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123,988Bina Life Insurance ADR 5,143, 20905

5,671, CADna Shenhua Energy ' H' 11,261, 307.41 2

1,745, 880na South Locomotive and Rol |l i ng7 75,00c0k0. 01

13, 043,&u0aOngshen Rail way ' H’ 3,868,26704

1,128, BloGaneng Power International " H' 746, 156. 01

1,127,40baAangsu Expressway ' H' 754, 48P. 01
642, 4P0ng An I nsurance Group Company o03f, 0CG8hd,n7ad O OH3

4,607,8088nghai Electric Group ' H' 1,164,58601

8,451, 8DAAmen I nternational Port ' H' 795,568.01

100Yanzhoual Mi ning ' H' 58 0.00
27,643, 902.32 9
1,708, 260 Devel opment GDR 1,486, 18602
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5,015, Z8¢Re

com Egypt

128, 3B8rtum OYJ
138, 9MBkia OYJ
1,106, H6Ri a OYJ ADR
85, 13Bouygues
393, 0CDe Generale d' Opti
35, 31ompagni e Generale
Mi chel in
1,125,808nce Tel ecom*
74, 79Banofi-Aventi s
20, 10%anofi-Aventis ADR
40, 922 hnei der Electric
121, 7008al es
7, 0000t al ADR
424,8Fadt al *
342,5¥9¥Dvendi
32,020 | ianz SE
74, 53ayer
7,10Bayer ADR
86, 64Blayeri sche Motoren
190, 9P2dut sche Tel ekom
126, 5E50N
162, 466EA Group

9,273,B6Djing Enterprises
857,0CBeung Kong Hol ding
1,517, 8080na Mobile

8,460, DbeAway Motors
1,976, A00chi son Whampoa
8,151,808k REI'T (Reit)
1,818, B8bHIl e Group

13,252, 105.41 4

2,197,
1,298,
10, 278,

60102
16001
405.61 1

13,774, 200.71 4

2,447,38903

gue Essilor | A Be b8t 605.81a4
des Etablissements

3,302,48303

25,287, 607.72 6

3,834,205014

514,760.01

2,454,80903

4,821,08705

326, 480.00

19, 786, 30W.220

8,062,40108

84, 416, 300.287

2,121,58402

3,575,20304

340,800.00

Wer k e 2,153,48402

2,319,18303

3,215,6R703

1,746, 102602

15,471, 9©.71 6

Hol di ngs 36, 410, 708.838

s 7,055,78107

13,305, 800.014

2,541,76103

10, 450, 208.211

15,619, 800.816
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599, 188anghai Il ndustri al Hol di ngs 1,375,06301

258, 0680n Hung Kai Properties 2,029,38102

37,442 ,T80a0njin Devel opment Hol dings 12,070, 102.312
16, 641 ,T0i0a0Onj i n Port Devel opment Hol dings3, 669, 26404
2,636, waarf Hol dings 5,601, 78406
111,399,3839925

447, 4B ar at Heavy Electricals 12, 281, 602.71 3

233,6C06ntainer Corporation of I ndia 2,901, 20203

113, 68B0Dndustan Unilever 563,118.00

139, 9806using Devel opment Fi nance 3,486,58704

236, 508rsen & Toubro 2,838,3P303

809,561 iance I ndustries 20, 040, 402.62 1

343, 7830ate Bank of I ndia 6,891, 20207

49, 002, 502.051

18, 218 ,Bou3nbi Resources 1,171,00001
38,80heck Point Software Technologies 843,5102.01

69, 09Ect el 23,4910. 00

157, 0I8va Pharmaceuti cal I ndustries ADR 928, 98407

7,795,98708

373, 2BNI 7,426,89208

182, 16F¥nmeccanica 2,339,88B002

9,766, 70210

6,421, B00i Il nsurance 23,825, 204.32 5
1,402, A6ahi Gl ass 6,151, 06306
1,084, 260el |l as Phar ma 36, 461, 400.13 8
652, 0Canon 16, 928, 14.517

309, 7C06ca-Cola Central Japan 4,276,886014

861, 88B6ca-Col a West Hol di ngs 13, 734, 307.41 4

237,80D8i kin I ndustries 5,274, 72305

890, 408i wa House I ndustry 5,906,80706

380, 086Ast Japan Rail way 22,723, 009.72 4

10, 90F0)anuc 724,216.01
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838, 480t aba I ndustri al 2,416, 78203
405, 08Dt achi Chemi cal 4,086, 008014
224, 0B80kkaido Coca-Cola Bottling 1,016,6R2101
246, 6B06nda Motor 6,024, 40206

932, 4B0YA 17,184, 007.01 8
1,215, 0GC 14,158, 208.715
5,908DDI 31, 179, 60.532
897, 0BDnden 6,363,26407
1,474, KDOin Hol dings 14,350, 506.415
3,441, KQbot a 16, 742, 906.21 7
470, 0OBQowa Hakko Kogyo 3,684,86204
1,296, Madbsushita Electric Industrial 15,297, 002.11 6
406, 4MDkuni Coca-Cola Bottling 2,986, 88103
3,065, BMDOsubi shi 38,981, 908.24 0
5,608, IDOsubi shi Rayon* 10, 319, 203.011
254, 8MDt subi shi Tanabe Phar ma 3,075,98703
3,187, 8MDOsui & Co 29,978, 209.631
1,435, BibR2sui Sumitomo I nsurance Group Bd| @adBAg502.536
266, 9MOrata Manufacturing 10, 285, 302.411
294, 480GK I nsul ator s 3,957,28304
30, 00Ni ntendo 8, 736,586009
105, 88Dppon Sheet Gl as s 213,049.00
260, OBDppon Telegraph & Telephone 11, 295, 100.61 2
3,576, BDPpponkoa I nsurance 26, 800, 24.92 8
32, 47MTT DoCoMo 51, 086, 006.65 3
5,10080TT Urban Devel opment 3,649,18804
2,650, ORAOmMur a* 10, 130, 84.210
135, 6RBRDnnai 4,726,5R705
2,311, 686Risui House 15, 354, 700.11 6
1,183,6860en & | Hol di ngs 26, 556, 200.827
173,36808i machu 2,701, 40703
664, 48081i n- Et su Chemical 29,949, 906.13 1
375,36808ionogi & Co 6,161, 00306
17,300 ny ADR 289, 256.00
12, 331,Bu0mdi t omo Chemical 37,563, 901.039
340, 080mi tomo Mitsui Financi al Group 11,017, 007.311
1,299, 600uki Motor 20, 524, 200.02 1
290, 006a8dano 1,179,80201
1,176, 3aReda Pharmaceutical 47,975, 404.950
1,780, 064da 4,694,26705
680, 1006ho / Tokyo 10, 288, 714.811
1,885, 2Z6Ri o Marine Holdings 43,550, 507.84 5

4,434, 0T0Ryo0o Gas 17,857, 407.11 8
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568, 106yota Industries 12, 281, 803.41 3
198, 4006yota Motor 6,449, 06607
,982,8D6 I ndustries 6,391,30607
2,01%est Japan Rail way 7,167, 78207

827,471,8766

280, 6wpP 1,440,808201

, 763, BAOMunai Gas Exploration Productiéd, DR, 206.02 2

102, 0A8Bcelor Mittal 1,967,88102

501, 68B0itish American Tobacco Mal aysiab, 054, 30206
, 290, Bo#u 8,274,066009
, 385, BDUOS Expressways 1,098,5R401
,011, RB680rts World 1,199,30201
, 239, 06Dekom Mal aysi a 2,077,48202
,042,7B6f08aga Nasional 7,032, 70307
, 662, IMOI nt 1,354,58902

27,090, 906.82 8

ernational

296, 9BMerica Movi l SAB de CV ' L' ADR 7,520, 40708
164, 3B6ment o Economico Mexicano SAB de3,CN/Z2ADBR28 04
11, 292, 800.512

615, 586ninklijke KPN 7,890, 30208
168, 7008il ever (NY Shares) 3,195,10803
11,085, 40.011

416, 680hI umberger 15, 843, 209.816
608, 180atoil Hydr o 10, 116, 809.110
298, 0061l enor 1,522,72002

11,639, 601.11 2
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419, 8M6Der mot't I nternational 4,932,68005
255, 3BDrst Gen 81, 1060. 00
5,510, 800C Energy Devel opment 282,33PR.00

363,438.00

1,817, G&@@dprom OAO ADR 23,266, 506.02 14
30,563 ,Kulzthassrazrezugol 1,681, 00502
760, 9MMC Noril sk Nickel 3,568,609014
2,935, B60orossiysk Commerci al Sea Port 1&DPR81, 409.513
644, 4P061 yus Gol d ADR 12,179, 106.01 3
874,873Ridé6BYdro 'CLS' 14,172, 906.415
12, 282 ,330e0r bank 4,869,98205
632,6680rgutneftegaz ADR 3,650,10203
48, 50Wr al kali GDR 307,008.00

