci 1,040 35,443 0.02
Crédit Agricole 4,007 34,380 0.02
Accor 898 34,236 0.02
SES (Luxembourg) (2) 1,985 33,953 0.02
Unibail-Rodamco 246 33,198 0.02
Cap Gemini 887 32,136 0.02
PPR 291 29,740 0.01
Publicis Groupe 800 26,272 0.01
Compagnie de Saint-Gobain 847 26,066 0.01
European Aeronautic Defense and Space

(Netherlands) (2) 1,197 20,163 0.01
Suez Environnement 1,474 19,951 0.01
Hermes International 182 19,747 0.01
Sodexo 386 17,646 0.01
Technip 360 17,170 0.01
Bouygues 540 17,161 0.01
Alcatel-Lucent 5,222 11,065 0.01
SEERRET 1.51
Bayer 7,821 357,302 0.18
Siemens Regd 4,784 354,303 0.17
Daimler Regd 6,906 287,566 0.14
SAP 6,485 237,773 0.12
E.ON 7,749 171,447 0.08
BASF SE 3,641 163,499 0.08
Allianz Regd 1,896 154,676 0.08
Deutsche Telekom Regd 13,797 133,845 0.07
Deutsche Bank Regd 2,538 118,423 0.06
Linde 1,289 111,486 0.05
Volkswagen Pfd 1,341 97,155 0.05
Muenchener Rueckversicherungs Regd 858 88,503 0.04
Deutsche Boerse 1,671 83,583 0.04
RWE 1,552 83,125 0.04
Bayerische Motoren Werke 1,812 72,199 0.04
Fresenius Medical Care & Co 1,434 63,469 0.03
Adidas 1,418 56,536 0.03
K+S 1,250 47,175 0.02
Commerzbank 6,385 36,612 0.02
Fresenius Pfd 645 34,965 0.02
ThyssenKrupp 1,712 34,685 0.02
Deutsche Post 2,803 33,580 0.02
Infineon Technologies 6,242 29,943 0.01
HeidelbergCement 736 28,807 0.01
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Henkel & Co Pfd 646 25,872 0.01
Merck 399 23,960 0.01
MAN 278 18,865 0.01
Henkel & Co 434 14,554 0.01
Beiersdorf 129 5,839 0.00
EEMET 1.46
Enfe

PT Astra International 45,500 197,920 0.10
PT Telekomunikasi Indonesia 207,500 143,893 0.07
PT Bank Central Asia 268,000 143,610 0.07
Bank Rakyat Indonesia 123,000 103,020 0.05
PT Bank Mandiri 161,000 86,998 0.04
PT Perusahaan Gas Negara 245,500 85,675 0.04
PT Semen Gresik Persero 88,000 69,346 0.04
PT Bumi Resources 400,500 67,810 0.03
PT United Tractors 35,500 59,946 0.03
PT Indocement Tunggal Prakarsa 32,500 46,246 0.02
PT Unilever Indonesia 29,500 45,165 0.02
PT Gudang Garam 14,500 44,661 0.02
PT Adaro Energy 245,500 43,998 0.02
PT Indofood Sukses Makmur 109,000 40,739 0.02
PT Bank Danamon Indonesia 71,500 34,772 0.02
PT Indo Tambangraya Megah 9,500 31,784 0.02
PT Tambang Batubara Bukit Asam 20,000 31,071 0.02
PT Bank Negara Indonesia Persero 112,000 23,704 0.01
Enfe#est 0.64
Gazprom ADR 21,244 331,087 0.16
Lukoil ADR 4,043 171,305 0.09
Sberbank GDR Regd 660 133,980 0.07
MMC Norilsk Nickel ADR 7,198 85,325 0.04
Rosneft Oil GDR Regd 15,372 77,557 0.04
Mobile Telesystems ADR 4,600 72,066 0.04
Tatneft ADR 2,682 61,746 0.03
Surgutneftegaz ADR 8,300 59,833 0.03
RusHydro ADR 12,482 49,830 0.02
VTB Bank GDR Regd 10,789 42,895 0.02
Magnit GDR Regd 2,984 42,120 0.02
NovaTek GDR Regd 679 40,078 0.02
B ERREET 0.58
B

Telefonaktiebolaget LM Ericsson ‘B’ 20,818 189,460 0.09
Hennes & Mauritz ‘B' 6,246 140,225 0.07
Investor ‘B’ 6,294 83,329 0.05
Nordea Bank 12,325 83,075 0.04
Sandvik 7,343 73,413 0.04
Atlas Copco ‘A’ 4,707 56,293 0.03
TeliaSonera 10,402 54,945 0.03
Millicom International Cellular SDR (Luxembourg) (2) 727 48,583 0.02
SKF ‘B’ 3,037 44,541 0.02
Svenska Handelsbanken ‘A’ 2,038 40,665 0.02
Atlas Copco ‘B 3,403 36,807 0.02
Volvo ‘B’ 3,871 35,391 0.02
Swedish Match 1,680 30,103 0.01
Scania ‘B' 2,388 29,912 0.01
Assa Abloy ‘B’ 1,512 24,729 0.01
Skandinaviska Enskilda Banken ‘A’ 4,531 19,703 0.01
Svenska Cellulosa ‘B’ 1,606 15,526 0.01
Electrolux ‘B’ 600 11,210 0.01
Skanska ‘B’ 821 9,690 0.00
gt 0.51
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BEE/ Novo-Nordisk ‘B’ 2,377 157,668 0.08
BIEREHRA EsEE AP Moller - Maersk ‘B’ 12 78,066 0.04
wa EEEETTEHE mfE B Danske Bank ‘Bearer’ 3,531 55,982 0.03
Vestas Wind Systems 1,369 46,920 0.02
BE (&) Carlsberg ‘B’ 413 25887 001
- Rt 0.18
Unilever ‘CVA' 9,680 218,042 0.11
Koninklijke Philips Electronics 8,009 197,342 0.10  LEFE
ING Groep ‘CVA' ADR 17,069 104,923 0.05 Anheuser-Busch InBev 4,642 184,079 0.09
Koninklijke Ahold 8,948 91,135 0.05 Groupe Bruxelles Lambert 804 45,748 0.02
Heineken 2,590 90,352 0.04 Solvay 4771 33,390 0.02
TNT 3,210 66,640 0.03 KBC Groep 740 23,280 0.01
ASML Holding 2,709 61,670 0.03 Delhaize 294 17,572 0.01
Koninklijke KPN 5,341 55,867 0.03 Ageas 7,306 13,392 0.01
Akzo Nobel 1,081 46,353 0.02
Reed Elsevier 4,329 39,498 0.02 FEFIBFARET 0.16
Koninklijke DSM 899 29,424 0.01
Aegon 5,251 23,188 0.01 5
Telenor 9,198 94,512 0.04
iRt 050 gtatoil ASA 5,081 80243  0.04
DnB NOR 5,203 40,791 0.02
I Yara International 887 20,400 0.01
Banco Santander 31,663 274,138 0.13 Orkla 3,079 16,072 0.01
Telefonica 15,042 226,608 0.11
Banco Bilbao Vizcaya Argentaria 13,660 116,424 0.06 WELHEET 0.12
Iberdrola 14,402 66,004 0.03
Repsol YPF 3,479 57,612 0.03 58
Inditex 1,166 54,779 0.03 .
ACS Actividades de Construccion y Servicios 1,500 44,790 0.02 EOklatB, 1?3?2 128471?8 882
Abertis Infraestructuras 1,841 21,687 001 one ’ ' :
Red Electrica 606 17798 o001  orwm 1,909 34438 0.02
! . Sampo 1,839 31,999 0.01
A #@Et 0.43 SRt 0.10
TEHH
Turkiye Garanti Bankasi 43,916 150,589 0.07 éﬂfg E (United Kingd 2 14.435 73116 0.04
Akbank 26,052 102,767 0.05 airn Energy (United Kingdom) (2) : : :
Turkiye Is Bankasi ‘C’ 33,499 85,504 0.04 _
Turkeell letisim Hizmet 17,842 75001 004  PERAE 0.04
Anadolu Efes Biracilik Ve Malt Sanayii 5,094 48,856 0.03
Haci Omer Sabanci Holding 14,129 46,627 0.02 SHE
BIM Birlesik Magazalar 2,024 45,921 0.02 CRH 4,102 69,734 0.03
Turkiye Halk Bankasi 7,473 45,470 0.02
Tupras Turkiye Petrol Rafine 3,019 45,145 0.02 BEMWRE 0.03
Yapi ve Kredi Bankasi 20,084 44,739 0.02
KOC Holding 13,060 36,365 0.02 "
Turk Telekomunikasyon 12,675 33,006 0.02 wEF
Turkiye Vakiflar Bankasi Tao ‘D’ 16,472 30917 002  Portugal Telecom SGPS Regd 6,222 50,149 003
Enka Insaat ve Sanayi 7,567 21,265 0.01
Asya Katilim Bankasi 10,959 20,682 0.01 WETRE 0.03
Eregli Demir ve Celik Fabrikalari 9,017 18,784 0.01
- nesy
TEARE 0.42  Teya Pharmaceutical Industries ADR 800 34,413 0.02
EAF IPe=Ralth 0.02
ENI 9,786 147671  0.07
UniCredit 69,660 127,687 0.06 Ex
Assicurazioni Generali 7,916 113,595 0.06 Randgold Resources (Jersey) (2) 364 28,409 0.01
Enel 30,935 107,422 0.05
Intesa Sanpaolo 39,267 85,308 0.05 =
Saipem 1,902 47,588 0.02 Ras 0.01
Snam Rete Gas 14,023 45,855 0.02
Telecom ltalia 42,122 38,226 0.02 g
Fiat 3,663 31,007 0.02 National Bank of Greece 3,124 27,835 0.01
BXRFHEE 0.37 s 0.01
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Seadrill (Bermuda) (2) 1,170 17,435 0.01
e st 0.01
F Nk

Seagate Technology (Cayman Islands) (2) 1,000 10,907 0.01
Flextronics International 900 4,144 0.00
Fhnsgsast 0.01
BRI

Erste Bank der Oesterreichischen Sparkassen 514 13,387 0.01
B FIHEET 0.01
BRiEREET 39.49
B ES

BAF

Italy Buoni Poliennali Del Tesoro 2.5% /2012 2,400,000 2,419,933 1.19

Italy Buoni Poliennali Del Tesoro 4.5% /2018 2,050,000 2,147,064 1.06
Italy Buoni Poliennali Del Tesoro sr unsecur

5% /2039 1,850,000 1,861,602 0.92
Italy Buoni Poliennali Del Tesoro 3.5% /2014 1,800,000 1,849,550 0.91
Italy Buoni Poliennali Del Tesoro 3.75% /2013 925,000 960,007 0.47
Italy Buoni Poliennali Del Tesoro 4% /2017 725,000 749,680 0.37
BAFIEE 4.92
==

Bundesrepublik Deutschland 4.25% /2014 2,200,000 2,463,729 1.21
Bundesrepublik Deutschland 4.75% /2034 1,730,000 2,147,138 1.06
Bundesrepublik Deutschland 4% /2018 1,210,000 1,358,205 0.67
Bundesrepublik Deutschland 4% /2016 1,000,000 1,124,630 0.55
EEaEt 3.49
i}

Government of Netherlands 5.5% 15/07/2010 4,000,000 4,005,800 1.97
Government of Netherlands 4% /2037 1,500,000 1,672,972 0.83
AmaRaEt 2.80
SEE

French Treasury Note BTAN nts 4.5% /2012 2,040,000 2,190,972 1.07
Government of France OAT 4% /2018 1,570,000 1,716,452 0.85
Government of France OAT 5.5% /2029 550,000 692,208 0.34
SEERRET 2.26
AT

Government of Spain 2.75% /2012 400,000 400,223 0.20
FRIISF#aEt 0.20

HHE/

BRIESHEREA RFEE
biia= EFEUE A E mfE BSLt
BRI ()

]

Government of Poland sr unsecur 5.875% /2014 310,000 343,124 0.17
Government of Poland sr unsecur SerEMTN

4.675% /2019 50,000 50,185 0.02
TEERREt 0.19
mjE

Republic of South Africa 7.25% /2020 (ZAR) 1,900,000 181,753 0.09
[ELE 5y 0.09
MmEX

Government of Canada sr unsecur 3.5% /2020 150,000 159,792 0.08
EX#RE 0.08
BT

Croatia Government International Bond sr unsecur

6.5% /2015 150,000 156,383 0.08
RIS 0.08
‘FF

Republic of Hungary sr unsecur 5.75% /2018 150,000 148,241 0.07
‘EFFIFET 0.07
Enfe

Republic of Indonesia sr unsecur RegS

SerGMTN 11.625% /2019 (USD) 100,000 118,173 0.06
Enfe#est 0.06
e

Republic of Peru sr unsecur 7.125% /2019 (USD) 120,000 115,944 0.06
et 0.06
BIRFESREEt 14.30
AREF

HE

Bank of Scotland govt liquid gtd SerEMTN

3.375% /2011 615,000 633,312 0.31
Royal Bank of Scotland govt liquid gtd SerEMTN

3.75% /2011 540,000 557,656 0.28
Abbey National Treasury Services covered

3.625% /2016 250,000 248,833 0.12
Nationwide Building Society sr unsecur

3.75% /2015 225,000 224,811 0.11
Lloyds TSB Bank sr unsecur SerEMTN

6.375% /2016 200,000 213,509 0.11
BA Covered Bond Issuer SerEMTN 4.25% /2017

(United States of America) (2) 200,000 206,347 0.10
Abbey National Treasury Services covered

2.5% /2013 200,000 199,040 0.10
BP Capital Markets co gtd SerEMTN 4.5% /2012 200,000 196,425 0.10
Standard Chartered sr unsecur SerEMTN

5.75% /2014 175,000 192,751 0.09
Nationwide Building Society covered SerEMTN

3.5% /2015 175,000 176,558 0.09
SABMiller sr unsecur SerEMTN 4.5% /2015 150,000 159,983 0.08
National Grid sr unsecur SerEMTN 4.125% /2013 150,000 157,164 0.08
Anglo American Capital co gtd Ser144A

priv pImt 9.375% /2019 (USD) 145,000 151,334 0.08
Royal Bank of Scotland sr unsecur SerEMTN

5.5% /2020 150,000 146,601 0.07
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Imperial Tobacco Finance co gtd SerEMTN

8.375% /2016 100,000 123,909 0.06
Virgin Media Finance co gtd 9.5% /2016 100,000 106,000 0.05
BA Covered Bond Issuer SerEMTN 4.125% /2012

(United States of America) (2) 100,000 103,038 0.05
Mondi Finance co gtd 5.75% /2017 100,000 97,491 0.05
Imperial Tobacco Finance co gtd SerEMTN

7.25% /2014 75,000 87,540 0.04
BAT International Finance co gtd SerEMTN

5.375% /2017 75,000 84,353 0.04
HSBC Holdings subord SerEMTN 6% /2019 75,000 83,063 0.04
JTI UK Finance co gtd SerEMTN 4.5% /2014 75,000 81,768 0.04
GlaxoSmithKline Capital co gtd SerEMTN

3.875% /2015 75,000 79,957 0.04
Barclays Bank sr unsecur SerEMTN 4.875% /2019 75,000 78,162 0.04
Smiths Group co gtd 4.125% /2017 75,000 76,385 0.04
Diageo Finance co gtd SerEMTN 0.932% /2012 (3) 75,000 74,811 0.04
Vodafone Group sr unsecur SerEMTN

1.056% /2014 (3) 75,000 74,561 0.04
Royal Bank of Scotland subord SerEMTN

4.5% /2016 (3) 75,000 64,736 0.03
Matalan Finance sr nts RegS 9.625% /2017  (GBP) 50,000 62,823 0.03
Royal Bank of Scotland sr unsecur SerEMTN

5.75% /2014 50,000 52,445 0.03
Nationwide Building Society covered SerEMTN

4.625% /2012 50,000 52,404 0.03
HBOS subord SerEMTN 4.5% /2030 (3) 75,000 51,437 0.03
Bank of Scotland covered SerEMTN 3.25% /2013 50,000 50,767 0.03
FCE Bank sr unsecur SerEMTN 7.125% /2013 50,000 50,750 0.02
International Power Finance 2010 co gtd RegS

7.25% /2017 50,000 50,625 0.02
Barclays Bank sr unsecur 3.5% /2015 50,000 50,455 0.02
Ineos Finance sr secured RegS 9.25% /2015 50,000 50,125 0.02
HSBC Holdings subord 3.625% /2020 (3) 50,000 49,407 0.02
Lloyds TSB Bank subord SerEMTN 6.5% /2020 50,000 46,941 0.02
Rexam subord 6.75% /2067 (3) 50,000 45,626 0.02
RERE 2.61
i}

LeasePlan govt liquid gtd SerEMTN 3.125% /2012 615,000 633,269 0.31
ING Bank govt liquid gtd SerEMTN 3.375% /2014 580,000 610,614 0.30
SNS Bank govt liquid gtd SerEMTN 3.5% /2014 575,000 607,941 0.30
NIBC Bank govt liquid gtd SerEMTN 3.5% /2014 575,000 607,843 0.30
Deutsche Telekom International Finance nts

8.125% /2012 150,000 166,858 0.08
Allianz Finance Il co gtd SerEMTN 4.75% /2019 100,000 106,822 0.05
Ol European Group co gtd RegS 6.875% /2017 100,000 99,000 0.05
Ziggo Bond sr nts RegS 8% /2018 100,000 96,750 0.05
Koninklijke KPN sr unsecur SerGMTN 6.25% /2013 75,000 83,691 0.04
LeasePlan sr unsecur SerEMTN 4.25% /2011 75,000 76,506 0.04
Nomura Europe Finance co gtd SerEMTN

5.125% /2014 70,000 73,970 0.04
Urenco Finance co gtd SerEMTN 4% /2017 50,000 52,669 0.03
TenneT Holding sr unsecur SerEMTN 3.25% /2015 50,000 51,838 0.03
Paccar Financial Europe keepwell agrmnt SerEMTN

5.125% /2011 50,000 51,278 0.03
British American Tobacco Holdings co gtd SerEMTN

4% /2020 50,000 50,110 0.02
Cemex Finance sr secured RegS 9.625% /2017

(United States of America) (2) 50,000 47,320 0.02
Rabobank Nederland sr unsecur RegS 6.875% /2020 50,000 45,722 0.02

IRt 1.71
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French Treasury Note BTAN nts 3.75% /2013 870,000 930,141 0.46
France Telecom sr unsecur SerEMTN

7.25% /2013 150,000 169,070 0.08
BNP Paribas sr unsecur SerEMTN 5% /2013 150,000 163,592 0.08
Veolia Environnement sr unsecur SerEMTN

5.125% /2022 150,000 161,578 0.08
AXA sr unsecur SerEMTN 4.5% /2015 150,000 159,859 0.08
Lafarge sr unsecur SerEMTN 5.5% /2019 150,000 147,642 0.07
RCI Banque sr nts SerEMTN 3.375% /2013 120,000 118,759 0.06
Crédit Agricole subord SerEMTN 5.875% /2019 100,000 110,850 0.06
Alstom sr unsecur 4% /2014 100,000 104,667 0.05
Rexel co gtd 8.25% /2016 100,000 102,500 0.05
Société Générale sr unsecur SerEMTN

1.004% /2012 (3) 100,000 98,910 0.05
Europcar Groupe sr secured RegS

4.183% /2013 (3) 100,000 86,500 0.04
GDF Suez sr unsecur SerEMTN 5.625% /2016 75,000 86,163 0.04
BNP Paribas subord nts SerEMTN 5.431% /2017 75,000 84,113 0.04
Rhodia sr unsecur RegS 3.492% /2013 (3) 75,000 70,125 0.03
Société Générale subord nts SerEMTN

6.125% /2018 50,000 56,397 0.03
Groupe Auchan sr unsecur SerEMTN 4.75% /2015 50,000 54,972 0.03
Pernod-Ricard sr unsecur SerEMTN 7% /2015 50,000 54,470 0.03
Banque PSA Finance sr unsecur SerEMTN

8.5% /2012 50,000 54,308 0.03
Société Générale sr unsecur SerEMTN

3.75% /2014 50,000 51,849 0.03
Alstom sr unsecur 4.125% /2017 50,000 51,229 0.03
Crown European Holdings sr secured 6.25% /2011 50,000 51,000 0.03
Casino Guichard Perrachon sr unsecur

4.481% /2018 50,000 50,687 0.03
Galeries Lafayette sr unsecur 4.5% /2017 50,000 50,639 0.02
Pernod-Ricard sr unsecur 4.875% /2016 50,000 50,135 0.02
Eutelsat sr unsecur 4.125% /2017 50,000 49,988 0.02
Eutelsat sr unsecur 4.125% /2017 50,000 49,988 0.02
Banque Federative du Credit Mutuel sr unsubord

SerEMTN 0.847% /2014 (3) 50,000 49,594 0.02
AXA nts SerEMTN 5.25% /2040 (3) 50,000 46,522 0.02
JEEIREET 1.63
=B

Merrill Lynch & Co sr unsecur SerEMTN

4.875% /2014 250,000 257,379 0.12
JPMorgan Chase & Co sr unsecur SerEMTN

5.25% /2015 200,000 220,063 0.11
WM Covered Bond Program covered SerEMTN

4% /2016 200,000 204,641 0.10
Citigroup sr unsecur SerEMTN 3.95% /2013 200,000 203,899 0.10
Goldman Sachs Group sr unsecur SerEMTN

4.375% /2017 150,000 146,021 0.07
WM Covered Bond Program SerEMTN

3.875% /2011 100,000 102,269 0.05
LBI Escrow sr secured RegS 8% /2017 100,000 101,000 0.05
Cellco Partnership / Verizon Wireless Capital sr

unsecur 8.75% /2015 75,000 96,943 0.05
Roche Holdings co gtd SerEMTN 5.625% /2016 75,000 86,888 0.04
Zurich Finance USA co gtd SerEMTN 6.5% /2015 75,000 86,553 0.04
Merck & Co co gtd 5.375% /2014 75,000 84,531 0.04
FAGE USA Dairy Industry sr nts RegS

9.875% /2020 (USD) 100,000 78,104 0.04
Boston Scientific sr unsecur 6% /2020 (USD) 90,000 73,161 0.04
Philip Morris International sr unsecur SerGMTN

