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25,383,265 10,212,196
784,377,165 381,067,675

866,478 390,849
3,984,859
60 24
814,611,827 391,670,744
814,611,827 391,670,744
6,421,503 3,026,197
9,431,175
22,514 11,327
637,891 321,034
2,243 1,122
16,515,326 3,359,680
16,515,326 3,359,680
856,200,416 403,493,021
58,103,915 15,181,957
798,096,501 388,311,064
798,096,501 388,311,064
814,611,827 391,670,744

71/158



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

@)

( 23 6 10 ( 23 12 10
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62,378,775 24,645,600
17,460 8,167
74,571,187 29,810,005
12,174,952 54,463,772
207,981 87,270
5,892,663 2,472,678
20,740 8,665
6,121,384 2,568,613
18,296,336 51,895,159
18,296,336 51,895,159
18,296,336 51,895,159
7,949,589 10,911,408
47,419,108 58,103,915
65,881,934 29,018,425
65,881,934 27,136,239
1,882,186

8,497,178 3,277,067
1,626,212

8,497,178 1,650,855
57,722,816 23,803,151

58,103,915 15,181,957
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48,887,792 37,838,665
1,669,422,863 1,188,430,308
1,902,959 1,203,823

12,955,381
116 89
1,733,169,111 1,227,472,885
1,733,169,111 1,227,472,885
17,731,473 12,885,013
17,133,538 3,014,840
50,596 35,046
1,433,538 992,944
5,050 3,494
36,354,195 16,931,337
36,354,195 16,931,337
1,866,470,888 1,356,317,250
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47,027 21,107
13,860,528 6,230,091
199,680,966 47,690,772
199,680,966 47,690,772
199,680,966 47,690,772
15,194,176 9,339,175
79,756,982 169,655,972
147,622,347 104,280,838
144,909,052 104,280,838
2,713,295
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27,414,794 42,958,951
982,967,832 1,281,001,253
1,011,967 1,305,602
4,982,769

65 101
1,016,377,427 1,325,265,907
1,016,377,427 1,325,265,907

11,756,727 15,625,708
4,368,000 3,807,885
27,380 36,022
775,736 1,020,614
2,728 3,591
16,930,571 20,493,820
16,930,571 20,493,820
1,175,672,781 1,562,570,803
176,225,925 257,798,716
999,446,856 1,304,772,087
999,446,856 1,304,772,087
1,016,377,427 1,325,265,907
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98,882,700 74,850,510
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271,757,880 62,249,211
172,852,958 12,625,066
241,141 175,793
6,832,348 4,980,734
24,055 17,514
7,097,544 5,174,041
179,950,502 7,451,025
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179,950,502 7,451,025
17,474,777 9,687,535
60,230,413 176,225,925
68,722,552 74,065,677
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4,461,639
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90,744,058 75,272,092
176,225,925 257,798,716
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2,422,579,641 1,175,672,,781
375,733, 295 1,094,142 ,[412
1,622,640,155 707,244,390
24 6 11

153,91/1.0010, 281, 0[01, 2|53

153, 91(1. 0010, 281, 0[01, 2|53

©
(o]

99. 9

1,281,001, 2|53

1,279, 752 1,305|,602

, 7152 1,305,602

0.1
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Trust-Emerging Markets Bond Portfoli