75, 876, 807.27 9

1,378, cCapitaLand 1,764,38502
689, 0Ba@apitalLand (Rights) 271,780.00
3,893, B08ser and Neave 5,739,40206
4,955, B6Ppel 14, 003, 60.315
3,505, BM4bil eOne 3,536,4R2014
1,766, O0B6rsea-Chinese Banking 5,115,88005
5,976, B80kway Hol dings 4, 057,608304
156, 9Bar kway Life Real Estate I nvestment Trust
(Reit) 78,1350.00
2,091,66mbCorp Marine 1,893,48102
1,969, 8DbAgapore Press Hol dings 3,463, 00604
9,989, 8bfAgapore Telecommunications 15, 889, 307.016

55, 813, 200.45 8

37, 700ngl o Platinum

360, 7661 d Fields ADR

148, 00fmpal a Platinum Hol di ngs
54, 209as o

, 459, 70602
, 711,60304
751, 48902
,363,49101
, 286, 309009

ol B W -
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92, 700hei l I ndustries 2,224,58802
134,506ngbu I nsurance 1,262,99301
519, 486rean Reinsurance 3,289,36903
960, 980 ADR 11,578, 84.512
283, 4B80&G 14,581, 10.215
129,208 5,560, 60306
734, 4M6ritz Fire & Marine |l nsurance 1,604, 38302
866, 4Par adi se 1,412,58501
17, 04P00SCO 3,500,2R2804
110, 5P0SCO ADR 5,678,59506
36, 500amsung El ectronics 11, 353, 403.912
207, 388msung Fine Chemicals 5,664, 08206
34,560K Tel ecom 4,225,6R704

71, 936, 403.97 4

333, 78B8ncontander 2,042, 46702
188, 5€rntra Concesiones de Infraestructuras de
Transporte* 898,540.01
818, 10berdrol a Renovabl es 3,278,60403
404,53%&l efonica 7,517,88308
14, 54T7el ef onica ADR 810,850.01

14,548, 302.815

56, 70T0el ef onakti ebol aget LM Ericsson ADARGG6,640.00

1,029, ACEH 38,582, 805.940
103, 76€6€Bedit Suisse Group 2,488,96503
413, 9Ed4ster Wheel er 6,068, 1P606

1,007, Westl e 32, 430, 100.83 4
92, 54N0vartis* 3,366,20203
40, 59Roche Hol ding Genusscheine 4,594, 08105
132, 63F0ansocean 7,737,68408
35,81Zurich Financi al Services 5,045,88005

100,313,87H9814

3,406, €€atvhay Financi al Hol di ng 2,735,50403

4,182, CTBBnatrust Financi al Hol di ng 1,275, 2686901
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3,572,B8Qnghwa Tel ecom 5,513, 18706
1,270, €R8nghwa Telecom ADR 19,412, 14.020
5,861, beDta El ectronics 9,346,88010
2,473, EQGBbon Financi al Hol di ng 1,338, 09301
2,355, HOO HAI Precision Industry 4,700, 00905
7,542, Zabwan Cement 5,656, 99706
4,351, TaBwan Semiconductor Manufacturinbg 599, 08706
762, 83%&@i wan Semiconductor Manufactur i nb, 7A8D2R 30406
61, 359, 306.06 4

389, 9BDrports of Thail and 173,5068. 00
4,393, d88a Microelectronics 1,372,10802
1,407,807 6,069, 20006
5,454, 89D8m Commerci al Bank 8,443,18309
16, 058, 103.517

157, 1Adgl o Ameri can 2,192,98402
12, 800straZeneca ADR 405,508.00
701, 5BAE Systems 3,699,192014
2,167,885 13,702, 5.21 4
691, 78P ADR 26, 319, 108.527
204, 1BRritish American Tobacco 5,181, 98905
201, 4c8dbury ADR 6,106, 69106
743, 0Dbageo ADR 34,259, 703.03 6

429, 48BaxoSmithKIine 6,443,08707
15,499 ,Guionness Peat Group 4,676, 30005
170, 0BISBC Hol di ngs 1,203,08101
229, 3HM8tional Grid 2,007,4P2702

415, 000emier Foods 175,00R.00

43, 20R0y al Dutch Shelll ADR 1,874, 46802

256, 9R8yal Dutch Shell ' B' 5,376,006706

194,3WU8il ever 3,712,76304

235,8060il ever ADR 4,506, 18805

7,051, v68afone Group 12,394, 34.513
606, 998dafone Group ADR 10,671, 002.511

144,907, 4860

3,422, 38b6m 7,735,38108
345, 18M™ 15,694, 609.816

626, 7TBBbott Laboratories 30, 777, 308.432
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1,018boveNet 43,8170.00
1, 73Abovenet (Wts 8/9/2010) 22,5420.00
295, 68ES 1,809,00202
868, 586tna 21, 373, 708.52 2
11, 400f filiated Computer Services ' A' 525,426.01
8,50AGCO 146, 370.00
10, 200 |I'i ance Data Systems 308,856.00
172, 838Bliance Resource Partners 4,432,88805
244, 6261 state 4,364,12805
861, 92Dtria Group 12,885, 700.41 3
1,570, 8mBrican Commerci al Lines 5,372,30406
113, 8pferi sourceBergen 3,685,982014
14, 500mgen 726, 160.01
333,4Aradarko Petrol eum 11,402, 806.11 2
221, 6RApache 12,923, 50.41 3
179, 38p0pl et 16, 160, 300.917
19, 600rcher-Daniels-Midland 527,436.01

870Ascent Media ' A 20, 4970. 00
4,051, ABBT 96, 263, 218.400
27, 80Mutodesk 361,539.00
10, 40utol iv 157,248.00
7,50Bvnet 131,628.00
151, 1800n Products 2,682,0P503
1,206, Ba0k of Ameri ca 5,559,66006
2,158, Bafk of New York Mell on 49,115, 308.951
88, 20axter International 4,695,76805
9,108ig Lots 139,230.00
6, 10BMC Software 177,510.00
827,4B6¢eing 26, 336, 104.227
309,3B6ston Scientific 2,189,80402
5,265,BB8DBbstol -Myers Squibb 99, 930, 414.00 3
695,0B80rl ington Northern Santa Fe 40, 351, 700.04 2
1,433, CA7 23,659, 207.62 5
6,30CenturyTel 164, 748. 00
4, 80CF Industries Holdings 300,816.00
1,234, Ch8vron 75, 336, 709.97 8
492, 3CAubb 19,322, 707.52 0
1,049, €D0na 17,228, 805.918
370, 7C0rcuit City Stores 2,2240.00
1,739, €D6co Systems 25, 482, 201.02 6
298, 1CMS Energy 3,231,40403
5,50CNA Financi al 44,550.00

178, 8C8BX Gas 3,849, 78604
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235,0C€6ca-Col a 9,625,60010
2,792, €6MmMcast ' A’ 36, 863, 102.53 8
578, 0€8mpl ete Production Services 1,895,99702
6, 60Computer Sciences 227,50PR.00
941, 3C0mverse Technol ogy 5,261,86705
163, 3C6nAgra Foods 2,446, 28403
852, 986nocoPhillips 31, 773, 804.033
1,586,C060so0l Energy 42,599, 906.04 4
170, 5C0nstellation Brands ' A' 2,271,06002
2,646, €060ning 27,924, 709.52 9
252,3C0own Hol dings 5,308,39206
6, 80Cummi ns 141,916.00
391, 8BUS/ Caremar k 10, 168, 500.711
148,5DaVita 7,308,00008
38, 69el | 327,310.00
347,3DP6von Energy 15, 219, 106.61 6
1, 15D0i scover Financi al Services 6, 7970.00
6, 500i scovery Communications "' A" 98, 2150.00
7,600Di scovery Communications ' C' 109, 21PR.00
333, 6DD0DSH Network 'A' 3,751,38204
13, 7000V er 343,048.00
1,085, b6 Chemical 7,817,00008
105, 7bD6 Pepper Snapple Group 1,507,0R302
20, 300Ouke Energy 273,038.00
655, 6B¢gnegy ' A’ 911,359.01
6,506Bay 70, 5250.00
753,680 Du Pont de Nemours & Co 13,949, 103.61 4
3,237, EB2Paso 22,757, 74.12 4
309, 4EPDRi Lilly & Co 9,353,5R2510
48, 43Bmbar q 1,682,00302
20, 90BOMC/ Massachusetts 221,540.00
79, OOBhndo Pharmaceuticals Hol dings 1,564, 208002
55, 80BONSCO International 1,379,98401
201, 28608t ergy 13,255, 005.61 4
310, 58Rel on 14, 326, 407.015
12, 00Bxpedi a 97, 4400.00
6,408xpress Scripts 330,43P.00
23, 16BBxtreme Networ ks 35,2110. 00
1,561, 8%20n Mobil 108, 178,1322
23, 67Hairpoint Communi cations 46, 8750. 00
6,806B8amily Dollar Stores 184,688.00