5.875% /2015 50,000 57,723 0.03
QVC sr secured Ser144A priv pimt

7.125% /2017 (USD) 70,000 56,433 0.03
Millipore sr unsecur RegS 5.875% /2016 50,000 55,750 0.03
Wachovia Bank sr unsecur SerEMTN 6% /2013 50,000 54,883 0.03
Goldman Sachs Group sr unsecur SerEMTN

6.375% /2018 50,000 54,168 0.03
AT&T sr unsecur 4.375% /2013 50,000 53,190 0.03
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Fortune Brands sr unsecur 4% /2013 50,000 50,996 0.03
Bank of America sr unsecur SerEMTN

4.75% /2017 50,000 50,533 0.02
CEDC Finance Corp International sr secured RegS

8.875% /2016 50,000 48,750 0.02
Wachovia sr unsecur SerEMTN 0.832% /2014 (3) 50,000 47,894 0.02
Citigroup subord SerEMTN 3.625% /2017 (3) 50,000 44,244 0.02
HCA sr unsecur 6.25% /2013 (USD) 50,000 40,303 0.02
Eite 1.16
BXH

Telecom ltalia Finance co gtd SerEMTN

7.75% /2033 (Luxembourg) (2) 150,000 171,801 0.08
Banco Popolare sr unsecur SerEMTN

4.125% /2014 150,000 153,536 0.07
Banca Monte dei Paschi di Siena covered

3.125% /2015 150,000 149,962 0.07
Finmeccanica Finance co gtd SerEMTN

8.125% /2013 (Luxembourg) (2) 100,000 115,873 0.06
Intesa Sanpaolo sr unsecur SerGMTN

4.75% /2017 100,000 105,539 0.05
Assicurazioni Generali sr unsecur SerEMTN

5.125% /2024 100,000 103,829 0.05
Lottomatica co gtd 5.375% /2016 100,000 102,325 0.05
Italcementi Finance co gtd SerEMTN

5.375% /2020 (France) (2) 100,000 100,068 0.05
Banca Monte dei Paschi di Siena subord SerEMTN

5% /2020 100,000 94,977 0.05
UniCredit sr unsecur SerEMTN 4.875% /2013 50,000 52,297 0.03
UniCredit subord SerEMTN 5.75% /2017 50,000 52,255 0.03
Intesa Sanpaolo subord SerEMTN 5% /2019 50,000 51,297 0.03
BAFIHE 0.62
EX

Bank of Nova Scotia sr unsecur SerEMTN

1.242% 23/7/2010 (3) 1,000,000 1,000,263 0.50
Bombardier sr nts Ser144A priv plmt

7.75% /2020 (USD) 40,000 33,682 0.02
Bombardier sr nts Ser144A priv pimt

7.5% /2018 (USD) 30,000 25,139 0.01
PIESS 5 0.53
P

Westpac Banking sr unsecur SerEMTN

4.25% /2016 125,000 130,591 0.06
Australia & New Zealand Banking Group

sr unsecur SerEMTN 3.75% /2017 125,000 127,825 0.06
Rio Tinto Finance USA co gtd 9% /2019 (USD) 80,000 85,024 0.04
National Australia Bank sr unsecur SerGMTN

4.75% /2016 75,000 80,948 0.04
Australia & New Zealand Banking Group subord

SerEMTN 5.125% /2019 50,000 52,973 0.03
Commonwealth Bank of Australia sr unsecur

SerEMTN 4.375% /2020 50,000 52,317 0.03
National Australia Bank subord SerEMTN

4.625% /2020 50,000 51,237 0.03
SRIMNERET 0.29

HHE/

BRIESHEREA RFEE
biia= EFEUE A E HiE Batt
AREF (B)

HeidelbergCement co gtd 8.5% /2019 100,000 101,376 0.05

Commerzbank sr unsecur SerEMTN 4.75% /2015 75,000 79,702 0.04

Deutsche Bank sr unsecur SerEMTN

5.125% /2017 50,000 55,194 0.03

SAP sr unsecur 2.5% /2014 50,000 50,725 0.02

Deutsche Bank subord SerEMTN 5% /2020 50,000 50,653 0.03

Commerzbank sr unsecur SerEMTN

3.875% /2017 50,000 50,142 0.02

Muenchener Rueckversicherungs jr subord

5.767% perpetual (3) 50,000 43,500 0.02

Celesio Finance co gtd 4.5% /2017

(Netherlands) (2) 25,000 24,503 0.01

Merck Financial Services co gtd SerEMTN

3.375% /2015 20,000 20,578 0.01
it 0.23

AU

BBVA Senior Finance bnk gtd SerGMTN

3.25% /2015 200,000 193,190 0.10

Telefonica Emisiones co gtd SerEMTN

4.674% /2014 100,000 104,864 0.05

Gas Natural Capital Markets co gtd SerEMTN

5.25% /2014 50,000 52,123 0.03

Santander Issuances bnk gtd SerEMTN

5.435% /2017 (3) 50,000 49,139 0.02

Santander International Debt bnk gtd SerEMTN

1.094% /2013 (3) 50,000 48,583 0.02

[l 0.22

BHRE

Wind Acquisition Finance secured RegS

11.75% /2017 100,000 101,500 0.05

Cirsa Funding Luxembourg co gtd RegS

8.75% /2018 100,000 92,500 0.04

Enel Finance International co gtd

Ser144A priv pimt 5.125% /2019 (USD) 100,000 81,328 0.04

ArcelorMittal sr unsecur 9.375% /2016 50,000 61,309 0.03

Fiat Finance & Trade co gtd SerGMTN 9% /2012 50,000 53,242 0.03

UniCredit International Bank Luxembourg

bnk gtd 8.125% perpetual (3) 50,000 45,542 0.02

EHEME 0.21

1]

Nordea Bank sr unsecur SerEMTN 3.75% /2017 150,000 154,208 0.07

Svenska Handelsbanken sr unsecur SerEMTN

4.875% /2014 125,000 135,151 0.07

Svenska Handelsbanken sr unsecur SerEMTN

3.75% /2017 100,000 102,454 0.05

gt 0.19

b0

Sparebank 1 SR Bank sr unsecur 3.625% /2015 200,000 201,518 0.10

DnB NOR Bank sr unsecur SerEMTN

3.875% /2020 150,000 150,158 0.07

MEEET 0.17

Bt

Credit Suisse sr unsecur SerEMTN 5.125% /2017 125,000 134,651 0.06

UBS sr unsecur SerEMTN 6% /2018 50,000 56,161 0.03

UBS sr unsecur SerEMTN 5.625% /2014 50,000 54,412 0.03

Credit Suisse sr unsecur SerEMTN 4.75% /2019 50,000 52,247 0.03

UBS jr subord SerEMTN 7.152% perpetual (3) 50,000 45,275 0.02

Imt#st 0.17
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B

GE Capital European Funding co gtd SerEMTN

5.25% /2015 125,000 135,706 0.07
Smurfit Kappa Acquisitions sr secured RegS

7.75% /2019 100,000 101,000 0.05
Caterpillar International Finance co gtd SerEMTN

5.25% /2011 50,000 51,522 0.03
Ardagh Glass Finance sr nts RegS 8.75% /2020 50,000 49,875 0.02
BT 0.17
=T

Petroleos Mexicanos co gtd SerEMTN 5.5% /2017 100,000 104,138 0.05
America Movil co gtd 3.75% /2017 100,000 100,298 0.05
S A 0.10
EEF R

Anheuser-Busch InBev co gtd SerEMTN

7.375% /2013 75,000 84,604 0.04
Delhaize Group co gtd 5.625% /2014 75,000 81,471 0.04
Anheuser-Busch InBev co gtd SerEMTN 4% /2018 25,000 26,024 0.01
EeRIpFREET 0.09
BEE

Bacardi co gtd SerEMTN 7.75% /2014 150,000 173,973 0.09
BRERET 0.09
EfE

Vale sr unsecur SerEMTN 4.375% /2018 100,000 102,880 0.05
EmEEET 0.05
IZE S

Danske Bank jr subord SerEMTN 5.375% /2014 (3) 75,000 76,250 0.04
FHEEHBET 0.04
wFF

MOL Hungarian Oil and Gas sr unsecur

SerEMTN 5.875% /2017 50,000 45,125 0.02
‘EFFIET 0.02
AEMEHEE 10.30
B EHES

EE

France Treasury Bill BTF 0% 01,/07/2010 4,000,000 3,999,981 1.97
France Treasury Bill BTF 0% 15/07/2010 4,000,000 3,999,697 1.97
France Treasury Bill BTF 0% 22/07/2010 4,000,000 3,999,560 1.97
SREIRERT 5.91

Morgan Stanley #%&&& 201046 A 30 H 116
HHE/

BRIESHEREA RFEE
biia= EFEUE A E HiE Batt
BRFEHSES (&)

EEFIRE

Belgium Treasury Bill 0% 15/07/2010 4,000,000 3,999,635 1.97
& =2 H 1.97
i}

Dutch Treasury Certificate 0% 30/07/2010 4,000,000 3,999,433 1.97
ERREt 1.97
BIRFfEISRE S ReET 9.85
[EEE3]

Banque Federative du Credit Mutuel

0% 15/07/2010 2,000,000 1,999,681 0.98
NRW. Bank 0% 02/08/2010 2,000,000 1,999,464 0.98
Landeskreditbank Baden-Wurttemberg

0% 27/08/2010 2,000,000 1,998,944 0.98
GE Capital European Funding 0.33% 07/07/2010 1,000,000 999,940 0.49
Intesa Sanpaolo Bank Ireland 0% 12/07/2010 1,000,000 999,875 0.49
Skandinaviska Enskilda Banken 0% 30/07/2010 1,000,000 999,703 0.48
Société Générale 0% 02/08/2010 1,000,000 999,600 0.49
Nordea Bank 0% 06/07/2010 500,000 499,967 0.25
Skandinaviska Enskilda Banken 0% 12/07/2010 500,000 499,940 0.24
Nordea Bank 0% 12/07/2010 500,000 499,935 0.25
Royal Bank of Scotland 0% 19/07/2010 500,000 499,907 0.25
Banque et Caisse d'Epargne de I'Etat

0% 23/07/2010 500,000 499,896 0.25
Svenska Handelsbanken 0% 21,/07/2010 500,000 499,891 0.25
Banco Bilbao Vizcaya Argentaria 0% 19/07/2010 500,000 499,888 0.25
Svenska Handelsbanken 0% 06,/08/2010 500,000 499,779 0.25
Svenska Handelsbanken 0% 17,/08/2010 500,000 499,700 0.25
Svenska Handelsbanken 0% 13/09/2010 500,000 499,373 0.25
[FES4: T hy 7.38
RIS

=E

Deutsche Bank Wts exp. 23/12/2010

(Germany) (2) (USD) 62,081 4,697,255 2.31
ES=iEHY 231
i B 231
FE

Unicredito Italiano London 0% 06,/07/2010 1,000,000 999,966 0.50
Fortis Bank 0% 21,/07/2010 1,000,000 999,820 0.49
FIRREREEt 0.99
G EHNE 171,798,933  84.62
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FARBRANG EFEER
Ei::pud iy =] EHHE BEAMLE (#518) L
AMX Index Future 07/2010 11 696,190 (37,950 (0.02)
CAC40 10 Euro Future 07/2010 56 1,919,400 (95,121) (0.05)
FTSE KLCI Index Future 07/2010 31 511,245 (9,185) 0.00
Hang Seng Index Future 07/2010 34 3,578,589 (106,722) (0.05)
H-Shares Index Future  07/2010 86 5,145,946 (193,002) (0.10)
MSCI Singapore Index
Future 07/2010 7 275,156 (4,020) 0.00
MSCI Taiwan Index
Future 07/2010 33 679,451 (24,775) (0.01)
SGX CNX Nifty Index
Future 07/2010 130 1,129,023 (3,857) 0.00
Mini Bovespa Index
Future 08/2010 1,150 6,542,537 (215,449) (0.11)
DAX Index Future 09/2010 18 2,681,325 (112,434) (0.06)
Euro BOBL Future 09/2010 (16) 1,934,880 (6,975) 0.00
Euro Bund Future 09/2010 9 1,164,960 2,160 0.00
Euro SCHATZ Future  09/2010 (7) 766,780 100 0.00
FTSE 100 Index Future 09/2010 21 1,251,184 (76,885) (0.04)
FTSE/JSE Top 40
Index Future 09/2010 19 473,288 (30,028) (0.01)
KOSPI2 Index Future  09/2010 27 1,991,019 23,049 0.01
Mexico Bolsa Index
Future 09/2010 21 422,871 (11,909) (0.01)
Russell 2000 Mini
Index Future 09/2010 (46) 2,318,965 175,565 0.09
S&P 500 EMINI Future  09/2010 32 12,445,016 (211,621) (0.10)
S&P/TSX 60 Index
Future 09/2010 52 5,298,915 (161,778) (0.08)
SPI 200 Future 09/2010 28 2,057,253 (123,537) (0.06)
Topix Index Future 09/2010 48 3,713,210 (97,383) (0.05)
US 10yr T-note Future  09/2010 62 7,201,506 84,124 0.04
HIE S HoREEt 64,198,709' (1,237,633) (0.61)
LR 4,412,326 BUTIRS ©
BEISMESH
BE 2010 F

6 A 30 HiFARE HFEE
#Hme BAEH EHeH B/ (BF1E) Bt
02/07/2010 82,045 EUR 100,851 USD (289) 0.00
02/07/2010 11,564,902 USD 9,400,683 EUR 40,823 0.02
09/07/2010 109,260 EUR 133,062 USD 632 0.00
09/07/2010 11,178,331 USD 9,165,947 EUR (40,257) (0.02)
15/07/2010 4,167,932 AUD 2,900,228 EUR (30,797) (0.02)
15/07/2010 1,098,580 AUD 941,703 USD (12,433) (0.01)
15/07/2010 3,313,607 BRL 1,485,336 EUR 11,142 0.01
15/07/2010 8,917,346 CAD 7,023,407 EUR (173,569) (0.08)
15/07/2010 2,166,392 CHF 1,555,335 EUR 85,004 0.04
15/07/2010 1,538,151 EUR 1,934,609 CAD 52,085 0.03
15/07/2010 1,115,274 EUR 1,516,170 CHF (32,733) (0.02)
15/07/2010 224,512 EUR 3,492,265 MXN 3,509 0.00
15/07/2010 710,901 EUR 5,577,374 NOK 11,246 0.01
15/07/2010 3,199,755 EUR 3,913,524 USD 4,964 0.00
15/07/2010 2,782,240 GBP 3,346,116 EUR 51,845 0.03
15/07/2010 33,838,026 HKD 3,526,741 EUR 20,788 0.01
15/07/2010 57,270,364 INR 1,006,991 EUR (2,159) 0.00
15/07/2010 931,038,292 JPY 8,316,047 EUR 274,819 0.14
15/07/2010 2,255,479,824 KRW 1,508,077 EUR (1,962) 0.00
15/07/2010 12,860,480 MXN 1,018,491 USD (17,585) (0.01)
15/07/2010 5,733,660 NOK 900,287 USD (15,685) (0.01)
15/07/2010 1,997,071 PLN 490,852 EUR (8,566) 0.00
15/07/2010 2,869,300 PLN 868,774 USD (16,294) (0.01)
15/07/2010 14,776,596 RUB 381,722 EUR 4,183 0.00

ESNESH (1)

HE 2010 F
6 B 30 HiFRER LFEE

#HimE BAEH EHeR FE/ (BBE) B
15/07/2010 15,554,445 SEK 1,629,005 EUR 2,637 0.00
15/07/2010 604,306 SGD 351,643 EUR 1,732 0.00
15/07/2010 55,658,662 TWD 1,427,422 EUR (12,962) (0.01)
15/07/2010 14,019,231 USD 11,399,974 EUR 44,573 0.02
15/07/2010 958,573 USD 778,138 EUR 4,389 0.00
15/07/2010 1,682,620 USD 1,136,107 GBP (13,932) (0.01)
15/07/2010 3,572,851 USD 325,633,168 JPY (87,996) (0.04)
15/07/2010 1,316,742 USD 10,206,200 SEK 4,300 0.00
21/07/2010 619,675 EUR 759,000 USD 89 0.00
21/07/2010 214,671 EUR 265,000 USD (1,654) 0.00
23/07/2010 60,201 EUR 50,000 GBP (861) 0.00
23/07/2010 183,372 EUR 1,730,000 ZAR (157) 0.00
SBHISNE S HOREET 148,869 0.07
FElliE= R )
BE 2010 F

6 A 30 B &F&E
bi::un Hig BEEH HRA  FRERANE B9kt
S&P Retail Select Industry
Total Return Index usb 2,916,201 19/05/2011 169,679 0.09
S&P Retail Select Industry
Total Return Index Usb 2,885,499 19/05/2011 167,876 0.08
frlihe=3e ChER R ey 337,555 0.17
HittEERAR 31,970,280 15.75
FEREEME 203,018,004 100.00

(2) FERAWBR LB A E K -
(3) AR E% 2010 4F 6 A 30 HRE -
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HEE/

BRIESHREA HFEE
bita=4 ERLUETHE mfE BSkt
[EEE3:

Nederlandse Waterschapsbank

0% 06/07/2010 12,000,000 11,993,104 7.23
Lloyds TSB Bank 0% 21,/07/2010 12,000,000 11,987,790 7.22
Landwirtschaftliche Rentenbank

0% 23/08/2010 11,500,000 11,489,346 6.92
Kingdom of Netherlands 0% 13/10/2010 10,500,000 10,481,591 6.32
KFW Bankengruppe 0% 21/07/2010 10,000,000 9,993,005 6.02
Caisse Des Depots Et Consignat

0% 26/10/2010 10,000,000 9,976,425 6.01
Caisse Des Depots Et Consignat

0% 26/08/2010 4,000,000 3,995,139 2.41
Bank Nederlandse Gemeenten 0% 06/07/2010 2,500,000 2,496,095 1.50
BEERRE 43.63
EEES

B

Morgan Stanley Alpha Plus Funds - Commodities

Alpha Plus RC4000 Fund 173,176 16,727,050  10.08
B 10.08
EEEEHEE 10.08
WERBHEET 89,139,545 53.71
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BHISNESH
#HZE 2010 &

6 A 30 Hi3ARE HFEE
iy =] BALH EHE®H B/ (BR) Bt
02/07/2010 19,280,478 EUR 23,720,386 USD (103,729) (0.06)
02/07/2010 35,275,292 GBP 52,376,753 USD 398,610 0.24
02/07/2010 285,480 USD 232,104 EUR 1,176 0.00
09/07/2010 18,985,349 EUR 23,153,583 USD 102,141 0.06
09/07/2010 35,210,806 GBP 53,087,332 USD (409,856) (0.25)
09/07/2010 33,621 USD 27,607 EUR (195) 0.00
BHEASMNE S HOREET (11,853) (0.01)
RN zSIEEH

BE 2010 F

6 A 30 BiFK HFEE
30 Hi ZEEH HEE ®’R (BR) B9t
GS Light Energy
Total Return Index Usb 20,089,388 07/07/2010 (11,349) (0.01)
GS Light Energy
Total Return Index UsD 87,393,107 07/07/2010 (46,257) (0.03)
GS Light Energy
Total Return Index USD 19,096,069 07/07/2010 (10,788) (0.01)
GS Light Energy
Total Return Index uUsb 25,116,991 07/07/2010 (13,295) (0.01)
GS Light Energy
Total Return Index usb 15,071,021 07/07/2010 (8,192) 0.01
fllve=3r Epiob e (89,881) (0.05)
B AEIMTE TEEBE SRR 1 5,090,000 ETHE
HttEERAR 76,935,538 46.35
FREEME 165,973,349 100.00
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RIS P U T S % 2010 F 6 5[ 30 F! > IJE
F e

FRIESHEREA - HFEE
bita= LB TTEHE mfE BSk
BUFETEE
JEE
France Treasury Bill BTF 0% 23/09/2010 2,000,000 1,991,618 9.73
JEEIREET 9.73
BIFFfEISRE S REEt 9.73
FESE
Santander Ser 1138 0% 08/07/2010 1,500,000 1,497,969 7.32
[EES47 ¢ Hy 7.32
AFESH
EE
KfW - Kreditanstalt fuer Wiederaufbau govt gtd
2.5% 11/10/2010 540,000 542,802 2.65
EEaEt 2.65
Bt
Credit Suisse sr unsecur SerEMTN
4.75% 24/09/2010 310,000 312,353 1.53
mt#ast 1.53
AEMEHRE 4.18
BEES
European Investment Bank sr unsecur SerEMTN
3.75% 24/11/2010 540,000 546,642 2.67
BEESAEE 2.67
WEE SR 4,891,384 23.90
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SEEESY
HE 20105