AB Cayman Master Trust-Emergin
MHAM

Trust-Emerging Markets Bond Portfolio

2011 9 30
AB CAYMAN MASTER TRUST EMERGI NG MARKETS BOND P
2010 12 20 2011 9 30
Al l i anceBernstein
2011 9 30 AB Cayman Master Trust - Emer ¢
Portfolio
%
Arab Republic of Egypt 5.75%/ 29/ 2XSD 952 % 947,240 0. %
Arab Republic of Egypt 6.88%/30/2040 730 682,550 0.2
Argentina Bonos 7.00%0/ 3/ 2015 4,951 4,127,2091. 3
Argentina Bonos 7.82P®2/ 31/ 2BBR 941 721,453 0.2
Argentina Bonos, Series RY50P®2/ 31/ 208B 6, 165 2,080,6870. 6
Argentina Bonos, Series X.00%/ 17/ 2017 8,714 6,590,6892.0
Domi ni can Republic InterWab0®&m/aé/ Bonhd 248 240,560 0.1
Domi ni can Republic Inter@8a6B#wnal0/BoOrd 3,129 3,254,1601.0
Domi ni can Republic Interfa0dt®dia23/BOlad 665 724,788 0.2
El Salvador 7.65%/ 15/ 2035 4,402 4,269,9401. 3
Emirate of Dubai Governmén?v5%0/ 5/ 2020 890 890,000 0. 3
I nternational Bonds
Gabones Republic 8.20Pp®2/ 12/ 2017 2,883 3,135,2621.0
Georgia Government Inter6Ga8B#®idl2/RBord 1,661 1,619, 4750.5
Hungary Government I nterAa?b@wh/ad3/ BohA 1,735 1,682, 9500. 5
Hungary Government I nterfGa8B8B@dna29/ RBdrd 5,496 5,276,1601. 7
Hungary Government I nterrnaé6B®dr219/ B2ddd 2,192 2,115, 2800. 7
lvory Coast Government | 2t BOP&A/t3 o/N2n032 2, 315 1,122, 7750. 4
Bond( a)
Jordan Government I nternat 88%da/l 1 B/loh@l5s 920 846, 400 0. 3
Mexi can Bonos 5.63%/ 15/ 2017 2,536 2,821,3000. 9
Mexi can Bonos 5.7520/ 12/ 2110 1,602 1,561,9500. 5
Mexi can Bonos 5.95%/ 19/ 2019 898 1,023, 7200. 3
Mexi can Bonos 6. 05%/ 11/ 2040 3,484 3,954,3401. 2
Mexi can Bonos, Series A 6.75%/ 27/ 2034 3,274 4,018,8351. 2
Ni geria Government I nterfGa?7b®omi28/ Bdrd 625 609,375 0.2
Pol and Government I nternat8BmadlleBROd 5 4,404 4,448, 0401. 4
Pol and Government I nternétBemall5BROd 9 4,305 4,670,9251.5
Qatar Government Internabi t6&4/ Bloh@l 4 325 351,488 0.1
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Qatar Government I nternabi 26l 2Bdrd 20 870 957,000 0.3
Qatar Government I nterna6i @&l 2BdRd 40 178 214,490 0.1
Republic of Bel arus 8. 7598/ 3/ 2015 1,571 1,135,0480. 4
Republic of Bel arus 8. 95%/ 26/ 2018 775 554,125 0.2
Republic of Brazil 5.63%/7/2041 720 775,800 0.2
Republic of Brazil 5.88%/ 15/ 2019 805 926,555 0.3
Republic of Brazil 6. 00%/ 17/ 2017 655 747,683 0.2
Republic of Brazil 7.13%/ 20/ 2037 2,752 3,508,8001.1
Republic of Brazil 8.25%/ 20/ 2034 1,895 2,662,4750. 8
Republic of Brazil 8.75%W/ 4/ 2025 2,450 3,442,2501.1
Republic of Brazil 8.882/14/2019 1,065 1,443,0750. 4
Republic of Brazil 8.88%/ 15/ 2024 2,057 2,936,3670.9
Republic of Brazil 12. 758 15/2020 1,075 1,730,7500.5
Republic of Col ombi a 4.38%/ 12/ 2021 2,294 2,339,8800. 8
Republic of Col ombi a 7.38%/27/2017 2,928 3,491,6401.1
Republic of Col ombi a 7.38%/ 18/ 2037 2,635 3,425,5001.1
Republic of Col ombi a 8.13%/ 21/ 2024 3,685 4,873,4121.5
Republic of Croatia 6.38%®/ 24/ 2021 1,555 1,407, 2750. 4
Republic of Croati a 6.63%/ 14/ 2020 1,487 1,416, 3670. 4
Republic of Croati a 6. 75%1/5/ 2019 1,225 1,160,6880. 4