100FedEX 4,2660.00

1,128, 8BRrdel ity National Financi al AT 18, 967, 102.62 0
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13, 00FRI uor 442,260.00
116, 3B0rest Laboratories 2,486, 49403
1,121, E6Qndation Coal Hol di ngs 17,724, 59.11 8
511, 2FPL Group 22,843, 603.324
20, 36F8r eeport - Mc MoRan Copper & Gold (Bbeb)l2, 007.21 6
35, 00®a p 382,200.00
168, 8G6ner al Communication " A" 889,576.01
13, 90®ener al Dynamics 614,102.01
2,452, G8fAer al El ectric 21,309, 44.422
6, 40Genuine Parts 179, 968. 00
2,123, GBbbal Industries 6,369,28507
6, 60CG00drich 217,800.00
91, 30@0o0gl e "A'f¢% 31, 157, 806.032
406, 7881 1 i burton 6,606, 40007
16, 53Hanesbrands 110,638.00
9, 708asbro 220,678.00
120, 08B6althsouth 971, 048.01
171, 9B8ss 8,914,985009
13, 80H)e wi t t Associ ates ' A' 404,616.00
588, 0686wl ett-Packardft 17, 440, 008.01 8
164, 780 Hei nz 5,357,69106
1,611, H6Dogi c 18,511, 508.919
5,5080neywel | I nternational 148, 280.00
786, 2B0mana 19, 458, 406.02 0
1,121, 66848el 14, 323, 900.515
378,68BAternational Business Machines 34,213, 802.035
882, 60Aternational Game Technology 7,925,70808
1,570, b080ernational Paper t 8,936, 1085009
82, 22)55DS Uni phase 227,768.00
1,635,088nson & Johnson 84, 383, 308.287
1,794, 3BMorgan Chase & Co 40, 857, 30(4.94 2
288, 9B8BR 3,657,404014
245, 188y Energy Services 615,422.01
119, 78Dng Pharmaceutical s 916, 90R. 01
1,480, Ki&ft Foods ' A’ 33,539, 400.63 5
8, 408r oger 172,03R.00
3,400-3 Communications Hol dings 235,89P.00
446, 4086xmark I nternational AT 7,829,88608

47 Liberty-ME€dpatal ' A" 253 0.00

188Liberty-MEdtartai nment A 3,1680.00
9,36hi berty-Medtaractive ' A" 30, 4350.00
65, 557 fe Technol ogi es 1,921, 40602
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13, 366, 106.61 4
97,9020. 00
273,38PR.00
138, 050.00

1,260, 48301
101,988.00

18, 435, 603.819

1,494,38902

9,207,6R110

13,760, 204.01 4
437,749.00

8,386,5850009

6,822,50007

9,709,20010

23,807, 707.62 5

25,924, 008.727

5,166, 3905

1,147,8PR401

85,660, 606.18 9

7,192,18807

4,426, 58605

2,023, 708402

8,574,582009

12,254, 901.41 3
435,13R.00

45, 764, 809.047

5,035,40205
283,248.00

29,123, 008.730
102,870.00
506, 07985.01
120,888.00

3,620,3R2004

21,047, 605.72 2

5,332,98006

1,034,7P2301

3,580,7P704
166, 968. 00
157,416.00
930,810.01

2,622,69003

2,752,40603

51, 479, 808.253
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7, 49Phar Meri ca
505,9P8ilip
11, 70 ai ns

125,690.00
17,031, 602.318
219, 258.00

Morris I nternational

Exploration & Production

1,277, P6Dycomt 16, 955, 007.91 8
266, 9PPL 7,345,08808
35, 10Pr axair 2,024,20702
136, 6P0ecision Castparts 7,429, 60408

1,109, B06cter & Gambl e 53,281, 708.655
480, 4Pliogressive 5,616, 40206
402, 2QBALCOMM 13,667, 306.814

11, 50Quest
3,790, Qwbst Communi cations

42, 65Ral corp

4, 90Rayt

Di agnostics 546, 480.01
I nternationalk, 848, 208.613
Hol di ngs 2,559,58003

heon 199,82P2.00

8, 00Reynolds American 260, 320.00
18, 7T0R0Oss Stores 556, 3286.01
8, 70Ryder System 195, 750.00
24,800af eway 463, 760.00
32, 600A1 C 609,620.01
109, 75anDi sk 1,036,60801
568, 188ra Lee 4,340, 28405
1,027, 8066Bering-Plough 17, 001, 809.818
85, 900mi th International 1,771, 28802

22,39%0ut hern
1,202, 8pDrit
1,472, 8p0i nt

673,448.01
Aerosystems Holdings ' A" 11, 939, 803.21 2
Next el 4,949, 10205

3,008PX 130,950.00
624,660 Joe 12, 048, 503.41 2
77, 900t one Energy 308,4806.00
407, 936n Microsystems 1,933,56502

4, 008unoco
63, 92B3UPERVALU
31,500y mantec
10, 90y nopsys

131,880.00
961,470.01
431,869.00
200, 996.00

65, 10T0el | abs 248,6802.00
262, 9882xas I nstruments 3,839,58704
207, 0008ermo Fisher Scientific 7,439,58008
942, 120me Warner 7,084,89307
21, 17199 X Companies 477,586.01
802, 9TPavel ers 29,043, 706.030

El ectronics

151, 804¢co
154, 4T8co
519, 406i fi

I nter

na

tional
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853,8088io0on Pacific 31, 499, 202.73 3
96, 49bni ted Technol ogies 3,889,764014
1,475, 06Dt edHeal th Group 29,809, 705.031
1,648, 880Bancorp 24,081, 606.325
5,80WValero Energy 111,30R2.00
2,350, ¥60i zon Communications 67, 380, 203.470
1,151, ¥Ba@8com ' B 17,429, 606.818
883, 4¥%7rgin Media 4,213,90704
1, 40WABCO Hol dings 14,1820.00
83,628l - Mart Stores 4,089,262014
207, 0Waters 7,280,9PR2908
266, 3Weatherford International 2,769,5PR003
608, 3wel |l Point 21, 448, 605.822
700, 7wel |l s Fargo & Co 9,634,6R510
16, 60Mestern Digital 227,586.00
43, 00Mestern Union 478,590.01
240, 2WAdndstream 1,787,40502
753, 6Wg8eth 30, 803, 603.73 2
2,349, ¥600X 12,501, 406.81 3
24,500 | i nx 436,100.00
2, 462, 84 0256.4459
4,829, 14 5497.0917
A$32,520uB800alia Government Bond 5. 75% 23/ 67202302723
SGD14, 60®e 10e0s0t i al Nutrifoods 0% 12/6/20118,681,589009
CNY194,8GOome0O&l ectrical Appliances Holdings 0%
18/ 5/ 2014 (Zero Coupon) 18, 939, 3W.320
UsS$4, 7086lpd@&ong Land CB 2005 2.75% 21/ 124/,2106152, 3504
CNY180,0@P0neodgritech 0% 27/ 7/ 2012 17,632, 04.818
49, 418, 400.551
BRL 30, 7 0Br, adz0iOl Notas do Tesouro Nacional Serie B 6%
15/ 5/ 2017 21, 963, 401.72 3
BRL177,6B0a200 Notas do Tesouro Nacional Serie F 10%
1/1/ 2017 65, 325, 803.46 8
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BRL35,008ra00I Notas do Tesouro Nacional Serie F 10%
1/ 7712010 14,829, 64.315

US$4, 250C00s0aOn Fi nance 144A" 7% 1/2/20172, 975, 00003
105,093, 240609

US$13,46Br0DDDi ance China Finance 0% 7/6/ 2011 (Zero
coupon) 15, 313, 002.516
US$12,52HMa080a Forestry Finance 12% 15/ 56 29838, 28507
US$1, 000MaOn0dor a Forestry Finance ' 144A' 123%385,50®0.200Q4 3
22,407, 208.02 3

Uuss$l1l1,60bdda®@ Petroleum 'AXC' 3.75% 31/58,2071&, 00008
C$16, 300CGa0n0a0di an Government Bond 4% 1/ 9130403, 807.4114
C$15, 450Ca0n0a0di an Government Bond 4% 1/ 6/130%40, 608.214
35,002, 505.63 6