6 A 30 Hi3AR®E LFEE
P =] BASH EHEH FE/ (BHE) Bk
02/07/2010 875,793 AUD 766,845 USD (22,130 (0.11)
02/07/2010 2,739,973 BRL 1,528,065 USD (6,506) (0.03)
02/07/2010 9,565 CAD 9,152 USD (124) 0.00
02/07/2010 3,116 CHF 2,824 USD 53 0.00
02/07/2010 184,164 CLP 341 USD (4) 0.00
02/07/2010 8,188,931 COP 4,310 USD (32) 0.00
02/07/2010 306,383 EUR 376,327 USD (847) 0.00
02/07/2010 204,700 GBP 300,967 USD 4,314 0.02
02/07/2010 241,695,428 HUF 1,061,436 USD (18,718) (0.08)
02/07/2010  29,099,622,038 IDR 3,203,746 USD 5,194 0.03
02/07/2010 20,843 1LS 5,398 USD (23) 0.00
02/07/2010 103,233,514 JPY 1,138,400 USD 23,033 0.12
02/07/2010 6,228,869 KRW 5,208 USD (91) 0.00
02/07/2010 2,403,219 MXN 191,784 USD (4,296) (0.02)
02/07/2010 5,452 NOK 839 USD (1) 0.00
02/07/2010 4,303 N2D 3,036 USD (63) 0.00
02/07/2010 66,065,290 PHP 1,429,459 USD (3,474) (0.02)
02/07/2010 10,927 PLN 3,270 USD (28) 0.00
02/07/2010 8,958 RUB 289 USD (2) 0.00
02/07/2010 87,317 SEK 11,230 USD 8 0.00
02/07/2010 673,484 SGD 486,751 USD (3,549) (0.02)
02/07/2010 3,551,512 TRY 2,266,150 USD (18,754) (0.08)
02/07/2010 831,676 TWD 25,981 USD (80) 0.00
02/07/2010 6,245 USD 7,214 AUD 124 0.00
02/07/2010 12,582 USD 22,557 BRL 55 0.00
02/07/2010 5,934 USD 6,058 CAD 190 0.00
02/07/2010 1,128,272 USD 1,155,283 CAD 33,555 0.16
02/07/2010 341,369 USD 378,259 CHF (7,680) (0.04)
02/07/2010 44,061 USD 23,770,649 CLP 555 0.00
02/07/2010 523,547 USD 994,215,073 COP 4,102 0.02
02/07/2010 5,934 USD 124,694 CZK (10) 0.00
02/07/2010 5,636 USD 117,935 CZK 9 0.00
02/07/2010 616,882 USD 501,995 EUR 1,623 0.01
02/07/2010 22,177 USD 14,973 GBP (183) 0.00
02/07/2010 115,973 USD 26,439,807 HUF 1,933 0.01
02/07/2010 26,489 USD 239,682,457 IDR 40 0.00
02/07/2010 28,671 USD 110,341 ILS 199 0.00
02/07/2010 632,059 USD 2,419,616 ILS 7,092 0.03
02/07/2010 176,126 USD 15,951,418 JPY (3,377) (0.02)
02/07/2010 635,150 USD 756,241,192 KRW 13,288 0.07
02/07/2010 5,465 USD 68,799 MXN 102 0.00
02/07/2010 109,112 USD 703,793 NOK 726 0.00
02/07/2010 11,118 USD 15,694 NZD 266 0.00
02/07/2010 358,063 USD 506,690 NZD 7,868 0.04
02/07/2010 11,711 USD 544,155 PHP (23) 0.00
02/07/2010 1,526 USD 5,044 PLN 26 0.00
02/07/2010 399,823 USD 1,321,734 PLN 6,896 0.03
02/07/2010 37,093 USD 1,156,294 RUB 59 0.00
02/07/2010 808,288 USD 6,271,101 SEK 1,993 0.01
02/07/2010 2,652,229 USD 3,664,970 SGD 22,109 0.11
02/07/2010 120,892 USD 189,747 TRY 854 0.00
02/07/2010 3,154,128 USD 100,973,085 TWD 9,497 0.05
02/07/2010 5,296 USD 40,078 ZAR 55 0.00
02/07/2010 66,456 USD 500,091 ZAR 996 0.00
02/07/2010 4,185 ZAR 548 USD (2) 0.00
06/07/2010  28,758,269,626 IDR 3,177,358 USD (5,800) (0.03)
06/07/2010 241,305,928 KRW 196,343 USD 901 0.00
06/07/2010 65,290,312 PHP 1,404,546 USD 2,741 0.01
06/07/2010 16,840,997 TWD 523,337 USD 645 0.00
06/07/2010 47,362 USD 428,961,871 IDR 61 0.00
06/07/2010 612,980 USD 747,370,123 KRW 1,184 0.01
06/07/2010 102,108 USD 4,734,755 PHP 7 0.00
06/07/2010 36,577 USD 1,143,294 RUB (16) 0.00
06/07/2010 204,627 USD 6,433,472 RUB (1,065) (0.01)
06/07/2010 3,107,712 USD 99,788,623 TWD 1,698 0.01
07/07/2010 2,814,459 BRL 1,561,855 USD (1,793) (0.01)
07/07/2010  1,071,910,876 COP 559,161 USD (129) 0.00

ESNESH (1)

HE 2010 F

6 B 30 HiFRER LFEE

ip1=] BAEH ghesn FE/ (B1E) Batt
07/07/2010 43,372 USD 23,503,393 CLP 390 0.00
07/07/2010 152,377 USD 82,626,490 CLP 1,292 0.01
07/07/2010 513,834 USD 982,552,495 COP 1,169 0.01
09/07/2010 865,519 AUD 741,153 USD (8,723)  (0.04)
09/07/2010 396,856 CAD 377,674 USD (3,458)  (0.02)
09/07/2010 384,547 EUR 468,322 USD 2,222 0.01
09/07/2010 189,059 GBP 284,854 USD (1,641)  (0.01)
09/07/2010 214,497,302 HUF 910,078 USD 8,880 0.04
09/07/2010 86,974,612 JPY 980,098 USD 2,352 0.01
09/07/2010 33,482,801 JPY 378,620 USD (163) 0.00
09/07/2010 2,326,196 MXN 181,189 USD (608) 0.00
09/07/2010 276,968 MXN 21,558 USD (60) 0.00
09/07/2010 5,236,810 SEK 670,435 USD 2,026 0.01
09/07/2010 316,393 SGD 225,607 USD 837 0.00
09/07/2010 3,349,922 TRY 2,118,459 USD (4,047)  (0.02)
09/07/2010 57,049 USD 66,911 AUD 473 0.00
09/07/2010 1,096,048 USD 1,147,718 CAD 13,108 0.07
09/07/2010 343,557 USD 373,821 CHF (2,560)  (0.01)
09/07/2010 229,119 USD 248,411 CHF (1,032 (0.01)
09/07/2010 62,175 USD 1,318,498 CZK (572) 0.00
09/07/2010 237,718 USD 194,923 EUR (857) 0.00
09/07/2010 405,273 USD 269,163 GBP 2,113 0.01
09/07/2010 136,164 USD 32,131,893 HUF (1,466)  (0.01)
09/07/2010 938,181 USD 3,650,419 ILS (1,846)  (0.01)
09/07/2010 107,206 USD 695,881 NOK 194 0.00
09/07/2010 504,984 USD 3,283,274 NOK 238 0.00
09/07/2010 359,455 USD 516,256 NZD 3,773 0.02
09/07/2010 104,503 USD 150,731 NzD 737 0.00
09/07/2010 413,670 USD 1,415,765 PLN (4,355)  (0.02)
09/07/2010 789,278 USD 6,161,999 SEK (2,060  (0.01)
09/07/2010 2,132,668 USD 2,980,947 SGD (2,114)  (0.01)
09/07/2010 238,513 USD 378,890 TRY (435) 0.00
09/07/2010 69,872 USD 534,096 ZAR 233 0.00
09/07/2010 1,078,376 ZAR 140,718 USD (177) 0.00
15/07/2010 15,021,131 KRW 12,180 USD 88 0.00
15/07/2010 1,529,306 PHP 32,710 USD 192 0.00
15/07/2010 12,085 USD 15,021,131 KRW (165) 0.00
15/07/2010 32,538 USD 1,529,306 PHP (332) 0.00
20/08/2010 488,093,904 CLP 928,465 USD (30,462)  (0.15)
20/08/2010 929,526 USD 488,093,904 CLP 31,329 0.15
23/07/2010 17,092,702,143 IDR 1,857,902 USD 17,069 0.08
23/07/2010 1,454,452,324 KRW 1,278,639 USD (72,865)  (0.35)
23/07/2010 3,416,087 KRW 3,015 USD (181) 0.00
23/07/2010 17,832,039 TWD 568,533 USD (10,792)  (0.05)
23/07/2010 1,860,329 USD  17,092,702,143 IDR (15,089)  (0.07)
23/07/2010 1,279,821 USD  1,454,452,324 KRW 73,831 0.36
23/07/2010 3,015 USD 3,416,087 KRW 180 0.00
23/07/2010 568,860 USD 17,832,039 TWD 11,058 0.05
SEAISNE S H0REET 62,959  0.31
HitEERSE 15,511,749 75.79
PEEERE 20,466,092 100.00
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bita= LB TTEHE mfE BSkt
EEER
Santander Ser 1138 0% 08/07/2010 7,000,000 6,990,524 5.40
Intesa Sanpaolo Bank Ireland 0% 12/07/2010 6,500,000 6,494,858 5.02
Banco Bilbao Vizcaya Argentaria
0% 19/07/2010 6,000,000 5,994,061 4.63
Lloyds TSB Bank 0% 21/07/2010 2,500,000 2,489,237 1.92
FES3:h 16.97
BEHES
JEE
France Treasury Bill BTF 0% 23/09/2010 9,000,000 8,962,280 6.92
EERET 6.92
B ERE SRt 6.92
AEEF
Wt
Credit Suisse sr unsecur SerEMTN
4.75% 24/09/2010 1,629,000 1,641,366 1.27
et 1.27
EE
KfW - Kreditanstalt fuer Wiederaufbau govt gtd
2.5% 11/10/2010 1,140,000 1,145,915 0.88
R 0.88
AT EHHE 2.15
BEES
European Investment Bank sr unsecur SerEMTN
3.75% 24/11/2010 1,140,000 1,154,022 0.89
BEESE 0.89
WGBS 34,872,263 26.93
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TTETHE
= 2010 & 6 5] 30 LV RHP R R T S TR
T-Ftif e

BHIMESH
#HE 2010 &

6 B 30 BiFRER 5FEE
e BASEHE EHEH e/ (BE)  ESkt
02/07/2010 10,560,918 AUD 9,247,153 USD (266,858)  (0.21)
02/07/2010 33,040,467 BRL 18,426,450 USD (78,450)  (0.06)
02/07/2010 49,807 CAD 47,692 USD (6700 0.00
02/07/2010 16,223 CHF 14,720 USD 264 0.00
02/07/2010 1,019,451 CLP 1,890 USD (24) 0.0
02/07/2010 42,638,109 COP 22,446 USD (1700 0.00
02/07/2010 10,424 CZK 497 USD - 0.00
02/07/2010 1,922 EUR 2,363 USD 7 0.00
02/07/2010 3,683437EUR 4,524,283 USD (10,157  (0.01)
02/07/2010 22,065,649 GBP 26,644,829 EUR 306,283  0.24
02/07/2010 2,468,414 GBP 3,629,272 USD 52,022 0.04
02/07/2010 2,914,228,622 HUF 12,798,207 USD (225,699)  (0.17)
02/07/2010 350,903,177,101 DR 38,632,960 USD 62,627  0.05
02/07/2010 108,524 ILS 28,106 USD (1200 0.00
02/07/2010 1,244,736,030 JPY 13,726,233 USD 277,712 021
02/07/2010 32,432,895 KRW 27,067 USD (4290 0.00
02/07/2010 28,979,556 MXN 2,312,657 USD (51,808)  (0.04)
02/07/2010 30,180 NOK 4,647 USD 5)  0.00
02/07/2010 22,405 NZD 15,814 USD (333 0.00
02/07/2010 796,660,525 PHP 17,237,392 USD (41,894 (0.03)
02/07/2010 56,894 PLN 17,012 USD (135)  0.00
02/07/2010 49,591 RUB 1,597 USD 7 000
02/07/2010 700,773 SEK 90,174 USD (101)  0.00
02/07/2010 7946,723SGD 5,744,333 USD (42,653 (0.03)
02/07/2010 42,822,324 TRY 27,324,079 USD (226,122)  (0.17)
02/07/2010 4,330,430 TWD 135,274 USD (410 0.00
02/07/2010 32,505 USD 37,561 AUD 636  0.00
02/07/2010 65,529 USD 117,433 BRL 309 0.00
02/07/2010 72,993 USD 74,516 CAD 2343 0.00
02/07/2010 13,604,050 USD 13,929,731 CAD 404576 0.30
02/07/2010 4,116,463 USD 4,561,310 CHF (92,608)  (0.07)
02/07/2010 531,312USD 286,642,765 CLP 6689 001
02/07/2010 6,313,284 USD 11,988,926,427 COP 49461  0.04
02/07/2010 73,205 USD 1,538,191 CZK (1220 0.00
02/07/2010 66,310 USD 1,387,597 CZK 11 0.00
02/07/2010 11,741,711 USD 9,550,924 EUR 34929  0.03
02/07/2010 251,253 USD 169,754 GBP (2,217)  0.00
02/07/2010 1,344,015USD 306,279,945 HUF 22861  0.02
02/07/2010 137,866 USD  1,247,994,685 IDR 159 0.00
02/07/2010 345,772 USD 1,330,719 ILS 239  0.00
02/07/2010 7,621,759USD 29,177,238 ILS 85524 0.07
02/07/2010 2,066,880 USD 187,262,603 JPY (40,265 (0.03)
02/07/2010 7,659,072 USD 9,119,274,358 KRW 160239 011
02/07/2010 56,557 USD 710,631 MXN 1,145 0.00
02/07/2010 1,315,751 USD 8,486,813 NOK 8752 0.0l
02/07/2010 134,084 USD 189,265 NZD 3213 0.00
02/07/2010 4,317,756 USD 6,109,994 NZD 94,880  0.07
02/07/2010 60,986 USD 2,833,340 PHP (11)  0.00
02/07/2010 18,404 USD 60,852 PLN 315 0.00
02/07/2010 4,821,329USD 15,938,346 PLN 83160  0.06
02/07/2010 447290 USD 13,943,382 RUB 713 0.00
02/07/2010 9,746,851 USD 75,620,933 SEK 24,030  0.02
02/07/2010  31,979,217USD 44,190,321 SGD 266,574 0.21
02/07/2010 1,334,143 USD 2,092,584 TRY 10157 001
02/07/2010 38,034,631 USD 1,217,602,628 TWD 114516 0.09
02/07/2010 64,957 USD 491,564 ZAR 680  0.00
02/07/2010 800,277 USD 6,022,162 ZAR 11,992 001
02/07/2010 23,165 ZAR 3,032 USD ® 000
06/07/2010 349,158,114,809 DR 38,576,745 USD (70,415)  (0.05)
06/07/2010 2,847,138,496 KRW 2,316,630 USD 10630 001
06/07/2010 792,698,685 PHP 17,052,784 USD 33281 0.3
06/07/2010 190,931,754 TWD 5,933,243 USD 7311 001
06/07/2010 64,560 USD 584,722,152 IDR 83 0.0
06/07/2010 7,442,279 USD  9,073,923,666 KRW 14372 001
06/07/2010 1,026,582 USD 47,602,611 PHP 75 0.00
06/07/2010 443862 USD 13,874,030 RUB (193 0.00

06/07/2010 2,523,952 USD 79,353,066 RUB (13,137) (0.0D)

EHISNESH (4

&)

HE 2010 F
6 B 30 HiFRER LFEE

ip1=] BAEH ghesn FE/ (B1E) Batt
06/07/2010 37,731,156 USD 1,211,547,418 TWD 20,611 0.02
07/07/2010 34,630,062 BRL 19,216,892 USD (21,484)  (0.02)
07/07/2010 13,028,801,316 COP 6,796,453 USD (1,568) 0.00
07/07/2010 526,328 USD 285,217,073 CLP 4,739 0.00
07/07/2010 1,882,233 USD  1,020,640,940 CLP 15,965 0.01
07/07/2010 6,238,524 USD 11,929,305,550 COP 14,188 0.01
09/07/2010 10,508,397 AUD 8,998,445 USD (105,906)  (0.08)
09/07/2010 4,695,739 CAD 4,468,766 USD (40,917)  (0.03)
09/07/2010 4,699,773 EUR 5,723,633 USD 27,153 0.02
09/07/2010 508 EUR 618 USD 3 0.00
09/07/2010 22,090,876 GBP 27,305,723 EUR (325,180)  (0.29)
09/07/2010 2,295,392 GBP 3,458,456 USD (19,929)  (0.02)

09/07/2010  2,604,241,233 HUF 11,049,388 USD 107,810 0.08
09/07/2010  1,055,970,129 JPY 11,899,502 USD 28,557 0.02
09/07/2010 426,178,662 JPY 4,819,183 USD (2,081) 0.00
09/07/2010 28,228,718 MXN 2,198,755 USD (7,380)  (0.01)
09/07/2010 3,801,496 MXN 295,889 USD (821) 0.00
09/07/2010 63,429,820 SEK 8,120,510 USD 24,545 0.02
09/07/2010 3,406,504 SGD 2,429,044 USD 9,013 0.01
09/07/2010 40,671,839 TRY 25,720,492 USD (49,135)  (0.04)
09/07/2010 581,525 USD 682,049 AUD 4,816 0.00
09/07/2010 13,307,271 USD 13,934,602 CAD 159,146 0.12
09/07/2010 4,171,182 USD 4,538,626 CHF (31,079)  (0.02)
09/07/2010 2,875,411 USD 3,117,521 CHF (12,953)  (0.01)
09/07/2010 765,005 USD 16,223,249 CZK (7,054)  (0.01)
09/07/2010 2,886,148 USD 2,366,574 EUR (10,400)  (0.01)
09/07/2010 4,189,940 USD 3,435,645 EUR (15,0900  (0.01)
09/07/2010 4,940,149 USD 3,281,013 GBP 25,762 0.02
09/07/2010 1,527,063 USD 360,355,509 HUF (16,444)  (0.01)
09/07/2010 11,544,060 USD 44,915,987 ILS (22,412)  (0.02)
09/07/2010 1,300,962 USD 8,444,605 NOK 2,360 0.00
09/07/2010 6,231,600 USD 40,516,259 NOK 2,938 0.00
09/07/2010 4,364,191 USD 6,267,931 NZD 45,813 0.04
09/07/2010 1,344,257 USD 1,938,898 NZD 9,482 0.01
09/07/2010 5,090,163 USD 17,420,055 PLN (63,403)  (0.04)
09/07/2010 9,582,727 USD 74,813,654 SEK (25,017)  (0.02)
09/07/2010 25,893,003 USD 36,192,074 SGD (25,665)  (0.02)
09/07/2010 2,590,577 USD 4,115,261 TRY (4,723) 0.00
09/07/2010 847,909 USD 6,481,330 ZAR 2,827 0.00
09/07/2010 13,178,334 ZAR 1,719,647 USD (2,168) 0.00
15/07/2010 169,970,668 KRW 137,818 USD 992 0.00
15/07/2010 17,482,865 PHP 373,933 USD 2,194 0.00
15/07/2010 136,746 USD 169,970,668 KRW (1,868) 0.00
15/07/2010 371,976 USD 17,482,865 PHP (3,792) 0.00
20/08/2010  4,897,556,090 CLP 9,316,257 USD (305,671)  (0.24)
20/08/2010 9,326,902 USD  4,897,556,090 CLP 314,361 0.24
23/07/2010 171,508,938,924 IDR 18,642,276 USD 171,274 0.13
23/07/2010 14,594,039,765 KRW 12,829,925 USD (731,139)  (0.56)
23/07/2010 45,339,086 KRW 40,010 USD (2,395) 0.00
23/07/2010 178,927,478 TWD 5,704,686 USD (108,287)  (0.08)
23/07/2010 18,666,624 USD 171,508,938,924 IDR (151,399)  (0.12)
23/07/2010 12,841,779 USD 14,594,039,765 KRW 740,817 0.57
23/07/2010 40,017 USD 45,339,086 KRW 2,401 0.00
23/07/2010 5,707,962 USD 178,927,478 TWD 110,961 0.09
BHISME S HORREL 733,260 0.57

ERRE TSRV 1 128,000 BTRS ©

HitEERSE

93,882,247 72.50

FEEERE

129,487,770 100.00
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Fh e

FRIESHEREA - HFEE
bita= LB TTEHE mfE BSkt
[EEE3:
Lloyds TSB Bank 0% 21/07/2010 3,500,000 3,484,932 5.01
Intesa Sanpaolo Bank Ireland 0% 12/07/2010 3,000,000 2,997,627 4.31
Santander Ser ‘1138’ 0% 08/07,/2010 3,000,000 2,995,939 4.31
Banco Bilbao Vizcaya Argentaria
0% 19/07/2010 2,000,000 1,998,020 2.87
[EES3 iy 16.50
AEEF
ES)
HSBC Finance sr unsecur SerEMTN
4.5% 12/11/2010 2,508,000 2,537,416 3.65
ESEiEY 3.65
BE
KfW - Kreditanstalt fuer Wiederaufbau govt gtd
2.5% 11/10/2010 950,000 954,929 1.37
R 1.37
Wt
Credit Suisse sr unsecur SerEMTN
4.75% 24/09/2010 780,000 785,921 1.13
It 1.13
AT ESHRE 6.15
BUFETSE
JEE
France Treasury Bill BTF 0% 23/09/2010 3,000,000 2,987,427 4.30
JEEIREET 4.30
BIFFfEISRE S ReEt 4.30
BEES
European Investment Bank sr unsecur SerEMTN
3.75% 24/11/2010 950,000 961,685 1.38
BEESAEE 1.38
WREREHRR 19,703,896 28.33
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e BASEHE EHEH e/ (BE)  ESkt
02/07/2010 10,657,837 AUD 9,332,054 USD (269,339)  (0.38)
02/07/2010  33,343,685BRL 18,595,552 USD (79,170)  (0.11)
02/07/2010 65,888 CAD 63,113 USD (906)  0.00
02/07/2010 21,461 CHF 19,485 USD 341 0.00
02/07/2010 1,348,600 CLP 2,501 USD (33) 0.0
02/07/2010 56,404,265 COP 29,695 USD (2277 0.00
02/07/2010 13,799 CZK 658 USD - 0.00
02/07/2010 3,709,960 ELR 4,556,865 USD (10,234)  (0.01)
02/07/2010 17,460,084 GBP 21,083,493 EUR 242,355 036
02/07/2010 2,487,016 GBP 3,656,622 USD 52414 0.8
02/07/2010  2,936,193,987 HUF 12,894,671 USD (227,400 (0.33)
02/07/2010 354,123,467,564 DR 38,987,501 USD 63202 0.09
02/07/2010 143,560 ILS 37,178 USD (157 0.00
02/07/2010  1,254,115,392 JPY 13,829,664 USD 279,805  0.40
02/07/2010 42,904,488 KRW 35,770 USD (538)  0.00
02/07/2010 29,197,924 MXN 2,330,083 USD (52,198)  (0.07)
02/07/2010 39,925 NOK 6,149 USD ®  0.00
02/07/2010 29,640 NZD 20,926 USD (444) 0.0
02/07/2010 803,971,597 PHP 17,395,582 USD (42,279)  (0.06)
02/07/2010 75,262 PLN 22,496 USD (1720 0.00
02/07/2010 65,602 RUB 2,112USD @ 000
02/07/2010 666,921 SEK 85,795 USD (770 0.00
02/07/2010 7,987,639 SGD 5,773,711 USD @2,711)  (0.06)
02/07/2010 43,144,990 TRY 27,529,966 USD (227,826)  (0.33)
02/07/2010 5,728,594 TWD 178,945 USD (538)  0.00
02/07/2010 42,992 USD 49,688 AUD 835 0.0
02/07/2010 86,696 USD 155,336 BRL 423 0.00
02/07/2010 96,066 USD 98,071 CAD 3084  0.00
02/07/2010 13,706,560 USD 14,034,695 CAD 407,625 058
02/07/2010 4,154,247 USD 4,603,170 CHF (93452)  (0.13)
02/07/2010 536,188 USD 289,273,328 CLP 6750 0.0l
02/07/2010 6,371,222 USD 12,098,950,582 COP 49915 0.07
02/07/2010 73,993 USD 1,554,739 CZK (124) 0.0
02/07/2010 66,802 USD 1,397,899 CZK 112 000
02/07/2010 10,531,622 USD 8,567,385 EUR 30,560  0.04
02/07/2010 251,420 USD 169,834 GBP (2,179)  0.00
02/07/2010 1,348,005 USD 307,231,882 HUF 22,779 0.03
02/07/2010 182,338 USD  1,650,934,126 IDR 177 0.00
02/07/2010 361,379 USD 1,390,787 ILS 2504 0.00
02/07/2010 7,679,204USD 29,397,146 ILS 86,169  0.12
02/07/2010 2,076,555 USD 188,121,346 JPY (40,289)  (0.06)
02/07/2010 7,729,361 USD  9,202,963,290 KRW 161,710 023
02/07/2010 55,767 USD 701,220 MXN 1,097 0.00
02/07/2010 1,327,821USD 8,564,697 NOK 888 001
02/07/2010 142,420 USD 201,031 N2D 3413 0.00
02/07/2010 4350,293USD 6,156,037 NZD 95595 0.4
02/07/2010 80,685 USD 3,748,140 PHP (141) 0.0
02/07/2010 26,488 USD 87,579 PLN 453 0.00
02/07/2010 4,857,660 USD 16,058,446 PLN 83,787 012
02/07/2010 451,395USD 14,071,343 RUB 720 0.00
02/07/2010 9,820,206 USD 76,190,753 SEK 24211 0.03
02/07/2010 32,220,164 USD 44,523,272 SGD 268,583  0.39
02/07/2010 1,330,362 USD 2,087,066 TRY 9915 001
02/07/2010 38,383,680 USD  1,228,776,748 TWD 115567 017
02/07/2010 66,861 USD 505,972 ZAR 700 0.00
02/07/2010 806,306 USD 6,067,531 ZAR 12082 0.02
02/07/2010 30,642 ZAR 4,009 USD (100 0.00
06/07/2010  3,815,893,146 IDR 421,320 USD (5420 0.00
06/07/2010 363,132,216,878 DR 40,120,674 USD (73,233 (0.10)
06/07/2010 2,882,058 462 KRW 2,345,044 USD 10760 0.2
06/07/2010 824,424,289 PHP 17,735,276 USD 34,613 0.05
06/07/2010 185,619,847 TWD 5,768,174 USD 7108 0.0l
06/07/2010 7,740,135 USD  9,437,082,734 KRW 14947 0.2
06/07/2010 863,730 USD 40,051,179 PHP 63 0.00
06/07/2010 461,634 USD 14,429,520 RUB (201)  0.00
06/07/2010 2,662,504 USD 83,711,955 RUB (13,858)  (0.02)