HKD47,12Cha6fda Modern Agriculture 0% 8/5/2011 (Zero
coupon) 6,774,50807

US$9, 241Ch0a0odda Modern Agriculture 7.75% 8,/ ®62,01®W208
US$9, 500Gh0ion0a Mi I k Products Group 0% 5/1/2012 (Zero
Coupon) 8,882,500009
CNY103, 70U 0010 Food and Catering Services Holdings 0%
18/ 10/ 2010 (Zero coupon) 10,120, 101.610

US$4, 644Hu0t0OcOhi son Whampoa I nternational 03/ 33 5.45%
24/ 11/ 2010 4,760, 88905

US$5, 528HultOcOhi son Whampoa I nternational 03/ 33 6.25%
24/ 1/ 2014 5,470,50306

US$3, 700La0t0iot ude CLO 0% 15/ 12/ 2017 37,0000.00
JPY570, OONDG OO0t er nati onal 0% 15/3/2011 5,229,2R505
US$9, 200Su0b0sbea 7 0% 29/ 6/ 2017 7,498, 00008
Us$12,008ube606a0 7 2.8% 6/6/ 2011 8,280, 000009
US$17,008T0Q0Power Finance Cayman 0% 9/5/ 2010 (Zero
coupon) 18, 912, 500.020

JPY2, 950, 020e0u,sO 0Day man 0% 19/ 8/ 2013 26, 554, 608.027
110,582,1834

US$6, 720EnBpSr5e sa El ectrica del Norte Grande 7%

5/11/ 2017 (Step-up coupon) 6,621, 28007
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HKD120,

EUR12,70CaD66e d
3.25% 25
EURS,
3.75% 12

EUR12,50CaD66e d

4 %
EURG6, 000UnOe0d0i ¢ 3

25/ 10

EUR79, 25Buf@f@6sre
EUR18,50Bu0086sr e
EUR44, 90BuAf@6sre
EUR1, 500Bubn0dle sr e
4/ 7/ 2018
EUR34, 90BufAf@6ssc
EUR10, 90De0Q06cCche
1.5% 15/
EUR14, 76 Br 668Dt an
3/ 2/ 2010
EUR37, 208r 84080t an
27/ 6/ 201
US$18,56RpBDB Gr

US$4, 900GuQj0a0r at
US$14,30Bp06DNGQ
(Zero co
US$8, 000PUWONOjO LI o
US$8, 94 1R a0n0bla x y
US$13,25ReDDANCE
coupon)
US$45, 00BReDDANCE
coupon)

700Ca0i0sO0s e d

10@dhionda0 Petrol eum & Ch

emical 0% 24108] 20634802816
"Amorti ssement de | a Dette Sociale
/ 4/ 2013 16, 256, 003.217
Amorti ssement de | a Dette Sociale
/' 7/ 2009 11, 078, 500.611
Amorti ssement de | a Dette Sociale
/ 2014 16, 448, 74.617
% 2/ 2/ 2010 7,673,785808
51, 457, 004.25 3
publi k Deutschland 4% 4/170072,091662, 28 Q 2
publi k Deutschland 4% 4/ 25206858, 94.826
publi k Deutschland 4.25%62/, 3B80 604.365
publi k Deutschland ' O08' 4. 25%
2,091,18802
hat zanwei sunge 4. 75% 11A6/ 2200 702.348
Bundesrepublik I nflation Linked
4/ 2016 14,524, 200.015
stalt fuer Wi ederaufbau 0.5%
18, 380, 007.419
stalt fuer Wi ederaufbau 3.25%
3 48,712, 804.650
325,532,8537
oup 8.5% 30/5/2013 13,828, 60.014
NRE Coke 0% 12/ 4/2011 ( Ze3r, 03 3c20,u0p0o0n0 3
Devel opment Finance 0% 27/9/ 2010
upon) 15, 265, 205.016
yd 0% 8/ 4/2011 (Zero coupbon560, 00007
Laboratories 0% 18/3/ 20118, 340, 988009
Communications 0% 10/5/2011 (Zero
10,301, 807.511
Communications 0% 1/3/2012 (Zero
29,756, 205.031
Energy 0% 12/6/ 2012 2,998,58503

US$8, 8255u0z0 0o n
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US$17, 258u@0D6N Energy 0% 11/10/ 2012 (Zebo 6ddyidd®B)E6
US$2, 900T,a0t0a0 Mot ors 0% 12/ 7/ 2012 (Zero do®BdP®Pdn)yB0501
US$9, 925T,a0t0a0 Mot ors 1% 27/ 4/ 2011 5,607,6R506
US$10,500a080Steel 1% 5/9/ 2012 9,187,500009
98, 268, 517.60 2
EUR9, 084EurO0o0pean I nvestment Bank 3.625% 11,5861,/ 8112
US$4, 280EuU0r0o0OChem Finance for EuroChem Mineral &
Chemical 7.875% 21/3/ 2012 2,652,18803
US$3, 850T,r0a0n0s Capi tallnvest for 0OJSC AK Transneft
6.103% 27/ 6/ 2012 3,299,602014
US$6, 400T,r0a0n0s Capi tall nvest for 0OJSC AK Transneft
8. 7% 7/8/ 2018 4,952,96005
US$39, 30V POBinance Ireland for OJSC Vi mpel
Communications 9.125% 30/ 4/ 201822, 585, 704.923
33,490, 503.93 5
JPY569, 00Ban0k0 0o f Kyot 1.9% 30/9/20009 7,914,89708
JPY514, 00Ban0k0 bof Kyoto '2' 0% 31/3/2014 4,977,68105
JPY3, 512, 9J0a0p,a0On0 0Gover nment Two Year Bond '272' 0. 7%
15/ 9/ 2010 36, 086, 806.03 8
JPY3, 470, 5J0a0p,a0n0e0s e Gover nment CPI Linked Bond 0. 8%
10/ 9/ 2015 30,073, 701.131
JPY4, 467, 2J0a0p,a0n0e0s e Gover nment CPI Linked Bond 0. 8%
10/ 12/ 2015 38, 436, 805.040
JPY12,332,3680pa0686e Government CPIl Linked Bond 0.8%
10/ 3/ 2016 105,095, 71009
JPY200, 00J0a pOaOnte se Gover nment CPI Linked Bond ' 8' 1%
10/ 6/ 2016 1,717,12802
JPY1l, 600, 0J0aOp,a0n0e0s e Gover nment CPI Linked Bond 16"
1.4% 10/6/ 2018 13,643, 809.41 4
JPY113, 00Wi,e00Bank 1% 31/10/ 2011 1,151,88201
JPY73,000a06060a Railroad "9' 0% 30/3/2012721,730.01
JPY1, 895, 00u0z,u0k0i0 Mot or " 4' 0% 29/3/ 2013 16, 717, 908.717
256,538, 2486
Uus$25,80m| 680 Funding 5.767% 10/11/ 201122, 542, 705.023
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US$69, 79 a0 0Gas Sukuk 7.5%
US$23, 199h,i0r0e0 2. 75% 9/ 5/ 20114

31/10/ 2012

28, 090, 407.52 9
19,044, 708.720

69, 678, 001.27 2

US$51, 10Ka z0OMWnai Gaz Finance Sub 9.125% 283/ 20148 007.035
Us$4,800B6ce00y 'ACY' 2.25% 11/10/ 2013 3,189,60003
Uus$3,60&y0@8@2 Group 8.25% 10/11/2015 2,155,8R402
US$7,90&Ey088@2 Group 8.875% 24/ 4/ 2013 4,778, 18705
US$21, 396v,r0a0z0 Group 9.5% 24/ 4/ 2018 11,201, 103.812
EURS5, 526a@0Capital 6.605% 13/2/2018 4,283,80704
US$1, 70Ga20Capital 8.146% 11/ 4/ 2018 1,241,50401
US$3,058pa@p20m International 7.201% 1/ 2/2,052108, 7600 3
US$3,428p0000ssiysk Port Capital SA for PJSC

Novorossiysk Commercial Sea Port 7%

17/5/ 2012 2,490, 50503
US$3, 7386 NEKOBP Finance 6.125% 20/ 3/ 2012 2,972,00703
US$9, 80ZNEKOBP Finance 6.625% 20/3/ 2017 5,724,09206

US$900TOIEOBP Finance 7.5% 13/3/2013 707,740.01
US$4, 94ZNBEKOBP Finance 7.5% 18/ 7/ 2016 2,989,90003
US$4, 559NEKOBP Finance 7.875% 13/3/2018 2,743,78903

US$530T0EOBP Finance '144A' 7.875% 13/ 3/320041,8750. 00
US$5, 668BG0Quxembourg for O0OJSC Vi mpel

Communications 8.25% 23/5/ 2016 3,309,76003

50, 611, 504.35 2
US$18, 30Mhe0r0a0t i ng Capital 2% 5/ 7/ 2012 17,707, 008.018
US$12, 00Fer0iOMgghi Capital 0% 22/12/2009 (Zero

coupon) 12, 784, 800.013
US$19, 6215QI00@apital 0% 18/12/2011 (Zero RGupan) 900.62 2
US$15, 25I0QI00Resources (Labuan) 0% 15/ 1/ 2033169, 1038.714
MYR8 3, 36Mal0a0y0si a Gover nment Bond 3. 756% 28/ 483%0002.024
MYR70, 06Mal0a0y0si a Government Bond 3.869% 19/ 28B20710.220
US$3,80PakB0Capital 0% 12/3/ 2013 3,277,500014
US$38, 00Rg fOf0l0esi a Capital 1.25% 4/10/2013837, 715, 00.0329

148,583, 21514
US$1,30BS5M0O0ONnternational 4. 25% 6/12/ 2011 823, 156.01
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EUR8, 206leD0@I1 berg I nternational Finance 0.875%

9/ 2/ 2012 8,850,5R29009
EUR12, 75N tO0e0r | ands Gover nment Bond 3.783%,7387/7T®&QCNLA
CHF13, 00Par0ge0s a Net herl ands 1.75% 15/ 6/ 28,1457, 78409

35,170, 107.13 6

NZD6, 250gew0@eal and Government Bond 4. 5% ,1%532,/2DA®5

Us$17, 00FIi,rOsOt0 Gen 2.5% 11/ 2/2013 6,987,00007

PLN116, 006 @@ Government Bond 3% 24/8/ 2®1651, 807.531

US$950Ra@aB8pPpadskaya Securities for 0OJSC Raspadskaya

7.5% 22/5/ 2012 541,068.01
SGD35, 25M@a poidtdlaLand 2. 1% 15/ 11/ 2016 18, 006, 607.819
SGD57, 50®a pOiotdbaLand 2. 95% 20/ 6/ 2022 23,609, 601.82 4
SGD23, 25M®a poidtdlaLand 3. 125% 5/ 3/ 2018 11,726, 400.71 2
SGD13, 20Ke, 00Ol Land 2.5% 23/6/ 2013 7,511,10808

US$16, 10Wi,I0OmMa0Or | nternational 0% 18/ 12/ 2082626, 805.015
75, 480, 606.17 8

JPY1, 240, 600c00€&| ectric Power 0% 23/11/ 2021183, 809.313
US$1,39Kpoea Electric Power 5.125% 23/ 41,20B&, 08401
UsS$3, 7286001 ecom 8.25% 15/ 7/ 20009 3,635,6pR804

16, 995, 507.51 8

TRY9, 256vea6k Exportkredit AB 10.5% 30/8,/423371,568204

US$28, 34T0r,a0n0sblocean ' A’ 1.625% 15/ 12/ 20325, 435, 106.027
US$49, 94T2r,a0m0s0o c ean ' B’ 1.5% 15/ 12/ 2037 42,325, 804.444
US$10, 00MOr,a0ms0o cean ' C' 1.5% 15/ 12/ 2037 8,094, 70908

75, 855, 707.37 9
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UsS$3505606 Kong Financial Holding 0% 17/6/ 2009
(Zero coupon) 337,786.00
USS$26, 2 9Nba kOhOele | Devel opment 3.1725% 14/ 22/ 2009 304.023
US$ 25, 7 1Na, kOhOeOe | Devel opment 2 2.75% 16/ 1832388, 100.01 4
35,755, 44.03 7
EUR4,624)09ds TSB Bank 13% 22/1/2019 (P3rp&i,uxadgo3
GBP67, 70Wni0t0e0d Ki ngdom Gilt 4.25% 7/ 3/ 210011, 336, 1605
104,522,1108
US$2,4286d0adced Micro Devices 5.75% 15/ 89&0,1268. 01
US$66, 64A3d,v0alnoc ed Mi cro Devices 6% 1/5/2@#85 241, 309.125
Uss$s544Ad0a@anced Micro Devices 7.75% 1/ 11229,1240. 00
GBP437A&808. 375% 1/3/2011 559,806.01
US$19, 8 3Alr,cOh0edr - Dani el s-Midland 0.875% 13/82R83331 £205.219
US$6, 76 BaBR0O0f America 8.125% 15/5/20182,(#%5,pe08&®3 )
US$6, 49Ca0Pp0ONe Generating 0% 1/4/ 2009 486, 750. 01
US$1,19Ce000Genesys 3.125% 1/11/2011 473,028.00
US$22, 26Mh e0s0a0peake Energy 2.5% 15/5/20323, 745, 505.014
US$4,648heeapeake Energy 2.75% 15/11/2038,5221,081083
US$10, 22@i,t0i0g0r oup Capital X X1 8. 3% 21/ 124.,23%WW, 0305
Uss$l1,21Ccrowéd Cork & Seal 7.5% 15/12/2096925,650.01
US$4,98Bec0E@ODAl Cable 1% 15/10/ 2012 3,393,987014
JPY2, 600, Geae0@0D Electric Capital FRN 1525/, 3340 805.726
US$6,626Greeabrier 2.375% 15/5/2026 2,640,12403

US$1, 946008 Energy Solutions Group 3.25%

15/ 12/ 2025 802,318.01
US$67, 83H0,1000g0i ¢ 2% 15/ 12/ 2037 (Step-up ddypgarn) 100.04 6
US$7,878Bnoeo 2.95% 15/12/ 2035 6,081,89306
US$4, 640McBM0Ran Exploration 5.25% 6/10/ 23,1195, 80003
US$6, 40MedO0O0ONnic 1.5% 15/4/2011 5,963, 72506
US$24, 09Me dOtOrOoni c 1. 625% 15/ 4/ 2013 21, 320, 503.522
US$27, 52My,10a0n0 1. 25% 15/ 3/ 2012 23,329, 908.02 4
US$1,000p000Bi opharmaceuticals 2.875% 158%2.,29@G. 01
US$3,0258leR08el Communications 5.25% 15/ 12,2858, 62503
US$712No88dhwest Airlines 9.485% 1/4/20157,6610.00

EUR29, 20Re MeOX0 Project Funding Master Trust 5.5%

24/ 212025

75/150
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US$5,10ere0erred Te
US$3,91Proe0Qo0gis 2.2
US$43, 9 6%Fa n0ios k
US$5,668p008i te 3.7
US$2,200ec000 Health
US$8, 748e0@0Phar mac
1/ 2/ 2024
US$106, 008 6ed State
15/ 5/2009
US$53, 00WS OTorleasury
US$125, 108, 0be@asury
US$188, 108, 0bBasury
US$16, 4505 OTorleasury
US$68, 50 OTorleasury
US$352, 808, 008asury
US$140, 788, 006asury
US$40, O0WS OTorleasury
US$53, 90WS OTorleasury
US$9, 700S0T00Oeasury
US$4, 200S000easury
US$3,500S000easury
US$27, 83BS OTorleasury
US$53, 39S OTorleasury
US$83, 95US 0OTorleasury
US$30, 50WLS OTorleasury
US$47, 7408 0OTorleasury
US$89, 00WS OTorleasury
US$49, 96WBS OTorleasury
US$79, 39S OTorleasury
15/ 4/ 2010
US$7,268S000easury
15/ 7/2015
US$9, 288S000easury
15/ 4/ 2012
US$204, 108, TO@Gasury
15/1/ 2016
US$233, 683, 006asury
15/ 4/ 2011
US$41, 50WS O0Torleasury
15/ 1/2017
US$60, 22U1S OTorleasur y
15/1/ 2027

rm Securities XXI|I 0 % 42023/, 34/1200. 3070
5% 1/ 4/ 2037 2,079,80402
23,905, 906.92 5
5% 15/ 7/ 2014 4,761, 12005
care 9.25% 1/ 2/ 2015 1,756,39202
euti cal Finance 0.25%
11, 326, 007.01 2
s Cash Management Bill 0%
105,948, 2930
Bill 0% 5/3/20009 52,999, 008.855
Bill 0% 12/3/ 20009 125,095, 0329
Bill 0% 19/3/ 20009 188,084, 323395
Bill 0% 26/3/ 2009 16, 448, 008.717
Bill 0% 2/4/20009 68, 489, 605.071
Bill 0% 9/4/20009 352,728, 8885
Bill 0% 16/4/ 20009 140,719, 2786
Bill 0% 23/4/ 20009 39,989, 601.24 1
Bill 0% 30/4/ 20009 53,882, 802.756
Bill 0% 7/5/20009 9,696, 46810
Bill 0% 21/5/ 20009 4,197,78204
Bill 0% 4/6/ 20009 3,497,265014
Bond 1.75% 31/1/201427,500, 809.928
Bond 2.125% 31/1/20184, 038, 600.356
Bond 2.75% 15/ 2/201982, 351, 100.485
Bond 4% 15/6/ 2009 30, 833, 50.43 2
Bond 4.625% 31/7/20088, 575, 101.450
Bond 4.875% 30/6/20090, 341, 905.1914
Bond 4.875% 31/5/201%4, 098, 600.756
Inflation I ndexed Bonds O0.875%
87,252, 903.29 0
Inflation Indexed Bonds 1.875%
7,666, 80408
Inflation I ndexed Bonds 2%
9,690, 48210
Inflation Indexed Bonds 2%
211,489, 2269
Inflation Indexed Bonds 2.375%
250,763, 2160
Inflation I ndexed Bonds 2.375%
43,297, 008.945
Inflation Indexed Bonds 2. 375%
61, 751, 607.16 4
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US$168, 63WS 0Torteasury I nflation Indexed Bonds 2.5%
15/ 7/ 2016 177,330,3784
2,678, 002277.5763
4,528, 05 84,67.1828