06/07/2010 39,241,243 USD  1,260,036,302 TWD 21,436 0.03

EHISNESH (4

&)

HE 2010 F
6 B 30 HiFRER LFEE

ip1=] BAEH ghesn FE/ (B1E) Batt
07/07/2010 36,455,553 BRL 20,229,227 USD (22,073)  (0.03)
07/07/2010 13,564,198,766 COP 7,075,743 USD (1,632) 0.00
07/07/2010 547,401 USD 296,636,613 CLP 4,928 0.01
07/07/2010 1,988,121 USD  1,078,058,472 CLP 16,863 0.02
07/07/2010 6,488,204 USD 12,406,744,118 COP 14,756 0.02
09/07/2010 10,928,967 AUD 9,358,584 USD (110,144)  (0.16)
09/07/2010 4,766,416 CAD 4,536,027 USD (41,533)  (0.06)
09/07/2010 4,917,481 EUR 5,988,769 USD 28,411 0.04
09/07/2010 17,516,680 GBP 21,651,726 EUR (257,848)  (0.37)
09/07/2010 2,387,259 GBP 3,596,871 USD (20,727)  (0.03)
09/07/2010  2,708,468,743 HUF 11,491,609 USD 112,125 0.16
09/07/2010  1,098,232,489 JPY 12,375,747 USD 29,700 0.04
09/07/2010 462,046,376 JPY 5,224,771 USD (2,256) 0.00
09/07/2010 29,358,943 MXN 2,286,789 USD (7,675  (0.01)
09/07/2010 4,359,714 MXN 339,338 USD (941) 0.00
09/07/2010 65,823,947 SEK 8,427,014 USD 25,472 0.04
09/07/2010 3,126,736 SGD 2,229,553 USD 8,272 0.01
09/07/2010 42,299,623 TRY 26,749,887 USD (61,102)  (0.07)
09/07/2010 498,466 USD 584,632 AUD 4,128 0.01
09/07/2010 13,839,858 USD 14,492,297 CAD 165,515 0.25
09/07/2010 4,338,122 USD 4,720,272 CHF (32,323)  (0.05)
09/07/2010 3,080,116 USD 3,339,462 CHF (13,876)  (0.02)
09/07/2010 805,323 USD 17,078,442 CZK (7,433)  (0.01)
09/07/2010 3,046,207 USD 2,497,812 EUR (10,971)  (0.02)
09/07/2010 3,001,658 USD 2,461,289 EUR (10,816)  (0.02)
09/07/2010 5,156,702 USD 3,424,837 GBP 26,891 0.04
09/07/2010 1,467,495 USD 346,298,701 HUF (15,802)  (0.02)
09/07/2010 12,152,941 USD 47,283,691 ILS (23,311)  (0.03)
09/07/2010 1,353,050 USD 8,782,711 NOK 2,454 0.00
09/07/2010 6,576,556 USD 42,759,079 NOK 3,101 0.00
09/07/2010 4,538,855 USD 6,518,786 NZD 47,646 0.07
09/07/2010 1,470,273 USD 2,120,658 NZD 10,370 0.01
09/07/2010 5,358,696 USD 18,338,336 PLN (56,047)  (0.08)
09/07/2010 9,966,250 USD 77,807,869 SEK (26,018)  (0.04)
09/07/2010 26,929,302 USD 37,640,566 SGD (26,692)  (0.04)
09/07/2010 2,402,191 USD 3,816,000 TRY (4,380)  (0.01)
09/07/2010 881,858 USD 6,740,832 ZAR 2,941 0.00
09/07/2010 13,790,862 ZAR 1,799,576 USD (2,269) 0.00
15/07/2010 171,765,643 KRW 139,273 USD 1,003 0.00
15/07/2010 17,632,565 PHP 377,135 USD 2,213 0.00
15/07/2010 138,190 USD 171,765,643 KRW (1,887) 0.00
15/07/2010 375,161 USD 17,632,565 PHP (3,824)  (0.01)
20/08/2010  5,239,403,653 CLP 9,966,528 USD (327,007)  (0.47)
20/08/2010 9,977,916 USD  5,239,403,653 CLP 336,303 0.48
23/07/2010 183,480,198,009 IDR 19,943,500 USD 183,229 0.26
23/07/2010 15,612,698,223 KRW 13,725,449 USD (782,173)  (1.12)
23/07/2010 45,964,444 KRW 40,569 USD (2,434) 0.00
23/07/2010 191,416,548 TWD 6,102,871 USD (115,845 (0.17)
23/07/2010 19,969,547 USD 183,480,198,009 IDR (161,966)  (0.23)
23/07/2010 13,738,130 USD 15,612,698,223 KRW 792,526 1.14
23/07/2010 40,562 USD 45,964,444 KRW 2,428 0.00
23/07/2010 6,106,375USD 191,416,548 TWD 118,706 0.17
BHISMNE S HORREL 745,319 1.07

EBIET5 176,000 BTRSLUERIER -

HithEERSR

49,097,184 70.60

FEEERE

69,546,399 100.00
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TaNB% AR BUM - RERIE TS ERMARE e
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aE
BEES R 441,555,400 681,900,216 ~ 227,228,366 685,058,157 235,048,024  15,119,739,352
RERRE / (RE) 56,667,666  (14,500,479) 45,411,236 92,749,025 3,057,216 242,245,045
wEEs 498,223,066 667,399,737 272,639,602 777,807,182 238,105,240  15,361,984,397
MEANARERAG - - - - - 220,637
EHMNESRRERFIE - - - 7,161 - 2,584,963
EARESHANRERNG - - - - - 57,020
B E AN RERAG - - - - - 413,471
ITHERS 11,338,557 11,718,068 10,013,340 27,208,322 9,086,976 518,190,038
=R - - - - - 670,061,904
B8 3% - - - - 137,050,000
IR E S IEUGR 17,018,761 1,862,492 60,579 17,204,940 - 133,450,101
REBRREER 9,242,283 1,403,226 992,083 6,308,665 6,847,544 157,334,925
FEST AFITEA 3 1,506,184 1,631,618 899,990 2,765,441 782,717 136,024,125
wEE 537,328,851 684,015,141 284,605,594 831,301,711 254,822,477 17,117,371,581

=1
MEANARERFE - - - - - 3,063,005
EEMNEBRNRBEESIE - - - - 120,281 10,819,321
ERREEPANRERER - - - - - 4,299,921
RS AN ARE RS . - - - - 720,717
FEFRENREREE - - - - 25,201,288
SATEY 190,732 - - 314,164 - 8,955,589
BEREBSENT 119,780 1,383,200 76,943 1,746,882 9,797,721 138,405,637
HEARFE(T 3R 25,707,560 3,586,264 650,894 1,293,982 104,004 146,491,815
ES Eih - - - - - 185,358
H AP RIS S 842,937 1,259,090 751,305 2,200,843 374,396 36,238,623
= 26,861,009 6,228,554 1,479,142 5,555,871 10,396,402 374,381,274
SPEER 510,467,842 677,786,587 283,126,452 825,745,840 244,426,075 16,742,990,307

+ fR&FTE Morgan Stanley 1 EE SRS ©
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BRI/ B IRER

EXME M EERE EXTERE & BEREE FEEE
EEg g Alpha E£ 2 £2(1) HaMEt .
EUR BT BT E3 £33 £33

aE
RS SRR 213,756,794 14,667,007 50,274,559 1,463,843,826 9,541,337 15,119,739,352
REREE/ (RE) (40,308577)  (2,220,866) 225181 40,997,214 (171,489) 242,245,045
REES 173,448,217 12,446,141 50,499,740 1,504,841,040 9,369,848  15,361,984,397
MESHREBRIE - - - - - 220,637
REMNESRREBIRFE - - - - 5,303 2,584,963
ERESEHENREBENE - - - - - 57,020
RS ANRBRAE . : . - . 413,471
RITHERS 3,352,363 405,141 1,471,327 66,127,085 483,384 518,190,038
TR - - - - - 670,061,904
Bl R - 137,050,000
HEREFHELGR - 6,122 - - 133,450,101
REBRIATETER 168,536 3,465 2,706,769 31,804,417 - 157,334,925
FESHS AT 3 407,430 45,927 34,102 2,464,533 30,103 136,024,125
waEE 177,376,546 12,906,796 54,711,938 1,605,237,075 9,888,638 17,117,371,581

=1
BEANARRSA - - . . . 3,063,005
BRPNESHARBERER - - - 3,327,160 - 10,819,321
ERREEPANREREE - - - . . 4,299,921
BUsERANRBREA . : - - - 720,717
FIRERERBHEER - - - - 25,201,288
SRITER - 653 94 21,337 - 8,955,589
BRSBTS AR 11,841 18,847 2,616,584 - 29,109 138,405,637
AR 252,665 7,647 88,878 2,364,453 - 146,491,815
HERRE - - - - . 185,358
R A ST 362,794 93,579 186,226 3,076,738 34,448 36,238,623
wam 627,300 120,726 2,891,782 8,789,688 63,557 374,381,274
PEEE 176,749,246 12,786,070 51,820,156 1,596,447,387 9,825,081 16,742,990,307

(1) % 2010 £ 6 A 14 BiEHMES -
+ HR3FTE Morgan Stanley & ESM4R
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IRBR/EL
BB BiERE IHE(E EVERE BARE GES3
EEE & RERESE & (1) IREREt +
ES ESS ESS ESS FHE ESS
#iE

BEZS  BRAHE 303,920,429 94,271,927 293,006,997 104,854,258 1,139,114 15,119,739,352
REFRE (BE) (19560434 (2643,124)  (6,677,894) 17,122,842 (45,761) 242,245,045
BEES 284,359,995 91,628,803 286,329,103 121,977,100 1,093,353  15,361,984,397
MEENRERAE - - - - - 220,637
EASNESKRBIEER - - - - - 2,584,963
EREEEHANRERSR - - - - - 57,020
R A AR BREE - - - - - 413,471
RSB ERREREE 4,250,034 41,363 7,751,695 7,166,249 1,011 518,190,038
BITEX - - - - - 670,061,904
FEERERSFIENR - - 137,050,000
TS5 642,464 1,090,752 - 1,539,263 - 133,450,101
B 99,860 27,727 4,904 273,677 430,476 157,334,925
HAFE AR S 573,471 165,609 812,225 414,688 568 136,024,125
wam 289,925,824 92,954,254 294,897,927 131,370,977 1525408 17,117,371,581

FEEE
HEAKREREE - - - - - 3,063,005
BASNESHRBIER - 168,980 471,010 - - 10,819,321
FREERBENARBRER - - - - 4,299,921
RSB AEIRE - - - - - 720,717
RIS NRBRER - - - - 25,201,288
BITEX - 152,698 - - 8,955,589
BE RS 582,077 120,057 369,979 1,577,413 408,631 138,405,637
B3 120,408 2,692,012 413,135 109,341 - 146,491,815
KRBT - - - - - 185,358
HAFE AR i 579,402 274,555 678,115 454,282 1,067 36,238,623
R 1,281,887 3,408,302 1,932,239 2,141,036 409,698 374,381,274
PHEE 288,643,937  89,545952 292,965,688 129,229,941 1115710 16,742,990,307

(1) % 2010 £ 6 A 14 BiEHMES -
+ HR3FTE Morgan Stanley & ESM4R
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BARRE BAEE RTEM XEES EZEgER FE&EE
BRES BREES BREES £ (1) £ (2) REHEET +
FHHE FHHE ES ES E3 £33

aE
RS RAAHE 6,997,673 100,567,819 804,448,071  215457,420 400,768,998  15,119,739,352
REZME / (RE) (748,039)  (23,690,919) 146,721,585 22,822,770 (3,156,534) 242,245,045
BEES 6,249,634 76,876,900 951,169,656 238,280,190 397,612,464  15,361,984,397
MESHKREBRIE - - - - - 220,637
ERNESNARBRAG - - - 16,822 20,393 2,584,963
ERESEHEAREENE - - - - - 57,020
B ERANRBRAE : ; . . - 413,471
RITHERS 86,058 1,822,182 22488641 30,480,225 13,832,501 518,190,038
TR - - - - - 670,061,904
Bl R - 137,050,000
HEREFHELGK - 231,284 - - 133,450,101
REBRIAETER 217,332 465,691 537,374 6,028,730 5,666,251 157,334,925
FESHS AT 3 13,642 45,446 1,274,737 305,895 193,508 136,024,125
waEE 6,566,666 79,210,219 975,701,692 275,111,862 417,325,207 17,117,371,581

=1
BEANARRESA - - . - - 3,063,005
BRPNESHARBEER - 87,674 - - - 10,819,321
ERREEPANREREE - - - . 4,299,921
BYsERANABRRER . : - - - 720,717
FIRERAEHRBHER - - - - 25,201,288
SRITER - - 168,429 1,273,067 - 8,955,589
BB EEAE AR - 1,810,104 563,301 - 138,405,637
RS2 19,633 1,625,472 1,300,606 4,693,026 3,963,106 146,491,815
LERRE - - - - . 185,358
R A ST 22,826 164,198 2,115,850 701,931 861,370 36,238,623
wam 42,459 1,877,334  5394,989 7,231,325 4,824,476 374,381,274
FEEE 6,524,207 77,332,875 970,306,703 267,880,537 412,500,731 16,742,990,307

(1) 20104 2 A 16 HER @ FIBXERTCEESD -
(2020104 2 A 16 HEA ' FIBXERZERES -
+ f3RFTE Morgan Stanley & ESREMEET ©
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Alpha &2

xEREH EBE/)ERE XEEER EUNEEWE AT AR
EEE WRES ERE & BHES REREEt +
ESS ESR ESH EXTT ESH ESH

aE
BEES  BRATE 140,228,609 23,783,231 192,489,033 30,311,221 353,997,326  15,119,739,352
REFRE/ (RE) 1,078,413 672,314 (10,008,884 (145,069) 16,016,071 242,245,045
wEESs 141,307,022 24,455,545 182,480,149 30,166,152 370,013,397  15,361,984,397
MESHKREBRIE - - - - - 220,637
EMSNERNFRERAE - - - 272,253 131,222 2,584,963
ERRESHANKRERNEG - - - - - 57,020
RS AR ERAEG - - - - - 413,471
ITHERS 5,596,511 2,445,535 5,655,131 741,850 32,917,907 518,190,038
EHER - - - 64,787,133 - 670,061,904
ElfERE - - - - 137,050,000
IR E S IEGR 114,404 388,085 1,247,060 - - 133,450,101
AR FE R 620,078 14,898 65,456 327,576 16,039,501 157,334,925
FESHB AR S 496,151 20,272 380,984 359,085 6,791,382 136,024,125
wEE 148,134,166 27,324,335 189,828,780 96,654,049 425,893,409 17,117,371,581

=1
MEARAERER - - - 29,852 - 3,063,005
RENESRNRBHESIE - - - - 10,819,321
ERREEPANREREE - - - - 4,299,921
RS AN AR TR EE - - - 515,010 - 720,717
FFEREHNRBRBSIE - - - - 25,201,288
SBATEX - - - 5 - 8,955,589
EEREEAENR 274,444 311,668 306,625 - 15,538,507 138,405,637
BEARFE(T 3K 4,161,123 18,044 2,473,606 1,222,179 391,419 146,491,815
e Eih - - - 151,325 - 185,358
HAPE A KA S 824,702 140,709 445,921 195,731 1,240,891 36,238,623
=T 5,260,269 470,421 3,226,152 2,114,102 17,170,817 374,381,274
SPEEE 142,873,897 26,853,914 186,602,628 94,539,947 408,722,592 16,742,990,307

+ fR&FTE Morgan Stanley 1 EE SRS ©
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HFRBBEX BT % BT E BTHEE  EOMEEN FaEs
EHEe 53 EHES EHEe  BEsEe EEReEt +
ES BT BXT e Bt ES

#E
BHEES  BRAHE 393,265,041 631,263,503 1927,874,966 126,784,748 187,067,703  15,119,739,352
RERAE, (1) 498,069  23,845393 99,619,849 4,861,700 4,438,366 242,245,045
BEBS 393,763,110 655,108,896 2,027,494,815  131,646448 191,506,069  15,361,984,397
M ANRERANG - 88,849 - 40,559 - 220,637
EESNESORERAG - - - - - 2,584,963
(ERRESMANARRAE - - - 27,525 - 57,020
RIS AR EIRANG - - - - - 413,471
RITHRERS 35,591,333 8,641,491 29,772,314 3,659,762 121,305 518,190,038
EMER - 52,667,301 102,184,983 2,770,961 11,618,427 670,061,904
Bl - - - - - 137,050,000
R BB HADAK 11,157,837 14,368,850 12,587,841 2,280,392 - 133,450,101
R RAR FEIR R 3,829,595 2,114,519 8,329,005 517,786 1,523,094 157,334,925
FEETIRAFITER St 9,650,066 12,519,467 41,881,925 2,431,871 3,689,001 136,024,125
wEE 453,991,941 745,509,373 2,222,250,883 143,375,304 208,457,896 17,117,371,581

&
HMEAKRBRER - 925,057 - - 3,063,005
ESSNERIOREREE 1,216,203 - 3,289 14,515 38,538 10,819,321
ERBREEHANRERER - 439,401 2,993,528 - 74,491 4,299,921
R AR EIR A - - - - - 720,717
EHANRERER - - 19483428 538,778 - 25,201,288
RITES - - - 2,799,361 8,955,589
BERE SR - 13,098,214 272,612 691,124 138,405,637
% 17,129,994 2,160,536 17,692,509 120,056 1,200,938 146,491,815
EEFAY - - - - - 185,358
HARETERAIRES ST 3,856,289 768,444 2,546,127 253,601 332,910 36,238,623
mam 22,202,486 3,368,381 56,742,152 1,199,562  5137,362 374,381,274
PEEE 431,789,455 742,140,992 2,165508,731 142,175,742 203,320,534 16,742,990,307

+ fR&FTE Morgan Stanley 1 EE SRS ©
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RERES FEHAERTT IRER A §51R ER TR ENIE ETTREME Bk
S BEES BHES & g REHEET +
ESS BT ESH EXTT ESH ESH

aE
BEES  BRATE 222,284,925 938,743,403 771,622,250 124,441,785 152,970,825  15,119,739,352
RERBE/ (RE) 2,626,313 513,707 6,896,108 - - 242,245,045
wEESs 224,911,238 939,257,110 778,518,358 124,441,785 152,970,825  15,361,984,397
MEAKARERFG 61,989 - - - - 220,637
REMNESRREBIRFE - - - - 2,584,963
EREESHANRERAEG 23,276 - - - - 57,020
RS AR ERAEG - - - - - 413,471
ITHERS 17,164,537 1,726,645 8,921,020 2,068,659 12,873 518,190,038
EHER 26,861,921 75,104,608 - 41,996,059 - 670,061,904
B8 153 - - - - 137,050,000 137,050,000
IR E S IEGR 16,979,630 18,368,350 4,836,608 - 133,450,101
AR FE R 1,022,429 21,095,659 683,476 - - 157,334,925
FESHBARITEN S 2,288,831 14,969,579 3,986,375 538,042 159,459 136,024,125
mEE 289,313,851 1,070,521,951 796,945,837 169,044,545 290,193,157 17,117,371,581