9,672,758006632

10,52Wandra Forestry Finance (Call Wts
15/ 5/2013) '"144A" 0.00
3, 00Mandra Forestry Finance (Wts 15/5/2030)0.00
30 0.00
609Marcopol o 0.00
2,906, MDAuho Financi al Group (Pref) 15, 930, 507.517
19,58 Paso (Pref) 12,807, 903.61 3
3,1581 Paso ' 144A" 2,060, 10002
4, 980CB Hol di ngs 0.00

14,868, 008.615
30, 798, 604.13 2

C$1,325R0606rs Communications 7.625% 15/12A28100601
US$375,0i0n0o - Forest 5% 1/8/ 2013 242,08bB.00
US$26, 758 A060Forest ' 144A' 5% 1/8/ 2013 19, 092, 801220

20, 442, 901.321

US$3, 000HUOtOcOhi son Whampoa I nternational 03/ 33
'"144A" 5.45% 24/ 11/ 2010 3,089,30703
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BRL34, 76Bur0c0pbean | nv

(Zero coupon
US$5, 2080B&65 Jersey
US$1, 098B80Quxembou

Communicatio
MYR4 1, 70Ber0j0adly a Land
MYR28, 4 1J00,h0c0r0 1% 31/
MYR7,888p6000 ' P3' 1

US$3,60Ca0Pp0Ne Ge
US$1, 32McBMORan Ex
US$4, 700re00@erred
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2009 28
( )
( )
US$18, 480,000 (Morgan Stanley)
( CMBX. NA. 4. AAA 0. 35%
17/ 2/ 2051
) ( ) (18,480,000)
Uus$18, 480,000 (Morgan Stanley)
( CMBX. NA. 4. AAA 0. 35%
y(17/2/2051) 25 494 147
Uuss$7,090, 000 (Citibank)
( Mexi co Government International Bond 7.5% 8/ 4/
3.65% ) (20/ 2/ 2014)
218, 985
UsS$7,070, 000 (Citibank)
( Mexi co Government International Bond 7.5% 8/ 4/
3.85% ) (20/ 2/ 2014)
162, 878
US$1,030,000 (Credit Sui sse)
( Mexico (United Mexican States) 7.5% 8/ 4/ 2033
0,
1.12% y(20/5/2010) 59 454
Us$7,214,500 (Deutsche Bank)
( CMBX. NA. 4. AAA 0. 35%
y(17/2/2051) > 738, 723
UsS$7,349, 100 (Deutsche Bank)
( CMBX. NA. 4. AAA 0. 35%
y(17/2/2051) > 789,818
Uss$16, 560, 000 (Deutsche Bank)
( Spain Government Bond 5.5% 30/7/ 2017
0,
0.83% y(20/12/2018) 780, 801
Us$50, 430,000 (Deutsche Bank)
( Spain Government Bond 5.5% 30/7/ 2017
0,
0.845% y(20/12/2018) 2 319, 041
UsS$4,000, 000 (JP Morgan)
( Carnival Corporation 6.65% 15/ 1/ 2028
0,
0.25% Yy (20/9/2011) Se4 551
Uuss$8, 280,000 (JP Morgan)
( CMBX. NA. 4. AAA 0. 35%
y(17/2/2051) 3. 142, 268
Uuss$1,500, 000 (JP Morgan)
( CMBX. NA. 4. AAA 0. 35%
y(17/2/2051) 560, 252
US$7,214,500 (JP Morgan)
( CMBX. NA. 4. AAA 0. 35%

) (17/2/2051) 2,737,910
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2009 28

EUR2, 100,000

Uuss$1,300,000

Uus$1,300, 000

Uuss$1,300, 000

US$8,685, 600

US$14, 444,800
(

UsS$7,362,000
(
1.5%
US$14,440,000
(

Uss$7,370, 761

US$18,260, 000
(

Us$18,260, 000

US$47,280,000
(

(JP Morgan)

Dai mlerchrysler 7.2% 1/9/ 2009

. 53% ) (20/6/2011)
191, 477
(JP Morgan)
J. C. Penney Company Inc 8% 1/ 3/ 2010
0. 53% ) (20/9/2011)

134,899
(JP Morgan)
Corporation 6% 15/4/ 2011
) (20/9/2011)

Mc Donal ds

0. 16%
13,797

(JP Morgan)
Corporation 7.75% 15/ 7/ 2016
) (20/9/72011)

Whirl poo

0.48%
144,922

(Morgan Stanley)
CDX. NA. HY 9 3.
Yy(20/12/2012)

75 %

2,071,755

(Morgan Stanl ey)
CDX. NA. 1 G 10 1.55%
) (20/6/2013)
479,434
(Morgan Stanley)
CDX. NA. 1 G 11 V11
) (20/12/2013)
211,194
(Morgan Stanley)
CMBX. NA. 1. AAA 0.1%

) (12/10/2052)
3,118,836

(Morgan Stanley)
CMBX. NA. 4. AAA 0.
y(17/2/2051)

35%

2,797,598

(Morgan Stanl ey)
Spain (Kingdom of) 5.5% 30/7/ 2017
0. 49% ) (20/ 9/ 2018)
1,319,136
(Morgan Stanley)
Spain (Kingdom of) 5.5% 30/7/ 2017
0. 495% ) (20/9/72018)
1,312,180
(Morgan Stanley)
Spain Government Bond 5.5% 30/7/2017
0. 5% ) (20/9/72018)

3,379,571
38,032,669
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2009 28
( )
( )
US$27,844, OC0HF32, 781, 598/ 20009 (200, 001) (200,001)
US$107,530P820, 266, 136G,/ BIQR009 2,588,236 2,588,236
US$108, 184, ERRS85, 625, $83/ 2009 (64,007) (64,007)
US$210, 336,G8BP6L47, 543,2/58/ 20009 1,203,163 1,203, 163
JPY17,166,180S8482, 340,%/05/ 20009 (6,864,656)( 6,864, 656)
US$16, 673CIZBY9, 904, 5946/75/02009 95, 668 95,668
US$26, 246, STBROY44, 667, 513/ 2009 80,1209 80,129
US$28, 958TWP2, 005, 0566/9%/02009 196,177 196,177
US$30, 352KROWA% , 587, 836,/ BOQR0O09 1,275,655 1,275,655
US$38,089, 3BRALSS, 519, 8B/ 20009 864, 750 864,750
US$41,543, IRR612, 175,8/53/ 20009 937,829 937,829
US$53, 229, 6ESUTR42, 422, £8B/ 2009 (400, 654) (400, 654)
JPY9, 493, 478EUR81, 022, GO®B/ 2009 (5,381,798)( 5,381, 798)
US$13,200)BYD, 293, 0191,227030/ 2009 (19, 154) (19, 154)
US$126, 434, 6BB87, 761, 5303/20009 2,041,700 2,041,700
US$143, 022 EIUBR3L 12, 616,1428/33/ 2009 660, 492 660, 492
JPY195, 433, 2065662, 023, 81924 3/ 2009 (25, 886) (25, 886)
EUR18, 631H8BA, 638, 5511,3/038 2009 (62,215) (62,215)
HKD15, 414, 96S$1, 988, 21538 3/ 20009 (400) (400)
US$11, 962HUB3, 844, 8571,34535 2009 48,003 48,003
US$13, 669, 4ANZD26, 802, 9353/ 20009 201, 272 201,272
US$13, 944, ODKIK81, 577, 5803/20009 108,747 108,747
US$14,266, 5WB497, 630,103003/ 2009 36,616 36,616
US$14, 985, ROR103, 488 ,1030/03/ 2009 363,760 363,760
US$30, 158, 2A0BD46, 664, 83823/ 20009 336, 635 336,635
US$33,866, 7C5SAD42, 643, 3383/ 20009 245,023 245,023
US$40, 712, 556062, 243, 8363/ 20009 468,890 468,890
(1,266,026)( 1,266, 026)
CHF10,477,208$9, 020, 6153/ 3/ 2009 (65, 703) (56, 204)
US$1, 198, 00CHF1, 399, 21239 3/ 2009 952 814
(64,751) (55, 390)
EUR2, 405, 44U35,$%4,8. 32, 7021,3353% 2009 (72, 714,853%)91, 927, 754)
US$283, 401 ,E20R222, 308,1335/73/ 20009 1,879,344 2,375,900

(70,835,509)89, 551, 845)
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( )

GBP17,556, 406626, 135, 03A3/ 2009
Uss$2,307,59%G1IBP1, 601, 21438/ 3/ 2009

(882, 410)
26,807

(1,250, 758)
37,997

(855,603) (1,212, 761)

SGD106, 971, 08871,581, 53403/ 20009 (3,742,273)( 2,419, 834)
US$5, 834, 9350GD8, 884, 21937/ 3/ 2009 140, 446 90, 816
(3,601,827)(2,329,018)
(94,415, 040)
( c )
2009 28
( )
(26) SGX MSCI Singapore2009 (661, 386)
490 Russel |l 2000 20009 19,159,000
382 Ni kkei 225 (Osaka)2009 29,519, 786
330 FTSE 100 2009 17,732,725
214 TSE TOPI X 20009 16,657,573
192 S&P 500 | DX 20009 35,496, 000
180 Ni kkei 225 ( CME) 20009 6, 798, 530
100 DAX (Eur o) 20009 12,067,035
(15) SPI 200 2009 (795,271)
(22) Hang Seng 20009 (1,801, 073)
(34) Japanese Governmen20®®nd (TSE) (48,482, 072)
(35) SGX Tai wan 2009 (597,800)
(58) S&P/ (TSX) 60 20009 (4,442, 266)
(100) DJ Euro STOXX 50 2009 (2,475, 354)
20 S&P 500 | DX 20009 3,670,000
(12) EUR/ USD future 20009 (2,958, 000)
78,887,427
17,518,426 ( )
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2009 28

24.84
11.50
.38
.91
.61
.74
.88
.46
.10
.00
.27
.97
.63
.57
.27
.00
(1.13)
100.00

O O O P N W 01 o1 o1 01 N 0O 0 ©

2009 28

500S&P

(3,795, 763pP5, 000
1,128&P

(5,894,314%,600
3,268%ene

(1,399, 7551)3, 048

3,08fene I Motors Corp

(499,675)3,080
(11,589, 50792)6, 728
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2009 28

(811hanera Bread A
55

22/8/20009
360, 486 (259, 520)

(5, ggrogyywl ett Packard Co
35
22/ 8/ 2009

1,563,771,058,400)
(3, 19P0)0 y

1
134,305(271, 490)
5009&P 500
( K 1,250

19/12/20009
922,980 (38,750)

(202hnternational Paper Co
15
18/ 4/ 20009
34,744 (1,010)
(1,79A3p)ple Computer 1| nc
85
16/1/ 2010
908, 0573, 760, 818)
(4,4ll\/1i)crosoft Corp
17.50
16/1/ 2010

291,1181,063,051)
1, 21Biynge
( ) .

18/ 4/20009
868,282 (12,110)

3709&P 500
( K 1,525

20/ 6/ 20009

252,869 (3,700)

96, 185 Mlp2Eur o St oxx /

3,542.59 -3,826 / 3,365. 46

19/6/20009

(38, 621,(03673,)819, 189)

94,998 DlggEuro St oxx /

3,562.67 -3,918.937 /3,384, .5365

13/ 7/ 2009

(40, 115,(43888,)521, 931)
(73, 399,(98329,)809, 969)
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US$425,0o0no co Funding 6.35% 15/10/2011 457,000. 62
US$1, 353T,1220%6 Seasoned Commerci al Mortgage Trust
'2007-C4 A1l 5.691% 15/ 8/ 2039 1,297,52977
US$615,T0e0l0ef oni ca Emi siones SAU 5.984% 206365,260510L. 8 7
US$570,Br0i0t i sh Sky Broadcasting Group 8. 2%
15/ 7/ 2009 577,880.79
US$749 MC3EL Securities '2006-FM2 A2A'’ F RN 52558 ,84/ 7200.3766

US$254,Mebg7i s Asset Backed Securities Trust '2006-1
Al' FRN 25/1/ 2037 241, 038. 33
US$1, 275ABDR 0Texas Centr al Transition Funding 4.98%
1/ 7/ 2013 1,317,92780
UsS$92,BmB8rican Airlines Pass Through Trust 2003-01
3.857% 9/ 7/ 2010 82,8550. 11
US$400,A0e0r i can Electric Power 5.375% 15/43022,031706. 55
US$1, 346Anbe7r2i can Home Mortgage I nvestment Trust
'2006-3 11A1° FRN 25/12/ 2046 548, 398.75
US$141,AQs6sbet Backed Funding Certificates '2006-O0OPT2
A3 A’ FRN 25/10/ 2036 138,058. 19
US$425,0T00T 4.85% 15/ 2/ 2014 421,190.58
US$250,A0T080T 4.95% 15/ 1/ 2013 250, 369. 314
US$265,0T00T Mobility 6.5% 15/12/ 2011 278, 158. 38
US$318,BBa4n2c of America Mortgage Securities '2003-1J
2A1" FRN 25/11/ 2033 245, 4006. 33
US$934,Braln2c of America Mortgage Securities '2006-B
3AL1" FRN 20/10/ 2046 541, 7890. 74
US$890,Ba0m0k of America 2.1% 30/4/ 2012 882,384.20
US$345,Babndk of America 4.875% 15/9/ 2012 306, 22R2. 42
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( ) ()

US$16 1, Ble6alr Stearns Alt-A Trust '2004-13 A1’ FRN
25/ 11/ 2034 77,1910. 11
US$170,B0e0a0r St earns Companies 4.5% 28/ 10/12608.,0130. 23
US$175,B000e0i ng 5.125% 15/ 2/ 2013 178, 408. 24
US$195,B000t0t | i ng Group 6.95% 15/ 3/2014 221,3986. 30
US$1, 223Celn5t2er Poi nt Energy Transition Bond 4. 97%
1/8/ 2014 1,261,34272
US$816,4h5a0s e Manhattan Bank-First Union National
Bank '1999-1 A2' 7.439% 15/8/2031 815,91Q.11
US$1, 256Ci3t2ilgr oup Mortgage Loan Trust '2007-AHL3
A3A' FRN 25/ 7/ 2045 985, 381. 34
US$610,%0ncast FRN 14/ 7/ 2009 605, 420. 83
UsSs$62, €athmerci al Mortgage Acceptance '1999-C1 A2’
7.03% 15/6/ 2031 62, 4610. 09
US$87,C06Ao0coPhillips Australia Funding FRN
9/ 4/ 20009 86, 9970. 12
US$32,B00Lntrywi de Asset-Backed Certificates
'2005-16 2AF1' FRN 25/5/ 2036 32,1400.04
US$808,%o2uant rywi de Home Loan Mortgage Pass Through
Trust '2005-HYB8 2A1° FRN 20/ 12/ 203386, 578. 53
US$150,@®XD Communications 7.75% 1/11/2010153,10R. 21
US$5, 2Cr5edit Sui sse Mortgage Capital Certificates
'2006-3 1A1A' FRN 25/ 4/ 2036 5,2290.01
US$582,B838First Boston Mortgage Securities '1999-C1
A2' 7.29% 15/9/ 2041 583, 288.80
US$5, 999CSL3FLi r st Boston Mortgage Securities
'2003-CPN1 ASP’ FRN 15/3/ 2035 77,5220. 11
UsS$11, BaBmler Chrysler Auto Trust '2006-A A3' 5%
8/ 5/ 2010 11,3380 .02
US$25, PEaLlml er Chrysler Auto Trust '2006-B A3’
5.33% 8/8/2010 25,5610. 014
US$31,Béltsche ALT-A Securities Inc Alternate Loan
Trust '2006-AF1 A1’ FRN 25/4/2036 31,3960. 014
US$96, DAt sche ALT-A Securities I nc Alternate Loan
Trust '2006-AR3 A3’ FRN 25/8/ 2036 87, 9650. 12
US$416,BL7J2 Commer ci al Mortgage '1999-CG2 A1B' 7.3%
10/ 6/ 2032 416,298.57
US$400,D000mM ni on Resources/ VA 5.125% 15/ 124022,0205tp. 55
US$415,00u0kobe Energy Ohio 5.7% 15/9/ 2012 419,398.57
US$2, 200Fa0n0n0i e Mae '"4.5 3/09' 4.5% TBA 2,208,28001
US$3, 111Fa2n8n6i e Mae | nterest Strip '"360 2°' 5%
1/8/ 2035 443,746.61
US$49Bannie Mae Pool '253819' 6% 1/5/2011510 O0.00
US$65,B84ni e Mae Pool '629099" FRN 1/4/26321810.09
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US$1Fannie Mae Pool '889851' 5.5% 1/ 3/ 20210 0.00
US$1, 923Fa0n6n6i e Mae Pool '890083' 5% 1/ 12/12,02910, 82472
Us$44, 6fni e Mae REMICS '2003-67 GL' 3% 28/ 90 20.2066
US$753,FR3abn6ni e Mae REMICS '2006-25 TA' 6% 727517 ,14117 2.02%
US$1, 345FRa9n6n6i e Mae REMICS '2007-60 AX' F RNL 4215,/ 275 22.01397
US$721,Ha9n2ni e Mae- Aces '2006- M2 A1A' 4. 855%