=1
MEARAERER - 307,018 - - - 3,063,005
RENESRNRBHESIE 96,786 - 4,321,528 - - 10,819,321
ERREEPANREREE - - - 4,299,921
RS AN AR TR EE - 720,717
EHAENARERER 655,065 - 25,201,288
SBATEX - - 1,724,685 - 8,955,589
W B SN 42,120,615 24,512,200 - - 138,405,637
% 225,561 18,023,066 2,803,784 - - 146,491,815
e Eih - - - - - 185,358
H AP RS S 398,248 1,430,310 2,537,452 248,807 388,505 36,238,623
=T 43,496,275 44,272,594 9,662,764 1,973,492 388,505 374,381,274
SPEEE 245,817,576 1,026,249,357 787,283,073 167,071,053 289,804,652 16,742,990,307

+ fR&FTE Morgan Stanley 1 EE SRS ©
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2tk FX Alpha Plus  FX Alpha Plus  FX Alpha Plus

Alpha Plus IS Jl et RS RS G
& (1) GSLE £& 200 £& 400 £% 800 £& SEWE +
BXT ESR BT EXTT BT ESH

aE
BEES R 171,572,952 89,664,135 4,908,031 34,921,670 19,765,313 15,119,739,352
REFEE / (RE) 225,981 (524,590) (16,647) (49,407) (61,417) 242,245,045
wEEE 171,798,933 89,139,545 4,891,384 34,872,263 19,703,896  15,361,984,397
MEANARERFG - - - - - 220,637
EHMNEANRERAE 148,869 - 62,959 733,260 745,319 2,584,963
ERRESHANKRERNEG - - - - - 57,020
RS AR ERAG 337,555 - - - - 413,471
WITHERS 5,003,983 78,173,732 59,976 36,304 10,462,759 518,190,038
EHER 27,652,033 - 15931,148 94,390,429 35,755,552 670,061,904
(B 5 1753 - - - - 137,050,000
IR E S IEIGR 565,655 - - - - 133,450,101
AR FE YR 2,116,802 261,044 40,030 16,453 2,829,754 157,334,925
FESHBA RN S 1,244,877 367,257 43,396 513,412 454,020 136,024,125
wEE 209,768,707 167,941,578 21,028,893 130,562,121 69,951,300 17,117,371,581

=t
MEANARERFE 1,237,633 - - - - 3,063,005
ESSNESNFREREE - 11,853 - - - 10,819,321
EREESHANKRERGE - - - - 4,299,921
RS AN AR EREE - 89,881 - - - 720,717
FIEIS B AR EREIE - - - - 25,201,288
SBATEX 988,203 - - 63,300 - 8,955,589
EEREBAENR 3,510,361 - - - 138,405,637
BEARFE(T 3K 526,631 1,470,710 441,636 566,556 185,198 146,491,815
e Eih - - - - - 185,358
HfhRE AR 487,875 395,785 121,165 444,495 219,703 36,238,623
=T 6,750,703 1,968,229 562,801 1,074,351 404,901 374,381,274
SPEEE 203,018,004 165,973,349 20,466,092 129,487,770 69,546,399 16,742,990,307

(1) % 2010 4F 2 A 8 H¥E 4 * BIFEZ 1t Alpha Plus VaR 400 (BT ) E& -
+ RREFTE Morgan Stanley 1 & ESM4REHEET -
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AR EY BITIRE B[R 2y HASKAS By
MR ERSE
A & 1,605,634 193,207 (402,557) 1,396,284
B & 1,627,390 519,651 (646,572) 1,500,469
C & 1,930 2,877 - 4,807
| B 3,702,385 72,394 (205,439) 3,569,340
7% 13,452,457 1,486,200 (3,236,749) 11,701,908
TMEEREE
A& 26,703,899 1,968,954 (5,580,291) 23,092,562
AX B 827,201 247,214 (104,825) 969,590
B & 5,041,539 293,411 (1,089,927) 4,245,023
| B 17,032,838 1,465,931 (2,752,446) 15,746,323
IX B 4,830,949 430,710 (949,027) 4,312,632
7 1,938,057 66,347 (1,095,498) 908,906
B~ PERIEMI R ERSE
A & 2,613,326 583,668 (590,419) 2,606,575
AX B 27,018 7,932 (4,729) 30,221
B & 1,698,610 731,633 (545,257) 1,884,986
C & 3,991 7,978 (1,734) 10,235
| B 284,596 631,366 (307,640) 608,322
7R 504,588 265,781 (459,302) 311,067
HRMBRERE
A R 7,491,819 1,521,254 (5,118,112) 3,894,961
B & 1,956,129 730,888 (530,684) 2,156,333
C 2,560 14,523 - 17,083
| & 9,766,349 680,730 (850,903) 9,596,176
N A& 5,863,582 - - 5,863,582
7% 6,227,651 1,561,303 (4,480,598) 3,308,356
ERMASEE Alpha £&
A& 3,476,521 337,147 (634,209) 3,179,459
B & 696,527 154,590 (221,237) 629,880
C k& 89,348 8,908 (32,175) 66,081
| i& 552,494 1,190,132 (801,272) 941,354
7 4,933,011 2,695,012 (2,633,486) 4,994,537
EMEHERE
AR 6,150,237 1,883,075 (3,274,770) 4,758,542
AX & 35,544 2,972 (3,077) 35,439
B & 724,758 139,227 (283,871) 580,114
| i 2,775,057 213,360 (696,267) 2,292,150
IX B& 176,345 5 (130,337) 46,013
7% 1,565,111 490,359 (40,850) 2,014,620
B EEERERES
A& 217,808 14,035 (38,205) 193,638
AX B 7,652 5,221 (476) 12,297
B & 192,081 135,451 (124,481) 203,051
EXTERZZE Alpha £&
A & 3,902,351 338,218 (666,211) 3,574,358
B & 1,456,551 241,559 (315,397) 1,382,713
| i 126,901 516,753 (91,977) 551,677
7 872,770 797,770 (1,039,420) 631,120
BIRREESE
A & 10,112,315 2,424,803 (2,144,722) 10,392,396
AH (BUT) B 393,668 136,966 (59,630) 471,004
B & 2,757,289 979,933 (631,075) 3,106,147
BH (BUT) &% 448,684 529,469 (75,588) 902,565
C & 4,243 58,786 (5,068) 57,961
| B 8,604,352 5,203,308 (2,147,711) 11,659,949
7 1,604,954 4,997,123 (626,455) 5,975,622
ZH (BroT) & 111,856 27,411 (68,772) 70,495
X B - 1,043,512 (10,203) 1,033,309
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135 Morgan Stanley I &EEE 20104 6 A 30 H

A B %EZE%&%%

B2 2010

B BTRE EEREY HIRARE
BERERES (1)
AR 66,000 66,000
AH (BUT) B 55,240 55,240
B & 66,000 66,000
BH (BUT) A& 55,240 55,240
Ch 66,000 66,000
7% 66,000 66,000
ERENELS
AR 5,350,278 953,861 (2,858,795) 3,445,344
B & 648,474 397,815 (297,241) 749,048
CR 68,351 28,982 (14,034) 83,299
58 4,089,978 1,438,464 (1,869,212) 3,659,230
IX B 237,631 192 - 237,823
7% 6,575,116 2,542,323 (1,917,313) 7,200,126
BN EEEREES
AR 758,467 424,631 (491,891) 691,207
AX B 16,871 2,752 (692) 18,931
B & 222,239 76,071 (82,260) 216,050
15 1,769,475 508,045 (402,998) 1,874,522
7% 15,678 65,602 (50,262) 31,018
BREEREES
AR 2,939,644 228,316 (326,759) 2,841,201
B & 782,512 58,573 (178,597) 662,488
15 5,497,020 1,187,738 (1,430,438) 5,254,320
7% 70,128 14,680 (65,044) 19,764
AEREES
AR 1,734,755 1,046,555 (366,001) 2,415,309
B A& 1,958,942 1,039,907 (930,623) 2,068,226
15 53,716 39,787 (40) 93,463
78 55,853 71,345 (29,206) 97,992
AARELS (1)
AR 146,299 146,299
8 329,873 329,873
BAREERES
AR 1,143,006 851,010 (315,202) 1,678,814
B & 294,259 109,019 (161,780) 241,498
15 526,522 2,292 (2,647) 526,167
71 1,317,062 666,689 (885,114) 1,098,637
BAEERELES
AR 51,015,172 30,519,966 (23,301,203) 58,233,935
AH (BUT) B . 749,055 9,700) 739,355
AX B 128,707 39,161 (763) 167,105
B & 3,692,340 8,848,638 (4,143,067) 8,397,911
CR 12,261 29,108 (3,500) 37,869
158 19,397,131 11,641,291 (10,504,113) 20,534,309
H (BT B 417,232 905,903 (440,594) 882,541
7% 7,092,815 3,663,610 (5,400,967) 5,355,458
H (BT i 135,434 1,399,297 (1,035,641) 499,090
ATENREES
AR 13,852,674 1,519,491 (2,262,720) 13,109,445
B A& 1,487,063 586,182 (586,999) 1,486,246
CR 5,017 8,404 (2,265) 11,156
15 960,726 165,793 (98,811) 1,027,708
71 357,720 : (21,566) 336,154

(1) AES7 2010 £ 6 7 14 AEZAFRE -
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RS TR L el AR
£EEBES (1)

AR 1,829,326 1,658,223 (895,237) 2,592,312
AH (B7T) & 311,012 138,120 (337,599) 111,533
B & 468,144 1,752,486 (198,125) 2,022,505
BH (EXT) M& 90,760 109,564 (77,138) 123,186
C & 53,260 7,117 (35,459) 24,918
| K& 953,410 776,227 (908,284) 821,353
7 2,490,198 4,672,281 (2,484,886) 4,677,593
ZH (EoT) & 357,593 77,692 (373,818) 61,467
£KEMRES (2)

AR 5,840,952 1,926,323 (1,707,773) 6,059,502
AH (B7T) & 553,688 382,904 (439,658) 496,934
AX & 125,456 77,673 (29,994) 173,135
B & 1,049,215 406,815 (201,404) 1,254,626
C & 210 4,787 - 4,997
| B 2,650,473 1,734,718 (1,535,104) 2,850,087
IX F& 164,129 10,732 (39,871) 134,990
7 3,184,768 3,769,609 (3,095,255) 3,859,122
ZH (BroT) & 629,288 202,819 (831,497) 610
LERtELS

AR 1,600,728 1,519,942 (885,009) 2,235,661
AX &% 122,625 10,006 (117,442) 15,189
B & 178,916 247,229 (81,882) 344,263
| B 901,986 729,019 (554,385) 1,076,620
7 41,727 56,052 (934) 96,845
£EURERES

AR 758,944 114,788 (233,378) 640,354
B & 142,893 39,119 (23,838) 158,174
| B 48,195 - (40,747) 7,448
£EEERRES

AR 4,604,140 1,029,020 (2,531,532) 3,101,628
AX &% 22,215 22,562 (1,187) 43,590
B & 677,592 170,833 (286,898) 561,527
| B 5,075,830 890,864 (2,533,951) 3,432,743
IX B 589,341 41 (113,839) 475,543
7 4,585,681 369,746 (2,725,760) 2,229,667
Aipha EBENEZKESES

AR 280,525 724,263 (380,866) 623,922
B & 967,584 795,071 (660,306) 1,102,349
| B 38,302 339,213 (38,000) 339,515
7 465,390 954,618 (403,144) 1,016,864
HRHSESES

AR 979,837 623,100 (466,617) 1,136,320
AH (ETT) B 1,236,833 1,134,593 (1,038,279) 1,333,147
AX % 13,313 32,874 (1,253) 44,934
B & 802,346 1,158,894 (257,156) 1,704,084
C k& 10,489 28,023 (4,893) 33,619
| B 635,615 956,695 (631,005) 961,305
S 1,269,000 61,520 (363,520) 967,000
7 760,906 1,455,399 (255,057) 1,961,248
ZH (BT) & 92,800 97,849 - 190,649
ZHX (3588) & - 117,396 - 117,396
HRHSERESES

AR 1,937,749 1,892,043 (502,708) 3,327,084
AH (BT) B - 800 - 800
AX % 29,455 3,081 (9,118) 23,418
B & 1,613,501 6,462,251 (957,762) 7,117,990
C & 72,093 61,740 (16,376) 117,457
| B 200,435 2,282,906 (1,634,540) 848,801
7 1,058,989 2,281,656 (1,112,166) 2,228,479
X & - 154,915 (2,370 152,545

(1) 201042 B 16 BES
(2% 2010628 16 HEA

BIBXERRTREES -
AEXERRERES -
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A B %EZE%&%%

B2 2010

AR TRY W AR
BrfsES
A& 7,316,097 2,150,436 (2,492,031) 6,974,502
B & 5,182,761 2,760,925 (1,620,141) 6,323,545
C & 15,524 21,540 (3,316) 33,748
| B 1,169,763 5,396,852 (2,447,120) 4,119,495
IX B 173,638 - (300) 173,338
7 17,028,883 2,249,408 (1,266,300) 18,011,991
BTARESES
AR 23,637,878 7,351,958 (9,690,460) 21,299,376
AX & 4,126,198 3,389,415 (170,475) 7,345,138
B & 5,616,947 2,744,370 (1,974,415) 6,386,902
C & 26,819 19,726 (2,681) 43,864
) 9,027,193 7,088,872 (6,828,333) 9,287,732
N & 1,200,813 990,296 - 2,191,109
NX & - 859,291 - 859,291
SH - 600,000 - 600,000
71 18,423,425 10,492,336 (10,044,525) 18,871,236
BLREREES
A B 1,460,170 455,281 (177,734) 1,737,717
B & 827,313 915,015 (201,948) 1,540,380
| B 771,064 818,219 (595,754) 993,529
71 147,011 52,445 (67,861) 131,595
ENEEES RS
AR 2,796,518 3,497,779 (2,619,534) 3,674,763
B & 2,456,693 2,785,225 (1,272,871) 3,969,047
C k& 8,651 22,053 (2,432) 28,272
| B 1,039,191 2,390,732 (2,495,842) 934,081
7 2,785,376 2,054,060 (2,171,581) 2,667,855
BHRSEES
AR 2,547,826 919,880 (352,037) 3,115,669
AX B 28,835 10,357 (2,789) 36,403
B & 948,773 1,025,203 (341,951) 1,632,025
C & 9,060 50,967 (3,300 56,727
| B 1,974,313 104,971 (228,378) 1,850,906
IX B 5,650 23 (825) 4,848
7 445,786 284,503 (62,731) 667,558
ERBTESES
AR 6,035,520 4,388,745 (4,636,723) 5,787,542
B 23,446,673 18,064,300 (11,779,033) 29,731,940
C & 988 11,833 (2,750) 10,071
| & 9,189,452 6,612,208 (2,831,496) 12,970,164
7 3,521,324 5,184,027 (3,133,269) 5,572,082
BHRITARBREES
A 2,111,681 1,509,271 (1,689,424) 1,931,528
AH (BR7T) & 4,293,871 567,111 (2,686,769) 2,174,213
B & 532,930 635,100 (355,810) 812,220
BH (EXT) M& 1,400,670 363,648 (540,377) 1,223,941
CH (BT) & 6,553 8,185 - 14,738
| K& 690,711 1,462,373 (1,612,761) 540,323
H (BRE) B 490,980 82,160 (61,085) 512,055
S i 16,339,184 19,836 - 16,359,020
ZH (BoT) & 331,086 460,859 (228,517) 563,428
ZHX (BT) 2,628,920 11,856 ® 2,640,773
BBt ES
Iy 4,297,751 4,199,353 (4,516,198) 3,980,906
B & 2,961,508 2,320,980 (2,577,349) 2,705,139
| & 2,000,136 2,888,374 (3,757,519) 1,130,991
7 1,156,538 3,740,259 (2,204,300) 2,692,497
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\]
i

i

AN BH 2 Bk O
&2 2010 4F 6 A 30 B 15

=il
iy

AR R BITRRE B[R 2y HARAR B
EREERE
AR 7,778,803 2,270,210 (3,071,525) 6,977,488
AX & 166,503,650 340,776,334 (343,191,056) 164,088,928
B & 57,810 2,548 (25,576) 34,782
BX & 3,699,830 1,935,240 (1,959,543) 3,675,527
| K& 2,547,857 3,382,462 (3,856,842) 2,073,477
IX A& 2,275,406 42 (2,213,246) 62,202
78 30,024 78,048 (4,283) 103,789
% 7u{t Alpha Plus £% (1)
AR 435,554 790,906 (118,603) 1,107,857
AH (%7T) & 75,873 94,566 (24,122) 146,317
B & 1,160,217 2,855,283 (531,570) 3,483,930
BH (%7T) & 117,318 268,499 (113,311) 272,506
C & - 36,228 - 36,228
| B 222,959 23,692 (140) 246,511
7k 776,533 2,152,026 (393,215) 2,535,344
EmES GSLE £&
A B 2,433,590 1,606,201 (1,174,317) 2,865,474
AH (BUT) % 822,525 186,209 (260,535) 748,199
B & 1,656,427 233,324 (806,008) 1,083,743
BH (BT ) A& 649,982 134,966 (390,597) 394,351
C & 12,609 10,651 (4,810) 18,450
| B 436,003 333,155 (91,077) 678,081
IX fi% 1,041 - - 1,041
7/ 1,091,227 457,281 (547,841) 1,000,667
ZH (BT ) B 221,276 98,962 (186,236) 134,002
ZHX (8% ) & 601,197 1,056,844 - 1,658,041
FX Alpha Plus B2 200 £&
AR 311,342 32,896 (150,531) 193,707
B & 931,257 25,275 (473,330) 483,202
| B 67,086 68,576 (13,018) 122,644
FX Alpha Plus E&31%F 400 £&
A& 1,841,222 101,712 (602,929) 1,340,005
AH (3€7T) & 198,637 18,901 (74,029) 143,509
B & 1,860,075 40,358 (891,394) 1,009,039
| B 1,663,897 429,970 (901,257) 1,192,610
H (%7T) & 48,246 - (28,854) 19,392
7k 320,294 - (294) 320,000
ZHX (328%) & 550,179 339,302 (12,484) 876,997
FX Alpha Plus E\f#2%F 800 £&
A& 530,096 102,292 (226,569) 405,819
AH (3€7T) & 55,634 2,279 (4,166) 53,747
B & 1,023,303 74,456 (566,186) 531,573
| B 645,453 365,903 (127,718) 883,638
H (3%7T) & 168,909 8,018 (112,834) 64,093
ZH (&8%) & 671,698 - - 671,698

(1) 20104 2 A 8 H%4 » AIfEZ Tt Alpha Plus VaR 400 (BTT) HE ©
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B - R
M i e R MR FaEs
REEE  EEE: RELS WEZS  Apha £ HEME +
5 #5 BT #5 BT ES
e
RE (CRETENE) 5815164 12,011,263 3486979 9,961,175 4,886,278 110,216,512
fEERIS - - - - - 158,826,097
RITFIE 1,419 2 3,047 4,620 926 96.123
B e 152,713 - - 340,282 142,399 2,159,474
B S8 - - - - 1)521,329
Hhbilga 76,241 319,764 595,468
s 5969,296 12,011,285 3,566,267  10,625841 5,029,603 274,115,003
i
REEmNE 2,386,617 4,267,923 2056690 4,781,159 1,149,155 79,628,240
T 246,815 105,822 153,601 510,819 33727 2,858,099
E5ne  HERRE 116 11 11 863 28691
CP LUl 134396 262,971 137,501 2211722 85,235 5,624,865
e 19,956 47.128 18,805 70,489 19152 1,349,153
& AR AIERRH 58,602 58,635 33918 77,851 33,084 1:870,802
Daun 86,284 201,154 64.891 190,709 38,609 3)710,949
Enfs I 47,466 66,895 22797 92780 18,333 1,709,046
EEXFE 229,609
Y 1,802 140 1,559 38 175545
258 105,568 26,721 - 58,843 11,497 1,003,346
SRR - - - - 197,933
SRR
A B 40,393 261,607 106,030 175,230 65,217 4,486,169
T - - - - - 93.975
-AX B - 9,613 1,205 - - 1881605
-B ¥R 288,664 346,511 533434 350,201 91,179 14,013,640
-BH 20 - - - : - 646
BxJ - - - - 11,839
-C¥ 49 - 99 138 1,382 11,032
NS - - - - - 290
-8k 56,494 99,820 8,745 138,514 8,028 1,419,101
SHER - - - - - 8,847
-IX S5 - 26,771 - - - 36,843
By - - - - - 126,475
-2ER 120,307 13,647 3,554 39,291 50,803 1,352,315
- ZH 388 - - - - - 24,758
s 66,431
X - - - - - 6,795
R 20,571 30,974 12,760 31,328 10,399 656,673
Hibzm 12,099 12,097 4706 12,099 4707 412,89
M 3625538  5841,258 3,159,821 6753899 1,621,408 121,392,698
IEEETATON 1,068 787 32,156 1,917,360
2,34482 6,170,027 407,233 3,904,098 3,408,195 154,639,665
B/ (F58) 19,422,178 2,532,884 15,544,135 84912823  (3135525) 189,050,422
o/ (ga) - - - - 62,805) 8.926,722)
BN (518) - 3241304
5 (E#R) 1,970,622
B/ (R - - - - - 48,300,508
(&548) 27,478 (23,467) 962,519 (563,905) (313,562) (83,374.356)
FERSFRRNE,/ (B518) 21,794,482 8679444 16913887 88,253,016 (103,697) 304,901,533
BEERREREE (BH)
B (50,594,864)  (76,672,839) 4,264,361  (147,010,116)  (10,267,856)  (796,883,439)
HEaREREE S (FE)
t (13,680,929)
EESHANRERRE (FE)
(7,234,753)
W R ANARERSE (FE)
5 39,094
WEEmAnANTRE, (FE)
% (27,248,559)
%@xgxgﬁw@/<h@>
#1t 7,161 (120,281)  (18,874,646)
HWESHAFEE IR (28,800,382) (67,993,3395) 21,178,248  (58,749,939) (10,491,834)  (558,981,699)
BEHR . (578,940) (3,663,980)
218758  65570,958 111451557 128871860 118295536  8,157,386,908
135760030 (192803049) (6720048h (304408400 (107113879  (6.748500,540)
HETRERIEE
L (53,541,258) (110,952,991) 24,229,073 (175,536,980) 11,182,557  1,411,186,659
FEEMN (HY) @08 (82,341,640) (179,525,326) 45,407,321 (234,286,919) 690,723 848,540,980
HEEE 592,800,482 857,311,913 237,719,131 1,060,032,759 243,735,352  16,985,441,749
S E R - - . - S (1,090,992,422)
WAFEE 510,467,842 677,786,587 283,126,452 825745840 244,426,075 16,742,990,307

+ fR3RFTE Morgan Stanley & ESIAREHEET -
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ERMEthE Eom/2UME ER TSR IRER SRS IREREE &S
E-54 EREEE Alpha £& g Z& (1) RERE +
Er7T Exrt Exot ESH ESH ESH
Wz
BB CRETAMEL) 3,435,055 198,241 1,221,175 24,914,609 24,115 110,216,512
BEHFIE - - - - 158,826,097
SBATRS - 409 10,607 231 96,123
B EER 232,139 76, 875 - - 2,159,474
IR G F] 8 - 1,521,329
Hithhran 95,468
s 3,667,194 198,241 1,298,459 24,925,216 24,346 274,115,003
%
BERME 1,042,473 118,963 336,023 7,831,910 6,334 79,628,240
AEH 27,347 3,036 11,759 141,870 3 2,858,099
BHES  ARRE 863 28 1,167 88 8,691
ﬁfigﬁi@ﬁﬁfi}\g 78,555 23,961 28,344 314,367 3,068 5,624,865
EERAX 12,518 4,149 6,360 120,172 3,385 1,349.153
B8 RHAMARRERES 33,062 31,490 53,691 76,246 822 1,870.802
SORERL 43,446 3,718 10,910 357,315 1,039 3,710,949
ENfRIER b B 13,740 1,871 3,401 126,742 102 1 709,046
ARG - - 229,609
RITFIS 190 201 200 131 262 175,545
5 34,393 17,390 5,189 31,912 92 1,003,346
AR SRS - - - 197,933
%Eﬁ%*ﬁﬁﬂlgﬁﬁ
A B 68,599 5,415 19,882 441,033 209 4,486,169
- AH Z8/& - - - - 93.975
- AX 28R 425 244 - - - 188,605
-B A& 60,891 42,119 53,591 977,040 894 14,013, 640
- BH 28/& - - - - - 3964
-BX, ﬁEH&% - - 11,839
-C % 288 103 11,032
-CH iﬁﬂﬁ - - - - 290
- | AERR 18,397 1,043 228,281 1,419,191
- IH 28/% - - - 8,847
- IX AR 1,026 - 36,843
-S K - - - - 126,475
-1 BB 15,151 8,047 32,866 55 1,352,315
- ZH 388 - - 1,835 - 24,758
- ZHX JER& - 66,431
-ZX A - - - 5,917 6,795
BiIR (NEIEREER) 10,191 6,757 7,348 49,040 8 656,673
Hiv# A 4,710 4,704 5,149 22,356 179 442,896
Az 1,465,977 264,298 551,792 10,760,488 16,643 121,392,698
B 028 #A S A 55,007 39,028 525 6,244 1,917,360
FREW S (F18) 2,201,217 (11,050) 785,695 14,165,253 13,947 154,639,665
REEMT B/ (F518) (5,446,659) 940,778 1,891,709 11,952,657 189,050,422
HEAN 5/ (Fi8) - - (27,751) - (8,926,722)
EaE BAE/ (F18) - 3,241,304
Erted BTG/ (F518) 1,970,622
s HIRH) 5/ (F18) - - - - - 48,300,598
PERR 5% / (E8) 21,353 (3,012) (3,763) 11,680,513 (3,368) (83,374,356)
AERFERAE (BE) (3,224,089) 926,716 2,645,890 37,798,423 10,579 304,901,533
51 BE/
12 (184,238) (1,199,432) (6,697,679 (99,740,254) (171,489) (796,883,439)
(13,680,929)
(7,234,753)
39,094
(27,248,559)
(6,893,511) 5,303 (18,874,646)
BHHFEES (3,408,327) (272,716) (4,051,789)  (68,835,342) (155,607) (558,981,699)
BEIR (7,340) (3,663,980)
D R UL 5 49,748,917 5,022,877 28,669,584 678,976,652 9,980,688 8,157,386,908
S A3 2R (79,221,647) (5,425,453)  (31,711,090) (294,189,023) - (6,746,200,249)
BARSEBHFEE
FEE (29,472,730) (402,576) (3,041,506) 384,787,629 9,980,688 1,411,186,659
SBEENEM (Rd) #E (32,888,397) (675,292) (7,093,295) 315,952,287 9,825,081 848,540,980
HUPEE 209,637,643 13,461,362 58,913,451 1,280,495,100 16,985,441,749
INERE E TR - - - - (1,090,992,422)
XK FEE 176,749,246 12,786,070 51,820,156 1,596,447,387 9,825,081  16,742,990,307

(1) AES1 2010 6 B 14 HERA
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B B
B A ®|E e B%
EitE EERE = B= B= ﬁpﬁgﬁﬁ
PO FUN FUN FUN 2 (1) FREHE +
5 %57 257 257 FEE 257
Wz
BE CBETEING) 4,740,209 946,133 6,008,765 863,057 169 110,216,512
EERE . 6,362 i g . 158826.007
EEAE 859 789 1,859 450 i 796,123
E e 165,383 . 3521628 g : 2,159/474
et P - . - : : 15211329
ik 95,468
s 4,906,451 953284 6,363,252 863,507 169 274,115,003
i
BEERE 1,699,071 573,910 1,604,135 880,087 322 79,628,240
Sem 41995 81192 51/348 94838 i 2858/009
SH0D A RRE 1,168 1,374 1,374 4,640 8 48,691
BB dmarfEAx 1231696 51'253 155939 89534 187 5,624.865
Ry 30890 11/805 23729 36,086 311 11349/153
EE O 58485 44190 81142 56,344 75 1:870:802
L 52301 26131 84475 321906 8 317101946
Enfslsd b e 34111 5697 181922 121396 7 1/709,046
Eprna - . 229/609
BEAE 337 2,747 64 68 . 175,545
EE 69,163 78,054 2,284 31,189 8 1,003,346
S - - - . g 197933
%Eﬁ%*ﬁﬁﬂjgﬁﬁ
1 64,126 19,037 73,777 42538 2 4,486,169
A - - - g g 93975
Ve : 430 . - . 188605
‘B 67,633 38,957 129,147 203,111 : 14,013, 640
BH 18l - - g - . 39/64
“BXIE - : . . : 8%
CHEE 1,217 i i i i 11032
“CHER - : : : . 230
By 26,160 25,951 80,554 713 : 1,419,191
N - : - . . 8/847
(X 1,626 . i } ; 36/843
Ry - . . } . 126475
2 1 61,714 328 335 935 12 1,352.315
7H 80 - i : . 8 24758
ZHX 4258 66431
L 7X 1 . - - : - 6,795
BIE (REIERER) 14,374 8,931 16,206 9,664 1 656,673
Kbz 11327 11,768 11129 11,570 5 422'89
En 2,359,394 908,955 2,334,840 1,597,119 1,004 121,392,698
(T ATON 44,572 458 777 207,052 537 1,917,360
2,591,629 44787 4,029,189 (526,560) (298) 154,639,665
2,351,210 1,819,127 12903059 6,757,603 : 189,050,422
- - 19,293) ' : (81926.722)
§ i i 31241'304
1:970'622
; ) : : . 48300'508
(362,157) 288,337 5583451 (35,281) (202)  (83,374,356)
4580682 2,152,251 22,496,406 6,195,762 (500) 304,901,533
(30,450,036)  (7,717,824)  (51,735462)  (2,605,509) (45762)  (796,883,439)
(13,680,929)
(7,234,753)
39,094
(27,248,559)
(301,254)  (1,837,830) : . (18,874,646)
(25,869,354)  (5,866,827)  (31,076,886] 3,590,253 (46,262)  (558,981,699)
BE MR (34,889) . . . . 3,663,980)
e e 106,379,523 36698645 57,987,837 60,206,801 1,161,972 8,157,386,908
[ (120290.143)  (32,828156)  (72,890/366)  (35,502,419) - (6,746,200,249)
AL RERMIEE
f=rvs (22,910,620) 3,870,489  (14,902,529) 24,704,382 1,161,972  1411,186,659
FEEMM /(B ) W (48,814,863)  (1,096,338) (45,979,415) 28,204,635 1115710 848,540,980
W EEE 337,458,800 91,542,200 338945103 100,935,306 . 16,985441,749
SgtaEEm - - : - - (1,090,992,422)
HAFAE 288,643,937 89,545,952 292,965,688  129,229.941 1115710 16,742,990,307

(1) RES2 20105 6 A 14 BEZA
+ H3RFTE Morgan Stanley % &H SR
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BE B HT
R i ESl ESE EE
e RE RE oS mE e
e z Ey #2 (1) £2(2) et +
THE THE E =7 =5 =7
i3
S CRETEIR) 81,714 772,712 10,550,882 1,360,517 1,669,809 110,216,512
E5FIS - - - - 158,826,097
SRS - 3,097 6,768 5,480 96,123
BRI 5,997 3,446 6,424 23657 - 2,159.474
A58 - - - 1,521,329
BT 303 11,653 95,468
s 87,711 776,461 10,572,056 1,390,942 1,675,289 274,115,003
X
Wemm 38,098 502,909 8,091,592 1,023,937 2,441,175 79,628,240
TEn 579 9,006 337,109 12111 26,664 2,858,099
ERi0S  PERRE 116 118 116 116 1,16 8691
EnEmaEiEAR 4,638 23,437 277,464 157,798 170,258 5,624.865
EEMEY 1,235 3918 69,241 17,132 33310 1,3491153
Bl A RAERRS 6,596 4112 49,863 80,897 53105 1,870,802
Edg 1,331 22536 297,069 39.481 103,377 3,710,949
EDpI e 813 7,837 106,869 16,148 3173 1,709,046
AR - - 229,609
Bi7AS 79 1,755 a5 175,545
o 759 - 17,835 22,719 1,003,346
B oA - - - 197,933
%E%*Eﬁ% #E
e 1,975 35,243 655,764 45,769 160,293 4,486,169
A e - 647 - - - 93,975
- AX S - 88 - - 3,709 188,605
Bk 3,043 27,712 475,036 143,175 180,697 14,013, 640
BH 4% - - - - - 39,64
BX JEH - - - - 11838
C iy 42 130 825 24 11,032
-CH &M - - - - - 290
- Bk 392 8,210 27,782 10,849 37,976 1,419,101
-IH 2 - - - - - 8,847
IX JEH - - - 2,014 36,843
S Sk - - - - - 126,475
15K 1,311 5,945 6,920 34,513 38,840 1,352,315
ZH 8k - - - 1,509 - 24,758
ZHX B - 66.431
SR - - - - - 6,795
BUA (NEIERMB) 719 3,006 26,579 21,848 16,948 656,673
Hihzt 1,058 2,258 6,206 11,441 13,787 442,896
EEaT 63,742 658,779 10,428,791 1,636,481 3,340,236 121,392,698
(IEEIION 7,139 60 1,054 92,899 26 1,917,360
BREWR S (FR) 31,108 117,742 144,319 (152,640)  (1,664,921) 154,639,665
HEREESS / (E538) 10,878 (4,064,754 41,070,255 5,146,261 (477,777) 189,050,422
ERHBE A / (FE) - - - . - (8,926,722)
[EREAR! g/ (ER) 3,241,304
B ) 5 (R) 1,970,622
ES= o s/ (i) - - - - - 48,300,598
SNHERZ 5% /() (680) (839,667) (57,092) (2,053,800  (3,370,963) (83,374,356)
FHREFRRRG, (858) 41,306  (4,786,679) 41,157,482 2,939,821  (5513,661) 304,901,533
B
g (383,678)  (5790,788) (151,075,860)  (14,175,308)  (22,990,293)  (796,883,439)
RELIEE
g (13,680,929)
BRREREES
£ (7,234,753)
RERIBES
1t 39,004
RERIRES
1t (27,248,559)
BE
i, 9 (99,468) 7,856 7,999 (18,874,646
HEERAFEE TR (342,363)  (10,676,935) (109,918,378) (11,227,631) (28,495,955)  (558,981,699)
BESIR (43) (3,663,980)
BRI S 3258473 57,782,718 148208852 244,851,186 237,987,523  8,157,386,908
B 5 (2,790,213)  (44015571) (185217,981) (147,152:884) (221,586,410)  (6,746,200,249)
BARSEBHFEE
Sl 468,260  13767,147  (37,009,129) 97,698,302 16,401,113  1,411,186,659
SBEEE /B ) B 125897 3,090,169 (146,927,507) 86,470,671  (12,094,842) 848,540,980
HEEE 6,398,310 74,242,706 1,117,234,210 181,409,866 424,595,573  16,985,441,749
SR EEE - - - - - (1,090,092,422)
1R EE 6,524,207 77,332,875 970,306,703 267,880,537 412,500,731  16,742,990,307

(1)20104 2 A 16 HE# » BIBEEATKERSD -
(20201052 A 16 HE® » AIMEREESR
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=E =E Alpha &%
=E R B EM AT
BHE HR B=E [Efali=3 B FEE&
2 2 & & & IRaREEt +
%57 e %57 Bt e e
Wiz
BE CRETENS) 1,482,014 35,964 2,124,885 - - 110,216,512
EHAE - - - 320,927 11,947,698 158,826,097
SRATHIS 1,359 405 1,023 38,727 3,977 96,123
BT e - - - - 59,516 2,159,474
EHR S8 - - 1,521,329
Hiam 102,554 95,468
el g3 1,585,927 36,369 2,125,908 359,654 12,011,191 274,115,003
S
wREBHE 726,718 226,522 1,204,466 449,270 2,091,984 79,628,240
FEE 6,987 1,520 11,693 6,726 52,663 2,858,099
S50 AR RRR 1,167 1,374 1,374 1,021 1,16 8,691
”ﬁ@gﬁi@)gﬁﬁ}\g 51, 677 45,591 129,862 18,351 209,985 5,624,865
EERFR 10.375 8,75 21,836 12,337 25,028 1,349,153
Bl 8 LEAMAERARTE 42,963 44,351 52,133 33,015 54,897 1, 870 802
RRERL 37,086 7,944 48,807 20,726 85,083 3 710,949
Nl B2 hR 2R 10,224 2,736 15,692 9,580 25, 1329 1 709,046
%if i 2 - - 151,325 229,609
SRATAIRS - 344 439 1,491 2 175,545
RH5E 8,577 10,288 18,760 16,780 22,425 1,003,346
= HIZR SR S, - - - 197,933
%Eﬁ%*ﬁﬁﬂjgﬁﬁ
fap 53,318 17,059 54,720 12,924 108,986 4,486,169
- AH ol - - 93,975
- AX J8R% 838 - 438 - 1, 211 188,605
-BAER 50,546 27,237 64,066 213,168 382, 312 14,013, 640
BH 8% - - - - 39,
BX %5/ - - 11,839
[oF 1:15 - - - 426 11,032
- CH 2/ - - - - - 290
BE-¢ 16,451 561 32,689 2,884 22,510 1,419,191
IH HE A - - - - - 8,847
IX JE s 3,806 - - 36,843
-SHER - B - 9,008 126,475
-7 591 33,410 8,967 16,174 1,352,315
ZH 28 - - - 1,724 24,758
ZHX 5% 222 66,431
- IXJER - - - - - 6,795
BIE (NEEREH) 10,728 7,211 14,298 5,136 14,264 656,673
HihEA 3,799 6,137 6,137 2,269 (3,970) 442,896
ekt 1,032,045 407,630 1,714,626 965,970 3,121,430 121,392,698
EapiE=S2S I UN 78,420 45,472 1,917,360
Bt (B18) 553,882 (292,841) 411,282 (606,316) 8,935,233 154,639,665
WEEMT (344,574) 3,439,562 5,823,241 227,994 4,425,078 189,050,422
HEESA - - - (84,528) - (8,926,722)
BEEE - 3,241,304
fns A 1,587,467 1,970,622
s g - - - - - 48,300,598
[EAR 5% (25,976) 10,461 67,366 1,644,821 (15,343,792) (83,374,356)
AHRTFRIRAEG/ (B518) 183,332 3,157,182 6,301,889 2,769,438 (1,983,481) 304,901,533
4,217,813 (3,610,130) (15,731,449) (127,844) (151,245) (796,883,439)
(36,572) (13,680,929)
(7,234,753)
(240,450) 39,094
(27,248,559)
315,410 (32,977) (18,874,646)
4,401,145 (452,948)  (9,429,560) 2,679,982  (2,167,703)  (558,981,699)
BEA IR (22,345) (30,622) (15,809) (3,663,980)
R0 BB 98,303,119 5,369,989 49,858,041 85,308,925 288,978,743 8,157,386,908
BB $%8 (62,722,546) (10,574,273)  (174,168,853) (44,944912) (167,520,544)  (6,746,200,249)
BEAR SEBNFEE
FEME 35,580,573 (5,204,284) (124,310,812) 40,364,013 121,458,199 1,411,186,659
SFEENM /(R ) $EE 39,959,373 (5,657,232) (133,770,994) 43,043,995 119,274,687 848,540,980
B EE 102,914,524 32,511,146 320,373,622 51,495,952 289,447,905 16,985,441,749
SN E ERR - - - - - (1,090,992,422)
IR FEE 142,873,897 26,853,914 186,602,628 94,539,947 408,722,592 16,742,990,307
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Bt Bt B e
S Bt AT SRE Bz
BRES s s o - Fiais
B S S S ES BAMWEt +
5 Bt Bt Bt Bt e
e
B8 CRETEIR) - - - - . 110,216,512
el 9,320,415  12,869.242 52,489,727 2,588,622 7,565,123 158,826,097
BITRIE 1225 3867 101,398 3729 ! 96,123
B EN R 67,123 - 12,912 27 2,159,474
ElxsAe 68,756 895,314 30,424 139,432 1/521,329
Eiies - . . - 95,468
s 9,328,640 13,043,797 53,486,439 2,635,687 7,781,268 274,115,003
=i
BEEmE 1,928,709 1,769,295 6,890,422 433,718 701,598 79,628,240
Fan 103572 66,882 205,999 8903 20,080 2.858.099
ERAS  BERER 1/169 86 855 863 863 48,691
ERamsCREAR 50,974 130,323 482,977 47,052 77,001 5,624,365
Y 23,728 32,042 184,861 10294 191440 1/349'153
| SRl 51/193 40,016 32,034 39:908 34911 1,870.802
80,096 69,413 496,010 30,278 35,613 3,710,949
i - 25'177 73,807 279350 5,007 19,789 1,709,046
2 e - - 229609
BAlE - 487 39,220 175/545
&%g 10,228 7,286 17,053 8093 9,891 1,003.346
EHzBRE - 42,886 50,586 22,341 8437 197/333
%Eﬁ%*ﬁﬁ% 27
el 59,687 64,506 639,221 41,136 38,409 4, 43% 169
448 . 96,815 . - 188,605
755,918 337,078 1,183.443 193,665 245,077 14, o;g '640
- - - - 111839
1,851 564 788 455 11032
10,656 12,563 148,042 12,752 7,333 1,419,191
- - - - ; 8,847
- 758 - - - 36,843
- - 3,106 - - 126,475
25,914 197,405 206927 1,400 40,389 1,352.315
- - . . - 24,758
- - 66,431
(KR 878 - - - - 6,795
B (REIEBRER) 11,390 27,511 16,684 9,597 8,215 656,673
o 6.776 47707 41990 4695 4710 44289
e 3,148,364 2,877,905 10,969,650 908,922 1,272,305 121,392,698
LAV 247 525 403 690 1,917,360
i 6,180,523 10,166,417 42,517,192 1,726,765 6,509,653 154,639,665
R 1,713,355 248864 10,329,226 241,155 4,016,585 189,050,422
25 - 65448  (3,695.146) 664769 - (8/926.722)
I 31,349 1,413,335 72,080 933,948 31241304

et - - - - 1,970,622
EST - - 36,737,306 (295,597) - 48,300,598
SNERR 5 (2,107,711) (4,959)  (45.533321)  (1,236.940)  (3,955,103) (83,374,356)
OB ERAE,/ (FR) 5786,167 10,507,119 41,768,592 1,172,232 7,505,083 304,901,533
BEERAETEE

(FfE) Bae (3,349,650) 11,978,108 21,294,389 2,958,479 (831,976)  (796,883,439)
SHBEAhREREE
(mh) 32 - 661)  (8,319,837) 28,942 (13,680,929)
(EREE EEEES