25/ 8/ 2016 743,450.01
US$420,Fe0dOe r al Home Loan Mortgage 2. 125% 42138 ,36 20.1R7
US$5, 00 OF e0dOe0r a | Home Loan Mortgage 4. 62509% ,2451 31,06 2703.&
US$545 ,Fe0d0e r al Nati onal Mortgage Association 2%

11/ 272011 544,79R2.74
US$1, 62 0Fe0doelr a | Nati onal Mortgage Association 2%

9/ 1/ 2012 1,623,482522
US$1, 07 5Fe0doedr a l National Mortgage Association 2.875%

11/12/ 2013 1,073,64347
US$975,Fe0d0e r al Nati onal Mortgage Association 5.25%

1/8/ 2012 1,016, 82939
US$230,Fe0dOer al Nati onal Mortgage Association 6.25%

1/2/2011¢% 242, 786. 33
US$705,Riofot h Third Bank 4.2% 23/2/2010 688, 036.914
US$236,Ri3r7st Horizon Asset Back Trust '2004-HE4 A2’

4. 07% 25/ 712019 205,880. 28
US$840,FlLioris t Uni on National Bank-Bank of Ameri ca

Commerci al Mortgage Trust '2001-C1 A2’

6.136% 15/3/ 2033 827,466. 13
US$175,FI000r i da Power 6.65% 15/7/2011 186,88b8. 25
US$1, 275FR00r0d0 Credit Auto Owner Trust '2006-C A4A"

5.15% 15/ 2/ 2012 1,221,92067
US$145,FOPOL0 Group Capital 5.625% 1/9/2011 152,73b8.21
US$300,Fr0e0d di e Mac Discount Notes 0% 8/ 5/2%90909200. 41
US$439 Froeéddi e Mac Non Gold Pool 1G118¢6" FRN

1/ 9/ 2036 456, 328.62
US$1, 316Fr9%3d4di e Mac Non Gold Pool 1H2512" FRN

1/8/ 2035 1,326,323281
US$696 @ ®B® SIims Trust '"2006-1A NOTE' 5.72%

1/3/ 2022 588, 936.80
US$1, 170Ge00@api t al Commerci al Mortgage '2005-C1 A2'
4.353% 10/ 6/ 2048 1,124,11853
US$500,Feln0er al El ectric Capital 5.25% 19/41900,25031%. 6 7
US$1Ginnie Mae | Pool '"781155"' 6.5% 15/ 742000. 00
US$9Gi nnie Mae | Pool "781284' 6% 15/2/20%Z1 0.00
US$134,GMATC Commerci al Mortgage Securities 1999-C3

A2’ FRN 15/8/ 2036 134,54B6. 18
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US$51, 478MACO9Commerci al Mortgage Securities "2003-C2

X2 FRN 10/5/ 2040 45, 7650. 06

US$490,30010d man Sachs Group 1.625% 15/ 7/ 2041816, 908 . 66
US$3, 464Grlese’fnwi ch Capit al Commerci al Funding

''2002-C1 XP' 2.216% 11/ 1/ 2035 54,2540. 07
US$302,8B05Mortgage Securities |1l '"2000-1A A FRN

20/ 3/ 2023 228,480. 31
US$5, 430GV 2MBortgage Securities 11 '"2003-C1 X2' FRN

10/ 1/ 2040 42,2840.06

US$165,GBA’TA Trust '2004-10 AF2' 4.22% 25/18592,033H40. 22
US$414 &BSBBMP Trust '2005- AHL A3’ FRN 25/ 438200,3650 8 . 52
US$148, 6 Mortgage Loan Trust '2004-9 3A1" 4. 6972%

25/ 8/ 2034 105,300. 14
US$1, 858GHARB IMort gage Loan Trust '2005-AR1 2A1'
4.916% 25/ 1/ 2035 1,131, 062514
US$233,6RB Mortgage Loan Trust '2005-AR5 1A1’
5.406% 25/ 10/ 2035 123,398. 17
UsSs$36tbar borvi ew Mortgage Loan Trust '2006-9 2A1A
FRN 19/11/ 2036 162 0.00
US$1, 009Ho2nfe8banc Mortgage Trust '2005-3 A1’ FRN
25/ 7/ 2035 468, 956. 614
US$695 Homeda Aut o Receivables Owner Trust '2005-5
Ad4d' 4.69% 15/ 2/2011 696, 858. 95
US$744 ,Hbobn0da Aut o Receivables Owner Trust '2007-1
A3'" 5.1% 18/3/2011 751,7623.03
US$170,HDVBOC Fi nance 6. 75% 15/5/ 2011 168, 900. 23
US$734,I86d0y mac | ndex Mortgage Loan Trust '2006-AR41
A3’ FRN 25/ 2/ 2037 285, 370. 39
US$997,J7MI9Morgan Mortgage Acquisition '2007-CH5 A2’
FRN 25/6/ 2037 849,032.16
Us$981,J9% IMor gan Mortgage Trust '2007-A1 2A1’ FRN
25/ 7/ 2035 739,141.01
US$250,J0PMMor gan Chase & Co 5.6% 1/6/ 2011 254, 338. 35
US$275,Kr0a0f t Foods 5.625% 11/8/ 2010 282,498. 39
UsS$866,L6B6-1IUBS Commer ci al Mortgage Trust '2000-C4
A2' 7.37% 15/8/ 2026 872,984.19
US$6, 387,B-5lBBBS Commer ci al Mortgage Trust '2002-CH4
XCP' FRN 15/10/ 2035 51,1050. 07
US$12, 198B18BS Commerci al Mortgage Trust '2003-C5
XCP' FRN 15/4/ 2037 89, 0910. 12

US$251,L6B5-2UBS Commer ci al Mortgage Trust '2004-C7
Al'" 3.625% 15/10/2029 248, 190. 314
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US$132,Mabs9%tr Asset Backed Securities Trust
'2007-HE1 A1 FRN 25/5/ 2037 112,838.15
US$165,Mio0damerican Energy Holdings 5.8759% 619,100 &.0212
US$180,WMi0dameri can Funding 6.75% 1/3/2011185,36bB.25
US$373,Mo0r6gan Stanley ABS Capital I '2007-HE2 A2A"
FRN 25/1/ 2037 332,220. 45
US$780,M08r8gan Stanley ABS Capital I '"2007-HE6 A1’
FRN 25/5/2037 692,0602.914
US$790,Na0t0i onal City Bank (Cleveland OH) 4. 15%
1/8/ 2009 784,401.07
US$3, 199Nad%t9%9% n al Coll egiate Student Loan Trust
'2005-2 Al O 7.73% 25/3/2012 231,712. 32
US$7, 156Nadt7i0on al Col |l egi ate Student Loan Trust
'2005-GT1 A1 O'" 6.75% 25/ 12/ 20009 404,820.55
US$120,NDeOWDs America 6.75% 9/ 1/ 2038 121,280. 17
US$350,No0v0artis Capital 4.125% 10/2/ 2014 352,930. 48
US$68, Dpteum Mortgage Acceptance '2006-1 1A1A" FRN
25/ 4/ 2036 66, 579 .09
US$795 PNV@2 Mortgage Acceptance 1999-CM1 A1B' 7.33%
10/ 12/ 2032 797,771.09
US$1, 220PNDCL 9OMort gage Acceptance '2000-C2 A2 7. 3%
12/10/ 20383 1,219,992166
US$133,Po4p6ul ar ABS Mortgage Pass-Through Trust
'2005-1 AF3' 4.142% 25/5/ 2035 124,5408. 17
US$500,POuOb0l i ¢ Service of Col orado 6. 875% 51065 ,70 728.0809
US$55, Qwest 6.5% 1/6/ 2017 45, 3750. 06
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'2005- A5 A12° FRN 25/5/ 2035 346,8290. 47
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