(el (458,191)  (4,287,351) (43,183) (682,351) (7,234,753)
@l RigE,/

BE) 39,094
Filis) RigE,/

(@ (19,483,428) (538,778) (27,248,559)
SR /

(2 (1,041,606) 2,737,775 90,062 227,831 (18,874,646)
RSN FRE TR 1,394911 22,026,375 33,710,140 3,667,754  6,218587 (558,981,699
BEHR (8,471) (30,860)  (1,424,186) (3,663,980)
R 415,024,383 192,953,895 1,080,970,821 71,838,366 189,252,365  8,157,386,908
e (1335619,754) (116,617,600 (968.263.814)  (34:633,956) (160,349,019)  (6,746,200,249)
BAT S SR FHE
it 281,404,629 76,336,295 112,707,007 37,204,410 28,903,346  1,411,186,659
SSEEE /Y ) BE 282,791,069 98,331,810 144,992,961 40,872,164 35,121,933 848,540,980
HPEE 148,998,386 643,809,182 2,020,515,770 101,303,578 168,198,601  16,985,441,749
INE R - - - - - 1,090,992,422)
wFEE 431,789,455 742,140,092 2,165,508,731 142,175,742 203,320,534  16,742,990,307
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B
i E 538 GE BT 5
% BTl % FENHE BN FERS
P P P 22 22 SEME+
5 BT £35S Bt E3 E35
3
BE CRETENS) - - - 10,693 7,947 110,216,512
EAFE 3,807,200 15,350,124 10,609,630 193,004 191965 158,826,097
SBATAS 40,675 46,718 4,126 35,993 144,068 796,123
EFIFE S 17,140 108,798 - - - 2,159,474
BRSNS 15,138 - - - - 1,521,329
Hitas 4,674 - - - - 595,468
Rz 3,884,836 15,505,640 10,613,756 239,780 343,980 274,115,003
F-2a]
REBHE 714,817 2,955,330 3,044,142 259,654 679,860 79,628,240
AEE 20,434 76,247 70,097 9,519 8,830 2,858,099
EFENED  AZRRE 1,092 863 1,168 924 1,212 48,691
Tﬁ.ﬁ%ﬂ]iﬁﬁﬁ@/\% 90,906 187,599 299,809 73,595 78,804 5,624,865
PR 19,766 94,178 55,560 1,747 20,109 1,349,153
%ﬁ%&ﬁm&@%&% - 31,711 78,562 38,991 48,236 1,870,802
50,718 238,342 123,670 5,082 14,652 3,710,949
Eﬂﬁjﬁﬁiﬁ#&g 11,846 112,731 104 083 7,917 31, 023 1,709,046
EBERINE - - 229,609
BiTTIE 2 100 37,408 - 175,545
§%§ 49,723 8,115 34,462 6,766 11,430 1,003,346
HEHR S F S 17,792 - - - - 197 933
%E%}*Eﬁ?: e
] 71,765 77,701 55,096 12,315 24,347 4,486,169
- - 80,656 - - 93.975
781 - - 39,090 188,605
201,112 2,510,906 355, 254 117,691 2,108 14,013, 640
- - 35, 907 - - 39,
- - - 11,839 11,839
484 65 - - 11,032
- - 290 - - 290
27,080 92,697 13,646 5,925 8,786 L9101
32 - - - 217 36843
- - 113,342 - - 126,475
5,479 48,384 - 9,785 198 1,352,315
- - 9,402 - - 24,758
42,370 - - 66,431
-2 - - - - - 6,795
BIE (RNEERER) 15,108 12,923 10,846 18,087 27,519 656,673
Hih# A 6,500 4,711 84,541 7,053 (2,331) 442,896
WE Y 1,305,437 6,452,603 4,658,117 575,051 1,005,929 121,392,698
BANZE R S A 4132 - 925 347,388 690,972 1,917,360
2,583,531 9,053,037 5,956,564 12,117 29,023 154,639,665
/ (E598) (382,675) (3,168,126) 23,304,416 - - 189,050,422
/ (E518) 490,193 (2,472,323) - - - (8,926,722)
e/ (f18) (13,732) - - - - 3,241,304
B/ (F518) - - - - - 1,970,622
=/ (BH) (101,280) - - - - 48,300,598
/ (E538) 1,657,061 7,614 (19,456,264) - - (83, 374 356)
RS EEAE, (BR) 4233098 3420202 9,804,716 12,117 20,023 304,901,533
BEESAEIME/
(Bl ) 921t (5,980,048) (356,239)  (77,327,149) - - (796,883,439)
SRBEANFERNE
(B2fE) P2t (169,520) (696,353) - - - (13,680,929)
%@éﬁﬁ%en*;ﬁﬁ@/
(RE) B 31,930 - - - - (7,234,753)
BB EAN
fefE) P 39,094
GIE S vy
(H2fE) > (655,065) - - - - (27,248,559)
SRS
(E) % 996,324 - (14,229,160) - - (18,874,646)
EEENAFEES (1,543,281) 2,367,610 (81,751,593) 12,117 29,023 (558,981,699)
BRESIR (11,978) - (1,006,291) - (11,820) (3,663,980)
[l 77,578,396 665,605,253 178,365,730 215,212,116 419,908,508 8,157,386,908
MBS T32R (32,763,201)  (430,902,443) (252,731,593) (194,385,870) (439,870,883) (6,746,200,249)
AT S BHNTEE
SEEME 44,815,195 234,702,810 (74,365,863) 20,826,246 (19,962,375) 1,411,186,659
SBEENM /(R ) #E 43,259,936 237,070,420 (157,123,747) 20,838,363 (19,945,172) 848,540,980
myTEE 202,557,640 789,178,937 944,406,820 146,232,690 309,749,824 16,985,441 749
P R R - - - (1,090,992,422)
AR FEE 245,817,576 1,026,249,357 787,283,073 167,071,053 289,804,652 16,742,990,307
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Zit #d FX Alpha Plus FX Alpha Plus  FX Alpha Plus
Alpha Plus FEGSLE [EESE 200 [REESZE 400 REESZE 800 FEE&
Z& (1) E-x B+ g E-54 REHEE +
ERT ES BT BT ExTT ES4
Wz
BB CRETEB) 575,694 - - - - 110,216,512
BEHFIS 337,358 289,306 74,424 340,216 216,808 158,826,097
RTAE 15,525 54,035 8,442 47,202 26,744 796,123
B EYER - - - - - 2,159,474
HHRSH S 83 - - - - 1,521,329
Hitam 18,160 28,123 - - - 595,468
s 946,820 371,464 82,866 387,418 243,552 274,115,003
%
RERBHE 771,875 754,184 100,959 682,579 418,309 79,628,240
TEE 12,437 13,077 1,259 16,847 4,926 2,858,099
50D AR RRR 1,046 1,371 1,045 795 798 48,691
ﬁfigﬂiﬂﬁﬁ@}\g 67,981 171,673 33,488 128,465 73,653 5,624,865
EERX 13,898 16,157 6,243 8,208 11,062 1,349,153
%Ef%&ﬁﬁﬂﬁ@ﬁﬂﬁi‘% - 37,038 31,593 8,516 11,087 1,870,802
T 22,201 35,132 6,540 25,722 13,206 3,710,949
Eﬂﬁléﬁiﬁ#}ig 7,076 16, 049 3,309 21,273 9, '375 1,709,046
EERRE - - 21,547 229,609
fﬁﬁﬂ 31,008 567 5,988 3,379 175,545
x%% 18,441 29,793 25,383 53,238 27,686 1,003,346
AR S E 2,378 - - - - 197,933
%&%ﬁﬁﬂgﬁ
Fl(,% 13,160 51,992 4,643 29,486 7,420 4,486,169
s - - ,431 741 93 975
- - - - - 188,605
279,374 214,392 102,733 202,121 107,487 14, 013 640
2,815 - - - - 39,
- - - - - 11,839
301 185 - - - 11,032
- - - - - 290
2,471 4,329 841 13,560 7,482 1,419,191
- - - 273 511 ,847
7 - - - 36,843
- : - - - 126,475
14,800 6,197 - 3,108 - 1,352,315
- - - - 7,746 24,758
X 13,474 - 7,804 - 66,431
SIXEER - - - - - 6,795
BIE (NEEREH) 9,092 9,298 7,707 17,381 7,514 656,673
HihEA 6,830 28,158 5,099 18,118 14,293 442,896
okl 1,278,710 1,402,506 331,409 1,267,460 726,675 121,392,698
EapE=S2 A ON 26,413 1,127 - - - 1,917,360
(305,477) (1,029,915) (248,543) (880,042) (483,123) 154,639,665
B/ (E8) 1,697,877 (23,884,535) (8,648) (41,653) (51,231) 189,050,422
5/ (Fi8) (1,463,121) - - - - (8,926,722)
HAE/ (BR) - - - - - 3,241,304
15/ (E518) (103,788) - - - - 1,970,622
5/ (&18) - - - - - 438,300,598
(E58) 3,466,635 (7,476,951) 352,986 6,467,568 6,046,073 (83,374,356)
18/ (E518) 3,292,126 (32,391,401) 95,795 5,545,873 5,511,719 304,901,533
&ﬁéﬁ*% BES
%( %g *x)]f 170,061 266,975 (12,797) (34,233) (29,148) (796,883,439)
7 R 7 Y
iﬁi@ (1,148,241) - - - - (13,680,929)
ERE
( e (7,234,753)
NG
(B2fE) 337,555 (89,881) : B : 39,094
IESCE:
(fE (27,248,559
HMERR
(& 194,396 (280,791) 55,626 461,074 409,771 (18,874,646)
EEENNFEETF 2,845,897 (32,495,098) 138,624 5,972,714 5,892,342 (558,981,699)
BEIR - - - - - (3,663,980)
0 R 161,851,467 92,976,398 3,297,860 24,836,076 13,584,997 8,157,386,908
ﬂ*ﬂﬁiﬁx H (29,740,139) (61,364,194) (16,145,198) (62,922,579) (24,094,421)  (6,746,200,249)
BEARZSEBNIEE
FEME 132,111,328 31,612,204 (12,847,338)  (38,086,503) (10,509,424) 1,411,186,659
SFEEEM /(RS ) HE 134,957,225 (882,894) (12,708,714) (32,113,789) (4,617,082) 848,540,980
BOFEE 68,060,779 166,856,243 33,174,806 161,601,559 74,163,481  16,985,441,749
SN E ERR - - - - - (1,090,992,422)
HKFEE 203,018,004 165,973,349 20,466,092 129,487,770 69,546,399  16,742,990,307

(1) 20104 2 B 8 H¥E 4 * AITEZ Tk Alpha Plus VaR 400 (BRJT) £ ©
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20106 A 308

2009 F12A 31 H

2008 FF12 A 31 H

2007 F£12H8 3180

DRERES - BRFEEE

AR 35.86 37.53 23.06 48.52
B & 31.46 33.08 20.53 43.63
C & 23.35 24.53 15.20 -
| B 39.09 40.75 24.85 51.91
7 23.38 24.37 14.86 .
FEE 510,467,842 592,809,482 334,171,725 777,238,383
DHEEES - BRFEERE

AR 13.27 14.55 10.18 19.45
AX & 12.96 14.25 10.07 19.36
B & 12.24 13.49 9.53 18.40
| & 14.45 15.78 10.96 20.80
IX & 13.72 15.11 10.67 20.51
7R 22.30 24.36 16.91

FEE 677,786,587 857,311,913 640,196,757 2,431,618,507
EUM « PREIEMFFERERE - BFEES

AR 54.84 50.37 32.54 81.05
AX &% 52.93 48.64 31.63 79.20
B & 51.57 47.59 31.05 71.92
C & 20.72 19.11 12.44 -
| & 57.99 53.10 34.10 84.46
& 18.92 17.32 11.12 -
FEE 283,126,452 237,719,131 183,833,055 484,028,448
HETSREES - BRPEEE

A 32.13 34.18 20.11 47.89
B & 28.70 30.69 18.23 43.81
C & 21.15 22.58 13.40 .
| K& 34.62 36.72 21.48 50.85
N 40.90 43.12 2491 -
71 20.04 21.26 12.42

PEE 825,745,840 1,060,032,759 645,173,541 1,463,570,611
ERMA%SE Alpha £ £ - BIRFEE(E *

AR 26.09 26.34 21.10 35.53
B & 22.93 23.26 18.83 32.02
C & 23.02 23.33 18.86 -
| B 28.30 28.49 22.70 38.00
7 23.80 23.95 19.07 -
FEE 244,426,075 243,735,352 113,965,328 229,486,350
ENEEES - BRFEES

AR 17.20 17.63 12.56 25.95
AX B& 16.00 16.42 12.11 25.61
B & 15.28 15.74 11.33 23.65
| K& 18.69 19.09 13.50 27.70
IX & 17.00 17.41 12.71 26.79
71 20.78 21.22 15.00

PEE 176,749,246 209,637,643 109,465,649 333,759,909
B REEREES - BRRFEEE:

AR 32.64 33.47 23.55 48.60
AX &% 31.81 32.63 23.22 48.32
B & 29.92 30.84 21.91 45.68
FEE 12,786,070 13,461,362 12,923,596 57,008,136
EXRTIERREE Alpha £& - SIVEEEE

A B 6.88 7.11 5.65 9.70
B & 6.22 6.47 5.19 9.00
| B 7.33 7.55 5.95 10.15
7 23.09 23.79 18.73 -
FEE 51,820,156 58,913,451 29,185,008 104,914,607
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BRRARES - BRFEEE:

A B 52.83 54.84 42.30 60.16
AH (BRT) B 33.80 35.25 27.59 -
B & 48.00 50.07 39.01 56.05
BH (BUT) B 31.50 33.00 26.09 .
C 24.27 25.32 - -
| B 56.35 58.28 44.63 63.02
7 24.15 24.97 19.12 .
ZH (BT) B 30.01 31.19 24.26

X B 37.41 - -

BEE 1,596,447,387 1,280,495,100 1,162,249,983 3,033,938,971
BEERES (1) - SRFEEE

A B 24.60

AH (BT) B 24.59

B & 24.59

BH (BuUT) & 24.59

C 24.60

a3 24.61

BEE 9,825,081

REBEHEES - BRFEEE:

AR 17.00 18.32 12.71 23.81
B A& 16.37 17.74 12.43 23.54
C 19.92 21.57 15.08 -
| & 17.42 18.72 12.89 24.01
IX B 16.44 17.81 12.59 23.78
7 20.63 22.15 15.25 .
BEE 288,643,937 337,458,800 155,852,949 79,132,421
RIVNEEERERES - BRFEEE:

AR 30.14 31.48 24.26 36.65
AX B 30.05 31.41 24.24 36.66
B & 26.99 28.33 22.04 33.63
| B 32.84 34.16 26.13 39.19
a3 24.06 25.02 -

FEE 89,545,952 91,542,290 83,230,500 145,302,405
BIMEEREES - SRFEEE -

AR 31.95 35.08 30.86 51.84
B & 28.05 30.95 27.50 46.67
| B 34.84 38.10 33.27 55.50
78 28.40 31.11 27.18 -
BEE 292,965,688 338,945,103 344,105,999 740,504,456
HEREES - SRFEER:

AR 28.03 26.93 14.02 40.50
B & 27.05 26.12 13.73 40.06
| B 28.78 27.55 14.23 40.83
78 29.65 28.37 14.66

BEE 129,229,941 100,935,306 20,933,030 86,889,462
HARERESE (1) - BRFEEE:

AR 2,342.58

78 2,343.31

BEE 1,115,710*

HAKRESSES - BRFEER

AR 1,712.18 1,782.85 1,611.93 2,386.41
B & 1,643.73 1,720.07 1,570.76 2,348.85
| B 1,760.65 1,826.50 1,639.03 2,410.84
78 2,117.56 2,196.31 1,970.09 -
BEE 6,524,207* 6,398,310* 2,415,758* 2,289,421*

(1) AES7 2010 £ 6 7B 14 AEZAFRE -
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BAREREES - BRFEERE
AR 730.90 801.34 708.10 1,253.85
AH (BRTT) & 20.21 - - -
AX &% 726.33 797.96 706.69 1,253.94
B & 635.50 700.36 625.13 1,118.10
C & 1,603.47 1,766.47 1,575.06 -
| & 796.94 870.56 763.72 1,342.61
IH (BT ) A& 16.34 18.08 16.29 -
7 1,591.54 1,738.16 1,524.22
ZH (EoT) & 21.61 23.91 -
BPEE 77,332,875* 74,242,706" 79,593,321 130,806,819*
HTENREES - BIVFEERE
AR 61.45 67.80 33.18 75.11
B & 53.75 59.61 29.47 67.38
C & 21.33 23.64 11.67 -
| B 66.74 73.39 35.68 80.21
7 47.82 52.57 25.55 .
BEE 970,306,703 1,117,234,210 497,822,667 1,751,570,698
XEERES (1) - BRFEEE
AR 25.86 26.52 20.00 27.94
AH (BR7T) & 19.10 19.65 15.04 21.43
B & 24.71 25.47 19.40 27.37
BH (EX7T) & 33.23 34.35 26.56 .
C & 25.56 26.34 20.03 -
| B 26.72 27.31 20.44 28.34
71 25.30 25.86 19.35 .
ZH (EoT) & 30.15 30.90 23.46
FEE 267,880,537 181,409,866 384,355,882 147,320,716
SEERES (2) - BRFEEE:
A 30.00 31.69 19.44 39.88
AH (B7T) B 21.32 22.63 14.02 30.23
AX &% 30.00 31.69 19.44 39.88
B & 26.40 28.03 17.37 35.99
C k& 21.90 23.24 14.40 -
| & 32.80 34.51 21.01 42.76
IX s 32.74 34.46 20.98 42.76
7R 21.10 22.20 1351 -
ZH (EoT) i 21.22 22.44 13.78
PEE 412,500,731 424,595,573 229,510,681 974,074,661
ZEEHEES - BRFEERS
AR 37.64 35.73 25.46 44.39
AX & 34.70 33.17 24.32 43.57
B & 32.97 31.45 22.64 39.88
| & 40.85 38.64 27.33 47.32
7 29.62 28.03
FEE 142,873,897 102,914,524 52,425,031 224,655,028
EENRRERES - BIRFEER
AR 34.10 34.68 29.41 47.35
B & 29.99 30.65 26.24 42.60
| & 37.15 37.61 31.69 50.67
BEE 26,853,914 32,511,146 23,271,120 62,487,536
ZEHEERZES - BRFEERE
AR 17.13 18.25 14.05 22.48
AX & 16.43 17.54 13.63 21.97
B & 15.06 16.13 12.54 20.27
| B 18.73 19.87 15.18 24.10
IX A& 16.23 17.27 13.40 21.66
7 23.44 24.86 18.99 -
FEE 186,602,628 320,373,622 273,900,011 671,040,771

(1)20104 2 B 16 HE# » BIBXERTRKEES -
(2020104 2 A 16 HES @ AIBEERRERESD -
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Alpha BRECHEEN#ES - BIRFEERE

AR 30.68 29.53 26.23

B & 30.11 29.11 26.07

| & 31.06 29.81 26.34

7 31.14 29.88 26.35

FEE 94,539,947 51,495,952 6,643,731

HATSESES - BRFEER

AR 62.56 60.33 46.44 55.12
AH (B7T) & 46.18 44.62 34.37 42.09
AX % 51.91 51.28 41.77 51.93
B & 54.97 53.27 41.40 49.64
C & 28.05 27.14 21.05 -
| B 67.69 65.08 49.79 58.77
S 34.08 32.73 - .
7 28.82 27.70 21.19

ZH (EoT) & 26.12 25.19 -

ZHX (358%) f& 25.87

FEE 408,722,592 289,447,905 155,400,252 237,785,710
HERTHENESFES - SRFEERE

AR 32.18 31.10 25.18 27.91
AH (BR7T) & 25.00 - -
AX B 24.68 24.19 22.84 27.67
B & 31.13 30.23 24.72 27.68
C & 26.63 25.83 21.04 -
| B 32.80 31.62 25.46 28.04
71 30.42 29.31 - .
IX B 24.80

FEE 431,789,455 148,998,386 67,361,405 207,588,605
EBrESES - BRFEERE:

A 12.41 12.02 11.19 10.61
B & 10.97 10.67 10.03 9.61
C & 29.14 28.32 26.53 -
| & 13.12 12.67 11.75 11.10
IX 11.13 10.94 10.91 10.57
7, 29.39 28.39 26.30 -
FEE 742,140,992 643,809,182 610,762,393 834,118,988
BTARMRHES - BIRFEER

AR 35.77 35.20 29.46 31.00
AX & 26.70 26.62 - -
B & 32.77 3241 27.39 29.12
C & 28.96 28.60 24.11 .
| K& 37.16 36.50 30.41 31.87
N 25.49 24.96 - -
NX & 25.16 -

S & 25.15 - -

7 29.64 29.11 24.24

FEE 2,165,508,731 2,020,515,770 238,429,104 223,676,483
BUTRISESES - BINFEERE *

AR 33.38 32.33 28.70 28.69
B & 29.37 28.58 25.63 25.88
| & 35.32 34.13 30.17 30.03
7R 29.13 28.14 - -
FEE 142,175,742 101,303,578 94,160,377 317,439,037
EUMEEEREsEs - SIRBEEE

A B 14.39 13.89 8.46 12.07
B & 12.74 12.35 7.60 10.95
C & 31.15 30.16 18.47 -
| B 15.18 14.62 8.87 12.60
71 31.79 30.60 18.56 -
PEE 203,320,534 169,897,577 50,588,121 106,401,667
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20106 A 308 2009 F12A 31 H 2008 FF12 A 31 H 2007 F£12H8 3180

BREHES - BRFEEE:

AR 34.54 34.57 32.15 30.54
AX & 31.14 31.59 30.10 29.32
B & 30.23 30.41 28.56 27.40
C & 27.17 27.28 25.54 -
| B 36.56 36.51 33.81 31.98
IX F& 15.41 15.53 - -
7 27.62 27.58 25.53

FEE 245,817,576 202,557,640 182,862,550 177,013,523

FEHETRSES - BRFEER

AR 18.95 18.85 17.87 17.30
B & 16.88 16.87 16.15 15.79
C & 25.37 2531 - -
| K& 20.09 19.94 18.81 18.13
7 27.63 27.42 25.86 -
FEE 1,026,249,357 789,178,937 166,444,318 269,735,246

RERUERESES - BRPFEER

A& 31.49 32.72 26.45 35.41
AH (B7T) B& 27.22 28.34 - -
B & 29.11 30.39 24.80 33.54
BH (E7T) & 25.14 26.30 - -
CH (BT) & 22.14 23.11 - -
| & 32.66 33.84 27.24 36.29
IH (BT ) A& 28.22 29.32 - -
S i 26.98 27.94

ZH (BoT) B 29.88 31.03

ZHX (BR7T) A& 29.28 30.67

FEE 787,283,073 944,406,820 30,111,812 71,226,619

A 12.84 12.84 12.79 12.32
AX B - - - 1.00
B & 11.90 11.90 11.88 11.52
| B 13.10 13.10 13.04 12.53
78 25.61 25.61 25.48 -
FHEE 167,071,053 146,232,690 367,463,230 437,961,844
ETRBMES - SRPHEE:

A & 13.02 13.02 13.02 12.75
AX & 1.00 1.00 1.00 1.00
B & 12.55 12.55 12.54 12.36
BX &% 1.00 1.00 1.00 1.00
| B 13.54 13.54 13.54 13.21
IX B& 1.00 1.00 1.00 1.00
7 25.01 25.01 25.01 -
BHE 289,804,652 300,749,824 581,131,350 461,031,398
%3524t Alpha Plus £ (1) - SRPEER

A& 26.26 24.96 25.43

AH (%7T) & 27.57 26.17 -

B & 25.73 24.57 25.28

BH (%7T) & 25.46 24.29 -

C k& 25.55 - -

| B 26.82 25.38 25.63

7 26.74 25.30 25.55

FHE 203,018,004 68,060,779 78,499,648

(1) 20104 2 B 8 H¥E4 * HITEZ Tt Alpha Plus VaR 400 (BRTT) £ ©
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HmEH GSLE &£ - BRFEERS

AR 17.40 19.94 16.83 29.04
AH (BT ) & 16.13 18.65 16.07 28.75
B & 16.86 19.42 16.55 28.86
BH (BUT) & 12.37 14.37 12.50 -
C K& 12.87 14.79 12.64 -
| B 17.71 20.23 16.97 29.15
IX B 16.10 18.42 15.50 -
7 11.79 13.47 11.29

ZH (BoT) & 10.91 12.58 10.76

ZHX (328%) & 20.61 23.72 20.35

FEE 165,973,349 166,856,243 83,881,020 87,938,254
FX Alpha Plus E\B&5¥E 200 £& - BRFEEE

AR 26.05 25.83 25.76 25.79
B & 25.21 25.11 25.28 25.57
| B 26.39 26.11 25.92 25.87
FEE 20,466,092 33,174,806 121,939,465 377,403,390
FX Alpha Plus B\p51% 400 £ - Bl FEER *

AR 25.81 25.16 25.15 25.96
AH ((7T) & 25.71 25.13 - -
B & 24.95 24.46 24.70 25.75
| B 26.30 25.57 25.41 26.07
H (%) B 26.03 25.48 - -
78 24.86 24.16 24.01

ZHX (328%) & 25.17 2451 -

FEE 129,487,770 161,601,559 502,663,065 1,065,042,888
FX Alpha Plus Ep&51% 800 £ & - SFEEM *

AR 25.08 23.72 23.70 26.35
AH (%7T) & 25.59 24.21 - -
B & 24.29 23.08 23.30 26.14
| B 25.55 24.09 23.93 26.45
H (%) & 26.12 24.65 - -
ZHX (358%) B 26.06 24.58

FEE 69,546,399 74,163,481 105,708,133 602,729,602
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= 2010 F 6 5] 30 [ > ETHY yanW%m@ﬁWﬁ
U™
ERRTE
LASETTEHE (%)
NKREES 88,240,987 99,303,759
HEHIGKREES 62,511,880 68,625,791
BRMAZZE Alpha &< 14,816,969 15,924,933
BUMEERES 44,191,360 47,455,683
BTIEAYZE Alpha & 4,039,033 4,254,007
RINEERZES 14,863 15,872
RIKEMERESD - -
AAREESES
BAEEREES . .
T EMES 2,194,077 2,460,134
ERERES 7,583,245 8,341,970
FETHESES - .
BUTESES 95,911,778 100,343,722
BUTSRISESES 8,768,023 9,118,305
BN EEsRRESES 36,605,608 37,350,076
RIESES 6,816,458 7,137,358
BHBTTESES 203,610,535 209,529,883
et 575,304,815 609,861,493
4 RBEXZRHABRER

T[‘L%‘ ’F'?&;@'Fﬁf %« F' o ’Morgan Stanley T@E*Fh
R % M 2 LR L
ﬁ?ﬁw@ﬂ%ﬁqw %%%?ﬁg7®ﬂw%a
VR ORI R R P o e
PHIFIRGARIES ~  l i S Sh RRT  - 2E
I I S 167 B o STV E Alyp) 4 2 Rl 2L
WWM’PET“#JFﬁWﬁéﬂ ﬁ#lﬁﬁﬁ@
TGy 2 R sy g (IR FHET -

~ SRR 2R IR [T
RS EE T

A~AH
I~H X+ AHX'B*

Z-ZH# BH# C-CH#
e ZHX 3B BXJEER  CXERR S $aR%
DNRERES 0.75% 1.40% 2.20%
DNEERES 0.75% 1.40% 2.20%
BOM ~ EREENFT B R ES 1.10% 1.60% 2.40%
MEMSRRES 1.10% 1.60% 2.40%
ERMALER Alpha Z& 0.70% 1.20% 1.90%
BN EES 0.75% 1.40% 2.20%
BN EERRES 0.95% 1.60% 2.40%
ERTTEBALER Alpha B & 0.75% 1.40% 2.20%
RRREES 0.75% 1.40% 2.20%
BIRERES
RIREMERES 0.85% 1.50% 2.30%
R NEEEREES 0.95% 1.60% 2.40%
RIMEEREES 0.75% 1.40% 2.20%
HEREES 0.90% 1.60% 2.40%
HARZEES - - -
HARZESDES 0.75% 1.40% 2.20%
HAEEREES 0.75% 1.40% 2.20%
T ENERES 1.00% 1.60% 2.40%
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A:AH-
I~IH~IX+ AHX:B*

Z ZH# BHf1 C-CH#
S ZHX 5% BX %% CX %aR% SER
XEEZES 0.70% 1.40% 2.20%
XBIERES 0.70% 1.40% 2.20%
XEREMERES 0.75% 1.40% 2.20%
EENARIEERS 0.95% 1.60% 2.40%
XHEEREES 0.70% 1.40% 2.20%
Alpha &2 BN
EEWEES 0.65% 1.30% 2.10% -
FEMISESED 0.90% 1.40% 2.10% 0.75%
FEMSENESFES 0.90% 1.40% 2.10% 0.75%
BTESES 0.45% 0.80% 1.45% 0.45%
BTARESES 0.45% 0.80% 1.45% 0.40%
BTREESES 0.45% 0.80% 1.45% 0.35%
BNEEERRESES 0.50% 0.85% 1.50% 0.45%
BRIRESES 0.45% 0.80% 1.45% 0.35%
EHRTTESES 0.45% 0.80% 1.45% 0.30%
RIRATEGESES 0.60% 1.00% 1.60% 0.55%
BT REN RS 0.20% 0.50% 0.85% -
ETTMEMEES 0.20% 0.50% 0.85%
%7tk Alpha Plus <& 0.80% 1.75% 2.45%
MmEE GSLE & 0.55% 1.10% 1.70%
FX Alpha Plus Bk 200 £ 0.45% 0.80% 1.45%
FX Alpha plus k25242 400 £& 0.70% 1.20% 1.90%
FX Alpha plus B [&51% 800 E& 1.00% 1.50% 2.30%

HPAN A ~ NH BEA NX A% » AR N ERERE -
S WL S f 1D w%\‘ﬁz‘ﬁ £ PRI E T
e ARG i E?iﬁéﬁiagi$§§?tgﬁ§%&zﬁpqggg§,
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= HIES A VR -

ik
AEEREREL Ty
LERE

> &) F ML o iflﬁlﬁ'ﬁ$%‘ﬁ§l
;% qg;lnrgrg g \fl T HEEFINE E}é ]?jpj 0.25% ©
+ 2 RIE e
A, AH, AHX, AX, B, BX, BHX, BH, C, CH, CHX, CX 0.15%+
I, IH, IX, THX 0.08%+
N, NH, NHX, NX ES
S, SX 0.05%
Z, ZH, ZHX, ZX 0.08%+
+ BRREMEESNE RS 0.05% St
TR ARG D E I R R 2 RIS R HIR
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#i% 2010 7 6 £ 30 |1 Tl Bl & [ AR :

%4 RERRELHE
Alpha EZ2EUMNEERHES - A K 33,223 EUR
Alpha EZEUMNEEK@HES - B & 44,120 EUR
Alpha B2EUMEER RS - | IR 17,579 EUR
Alpha BR2EUMNEEKR@HES - 7 & 56,403 EUR
FX Alpha Plus BB 3242 400 £ - ZHX B& (2€8%) 21,547 EUR

PUFIERIELE ~ (fi5 5L OV P LS AT TR
EpT iRy Y [0 i Fl‘é"“ FHEE > o

1 &3 BAF - BX q& BH &1 BHX J& {555 | 115
Y I 1.00% > [=E% 5 Sy A D ) £ 5L £ R
ﬁﬁﬁ%%%&ﬁ@o

ffé"h‘ﬁﬁﬁlﬁﬂ‘vﬁ%{mﬁ iy L 3 Y > FFREE
EJ 1> #3 B &~ BX 9% - BH J&# BHX & 14
Fhseyk ffifpy 0.75% ©

QI

a) Morgan Stanley & v =E =~ fill') = 4 2 fljﬂjﬁgwil i
%%Eﬁiﬂﬁ@%%w?kﬁﬂéiﬂﬁwwﬂr
B S < WA U IS

1~ FRRIEV e Y20 el o g fY
i) pA R FILRL A O YRR W/
LT o
(O 2 IR EORTE 0 AT PO H R
L R
RE AT GR
Laurence Magloire ¢ I £i Morgan Stanley & ?W":FI‘FEJ?JBEL
R -
Andrew Mack % ﬁFTE
SRR A -

ﬁ'?ﬁg‘z‘\?ﬁ't’l eI EIJ}‘I Morgan Stanley TQ‘EYE&'
IR E%ﬁ*wfﬂﬁ”?? E" 4 FSZTE'F'%‘EH' H 773,153

T o
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b

—

N ﬁj’ul}i&‘— T [55R=" Morgan Stanley & Co.
International Limited ~ Morgan Stanley Securities Limited *
Morgan Stanley & Co Incorporated I’} » MSDW

B

fi 7 AHR PR P

EquityFinance Service 1 (Cayman) Limited é‘aﬁ -

ﬁlﬁf' fl

—H j =pe yg
Ak 7J

1;\_214: ke Tf?ﬁ Fq—q;r‘ayﬂﬁ%“ﬁjﬁlﬁq;rﬁ

E3

SMEEES 135,745
FETBREES 302,472
ERMALEE Alpha E& 170,500
BOMEERS 295,019
BUTEAEZE Alpha & 91,032
RREHERES 145,669
BENEEREES 313,867
BARZESES 58,109
AAEEREES 33,397
R TEMERES 5,710
XEEBES 21,029
MEHSESES 52,903
BTESES 72,424
BITREESES 14,499
BN S E R ES RS 75,145
RIESFES 15,236
EHETTESES 121,251
1,924,007

EZ2010% 671 30 [ £ Morgan Stanley [V il -
SRETE| HALE BL £ 4T Morgan Stanley TR AL E -

#2010 F 6 5] 30 [! > #/ Morgan Stanley Flfjﬁj%)%j\\ ﬁJ@
= }[’j’ B A p I EL 2 1Y Morgan Stanley Funds - [
TRl
BZ=2010F 6530 H Morgan Stanley Flfjr’—ffgﬁﬁﬁﬁ FIJ@
B }[ﬁ/ F:ﬂfﬁ[![} & GSLE 3l & #5745 Morgan Stanley Alpha
Plus Funds - F?ﬂ fﬁh Alpha Plus 2 [ <44 4000 ﬁlé °
B
EAEN HJ FiEE ?¥$§f§'ﬁ‘?ﬁ El’ﬁlfﬁ%ﬁfﬁ FJ
ke b ES F&IEF ML 5 35,000 IE'WEUHY%"“%
@ﬁl:% < ﬁ|14 QR%’?F” ° f!E JI,EI Michael Griffin 4% &
William Jones -2k 7 SSTUFFVAVE H1 » K 2010 F 6 £] 30
F! > Andrew Mack % F1i Morgan Stanley TQ‘?*’??%%JFELF
FUBE © F9F1 2010 # 7 F] 1 FREFEE 4 2 pPE
ARG L2 L OB o JLE R A RV
J EV VIR R R R OB o SR
FREE S R AT ke B R paE

5 IREBUR
FHFTRE RS B RS A L £
JAX » AHX » BX » BHX * CX * CHX * IX ~ IHX ~ NX *
NHX ~ SX ~ ZXAIZHXHE » 4 2l e RVl - gl
= Lﬁ‘?ﬁ?ﬁmﬁ%ﬁﬁéﬂé [ 28 [Y85% o I=EEL (Y
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(%2010 F 6 ] 30 FIAVEAR] - ELEPERABEL0

EEEH Kit R Z3e =] piaba=] A BRERE
KEgEE
DMEREES ESH AX  04/01/10  07/01/10 ~ 31/12/09 0.038612
X 04/01/10  07/01/10  31/12/09 0.113153
BOMEERES BT X 04/01/10  07/01/10  31/12/09 0.041620
BREEES e X 04/01/10  07/01/10  31/12/09 0.146820
AXBEREES HEl AX  04/01/10  07/01/10  31/12/09 0.336577
XEREMEES E AX  04/01/10  07/01/10  31/12/09 0.182221
ZEEERFZES E X 04/01/10  07/01/10  31/12/09  0.051960
BHEESE
5 ESH AX 04/01/10 07/01/10 31/12/09 1.187455
EFES
HEmE ESH AX 04/01/10 07/01/10 31/12/09 0.287678
BNEHFES
BTESES BT IX 04/01/10 07/01/10 31/12/09 0.177723
BUTARESES BT AX 04/01/10 07/01/10 31/12/09 0.345170
RRESES ES AX 04/01/10 07/01/10 31/12/09 0.390318
IX 04/01/10 07/01/10 31/12/09 0.127913
RIRA R BT ZX 04/01/10 07/01/10 31/12/09 0.382777
EFES

FHCE R 2V AX S AHX - BX » BHX ~ CX
CHX‘IX‘IHX‘NX‘NHX‘SX‘ZX*DZHX@ﬁé’rv
A EVRIERL SRR z&;ﬁ&’;}?ﬁwﬂl’rﬁ
*’qul‘éﬁ 3& TR - AR fﬁ”’@ﬂ Chpep) - ghpnts
EPUP=EHEEL (PEp) ’}{fj’ﬁ?éé (i F’J'E'}"fl’?’f o

6 UL
T‘H%E%J? EEEAIE] > A YRR A A
Ko i ] A 2 Rl 9L Y T A
YA FIHEAL A 2 RIE R T R A R
Ao fHRL A 2 FIJ%’TFJ&E?%@@' - FlErt " &
FERL, ) o R AR LR {9 0.05% (f
FER PRl 2 RO o PRI EL & VAT S IR iy
0.01%) Iyt »EFT=IF Z ZH ~ZX ~ZHX ~S ~SX "N »
NH ~ NX Al NHX i%q& N N f' zﬁlj"%’ﬁﬁ@%ﬁ’?&ﬁ £
AU 0.01% FYERHL - F?%ETEJH?‘@?LH B '*fﬁi
£ %5 TR R o A 2RISR D SR T A
B PRI P9R0R - g VY 1,239.47
T Fﬁﬂﬁ AT T F‘H Eﬂj‘mﬁ o

b RS VR AR F S U
L 1 S SRR 7 -
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22010 F 6 71 30 [ K SR i RS AU B E R

F‘J**@?F'lf?? BAETELS A FR O oSk

g

BT (AUD) 1.181 = $1.00
SRIT (AUD) * 1.184 = $1.00
EFE® (BRL) 1.801 = $1.00
EFEf (BRL) * 1.803 = $1.00
h5T (CAD) 1.057 = $1.00
hnst (CAD) * 1.063 = $1.00
IHA9ARB (CHF) 1.082 = $1.00
45588 (CHF) * 1.078 = $1.00
BRLER (CLP) 546.9 = $1.00
BREER (CLP) * 547.95 = $1.00
AR (CNY) 6.781 = $1.00
AR (CNY) * 6.781 = $1.00
SmtbTER (COP) 1,920.68 = $1.00
SettEER R (COP) * 1,917.4 = $1.00
#5e5el (CZK) 20.945 = $1.00
A (CZK) * 20.969 = $1.00
255588 (DKK) 6.076 = $1.00
2588 (DKK) * 6.081 = $1.00
%K% (EGP) 5.696 = $1.00
BT (EUR) 0.816 = $1.00
BT (EUR) * 0.816 = $1.00
4% (GBP) 0.667 = $1.00
8% (GBP) * 0.668 = $1.00
I (HKD) 7.787 = $1.00
7T (HKD) * 7.787 = $1.00
RFRFEHA (HUF) 233.35 = $1.00
BRI (HUF) * 232.733 = $1.00
ENf2/& (IDR) 9,053 = $1.00
EN2& (IDR) * 9,065 = $1.00
BlesFl#isea (ILS) 3.896 = $1.00
L5 #semm (ILS) * 3.882 = $1.00
ENEERELE (INR) 46.44 = $1.00
ENERELL (INR) * 46.445 = $1.00
HE (JPY) 88.625 = $1.00
HE (JPY) * 88.49 = $1.00
888 (KRW) 1,221.45 = $1.00
#E (KRW) * 1,221.965 = $1.00
BFFHER (MXN) 12.872 = $1.00
EFEHE (MXN) * 12.884 = $1.00
ERADEE (MYR) 3.239 = $1.00
BRATSE (MYR) * 3.238 = $1.00
B =S (NOK) 6.489 = $1.00
HE=E (NOK) * 6.503 = $1.00
#FnEaTT (NZD) 1.454 = $1.00
“FasEsT (NZD) * 1.454 = $1.00
WERH (PEN) 2.827 = $1.00
JERBILR (PHP) 46.49 = $1.00
JEEELR (PHP) * 46.355 = $1.00
RBEZZAER (PLN) 3.379 = $1.00
RBAZLARIR (PLN) * 3.377 = $1.00
#HEsTAR (SEK) 7.771 = $1.00
e E (SEK) * 7.782 = $1.00
#HngTT (SGD) 1.397 = $1.00
#onsoT (SGD) * 1.396 = $1.00
% (THB) 32.42 = $1.00
TEEH B (TRY) 1.583 = $1.00
TEEHFES (TRY) * 1.583 = $1.00
A (TWD) 32.11 = $1.00
A (TWD) * 32.132 = $1.00
FIJFBERS (ZAR) 7.656 = $1.00
mIERISF (ZAR) * 7.666 = $1.00

* Alpha B2 ENEEMHES - BEREESRZIUL Apha ESFATAMEX -
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BZEM

£ ﬁJFIJ[J Y& J.P. Morgan Bank Luxembourg S.A. FE{H Y
ﬁﬁgﬁ‘x‘?%%’?lz’ = RIPIFE T SRR S P T RE D B o )
%m%gﬁﬁﬁﬁ““%[ﬁﬁﬁﬁﬁiﬁﬁﬁﬁ
R AL ,p
upA e > IS ] R FILEUEY It AR B 1
,?ﬁﬁﬁégﬁ*iﬁﬁﬁt;?b”?Eﬁ@ﬁ@ﬁﬂ @g%@
”?%~Eﬁmﬁ%§@ﬁ’W@Wﬁ%%fi&%%#ﬂr
TR e

EFE S

#2010 6 7] 30 [+ U1 i e ot e A A
EEP R R

e £ SHEZERRNHE imE

EXURBMES 65,000,000 USD 66,950,926 USD  30.06.2010

EXURBMES 23,000,000 USD 23,692,161 USD 30.06.2010

KRB ES 49,560,000 USD 51,048,264 USD  30.06.2010
S R i T RS -

12 ARINVEE

GO L (LS U TS R RE L 3
£ [P 5T YRS uﬁLf C AL R gty
JJﬁﬁ%ﬁﬁiﬁaq*M§t

F12007 & 11 %[22 F1& > %
5= h e ¢ B A

fl T = EL EH157
Frﬁ FLE Y AU A -

13 &R AIRF

FEHA 2 125 U ORE BRE T 2 R
A7 126 % 133 FIARIFUETS el E #O0 R E -

S 5

EIJ%% Eﬁ—ﬁﬂ‘jf{;# l’f# o
g SRR ¢ R

F

AR M EE D R o ERES S F;]& Lﬁ
EM’F\F’%‘?E‘?E E%E ( EIJ? H

IR BLEF Y -
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14 PRUDENTIAL % {FB5{8

#1999 F 9
Group, LLC (ﬁ'J

E| %2003 & 6 5| ] [

Prudential Equity
#i£% Prudential Securities, Inc. ( "PSI; ) )

PR 2 €82 ORI (18 2 g2
ﬁ@i BRI B SR 4 e
F/%g A ’NQQIPQ“Hﬁﬁgﬁﬁﬁ%ﬁf
2 ’lﬁ' ﬁfuﬁkﬂlr F FL Efﬁﬁléil"j

ﬂ%§¥,[ﬂgw1% ﬁﬁﬂ%@ﬁ bR

Bk
A

Flf9 Yoy SRR AR £
- = MR O] B2

e
EH € PP T

il R NIE SR ER T2
A R R A H PR mﬂmﬁ

gl

[ YRR E S PR - 25 P =Ty e

AR > PSR > S PR ﬁlﬁ” %ftﬁ'fﬁl

& U R - 2

%ﬁMﬂqmoﬁaﬂsw

e~ FUEE 7 1y il o

e (TR ) e

RIS - BRSSO

HEeaTE HESZBPEE
DMREES 71.74
DMEERS 0.02
MEMSRRES 19.02
BUMAZEE Alpha 22 206.05
BUTIERA SR Alpha 25 316.45
RINUEERZES 2.81
RERBEERES 31.68
HAKRREZES 34.21
BABERRES 17.44
FIRESEE S 1.56
KB NAERES 2.64
MENSESES 333
BUTESES 4.23
BUTRBESES 1.00
RIKESES 33.51
BHETESES 2.20
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BRI AR A 2\5
B2 20104F 6 A 30
15 R HAYY T BR 2R F12010 5 7 7] 5 F1& > Invesco * [ HPH (=55 5|15

+ il 2010 # 5 7] I’EEIU?F“%&?; FRER SRl RS E R -

bﬁiw PR 5 5L 3 5 CHAERIBIAOEE o - P R BTS2 (Invesco Asset Management
PRAIERAGRS > Frie b A HEFNI'EI*JEIUTE'%% Bl o g Limited)

SRS R TR AR TR [ S iR £ (Invesco Asset Management Limited )

ﬁl‘?’ FVEEE b\ggjﬁl}zlf’ F [%ﬁlﬁﬁﬁ b\ggm\ {ﬁj FIgEg I}éfg‘?}ﬁlf» (Invesco Asset Management (Japan)

R & CHBERAERRE L e AR AR E R EOHT Limited )

S ﬁ[gqg';l’;} 'g,__fil* T < SR e 1 2010 & 6 FIg Elgﬂjq&%[ﬁlf/ (Invesco Asset Management (Japan)

EI 30 F1 o ot gt (XIS - Limited )
=4:K) ff'J q&‘fﬁ;’iﬁl:’% (Invesco Advisors Inc)
16 BESEH %\[E&IIEJ‘ l'f[l ﬁ&%lgl £ (Invesco Advisors Inc)
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