Republic of I ndonesi a 6.63%/ 17/ 2037 4,773 5,321,8951.7
Republic of Il ndonesi a 6.88%/ 17/ 2018 4,895 5,494,6371.7
Republic of Indonesi a 7.50%/ 15/ 2016 671 763,263 0.2
Republic of Indonesia 7.75%/ 17/ 2038 2,049 2,566,3720. 8
Republic of Indonesia 8.50P0/ 12/ 2035 1,015 1,370,2500. 4
Republic of Indonesi a 11.63%/4/ 2019 2,300 3,277,5001.0
Republic of Jamaica 8.00%®/ 15/ 2039 1,391 1,335,3600. 4
Republic of Lithuania 6.13%3/ 9/ 2021 825 804,375 0.3
Republic of Lithuania 6. 75%/ 15/ 2015 3,204 3,336,1651.0
Al l i anceBernstein
AB Cayman Master Trust - Emer
Portfolio
%
Republic of Lithuani a 7.38®/ 11/ 20WSDO 2,020 2,181,6000. ™
Republic of Panama 7.25%/ 15/ 2015 1,765 2,016,5120. 6
Republic of Panama 8.88%®/ 30/ 2027 2,629 3,759,4701. 2
Republic of Panama 9.38W/ 1/ 2029 2,907 4,331,4301. 3
Republic of Peru 7.35%/ 21/ 2025 3,620 4,488,8001. 4
Republic of Peru 8. 7521/ 21/ 2033 4,000 5,690, 0001. 8
Republic of Philippines 6.50%/20/2020 3,945 4,566,3371. 4
Republic of Philippines 7.50%/25/2024 3,574 4,297,7351. 3
Republic of Philippines 9.5080/21/2024 2,576 3,593,5201.1
Republic of Philippines 10.633% 16/2025 730 1,104, 1250. 3
Republic of Serbia 6.75%1/ 1/ 2024 1,458 1,363,2300. 4
Republic of Serbia 7.25%/ 28/ 2021 766 709,508 0.2
Republic of Turkey 6.88%®/ 17/ 2036 5,900 6,254,0001. 9
Republic of Turkey 7.00%%/ 5/ 2020 5,349 5,990,8801. 9
Republic of Turkey 7.38%/ 5/ 2025 4,499 5,134,4841. 6
Republic of Turkey 8.00%®/ 14/ 2034 1, 435 1,722,0000. 5
Republic of Venezuel a 7.00%/ 31/ 2038 190 99,750 0.0
Republic of Venezuel a 7.65%/ 21/ 2025 470 265,550 0.1
Republic of Venezuel a 12. 758 23/ 2022 495 393,525 0.1
Republica Orient Uruguay6.88%/ 28/ 2025 2,220 2,597,4000. 8
Republica Orient Uruguay7.63%/ 21/ 2036 1,335 1,642,0500. 5
Republica Orient Uruguay{b38%/ 15/ 2033 975 1,209,0000. 4
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Republica Orient Uruguay8.00Pd/18/2022 1,963 2,443,9350. 8
Russian Foreign Bond - Edrb506@i®@1/ 2030 2,672 3,003,3280.9
South Africa Government BobB@%W/ 9/ 2020 4,810 5,212,8371.6
South Africa Government B8o88%/ 27/ 2019 3,718 4,410, 4771. 4
Sri Lanka Government I ntér aa®wi0dddl20BROndl, 465 1,421,0500. 4
Sri Lanka Government I ntér2a®i/a@wdal20Bdnd 519 502,133 0.2
Sri Lanka Government I nt8&r2a®i/ohdk/l2Bbhrdl, 025 1,071,1250. 3
Ukraine Government I nter@6abB8®in/a2l1/Bd0MW6 2, 090 1,875, 7750. 6
Ukraine Government I nter @a?b®in/al4/B>0MH7 2, 004 1,783,5600. 6
Ukraine Government I nterfa88®dn213/BOdld 3,189 2,949,8250. 9
Ukraine Government Interdaé6b®didll/ Bl 2,121 2,046, 7650. 6
Ukraine Government I nterfra?b®na23/BoOrd 1,185 1,063,5380. 3
Ukraine Government Interda9b@ial3/Bodrd 535 484,175 0.2
222,024, 406 218,885, 97677. 9
Banco Nacional de Desenvb|l g0WMé N2 2020 220 227,150 0.1
Economico e Soci al
Intergas Finance BV 6.38%/ 14/ 2017 2,590 2,583,5250. 8
Kazakhstan Temir Zholy F6naga®o®/BY 2020 2,215 2,154, 0870. 7
KazMunayGas National Co.7.00%u%/ 5/ 2020 4,702 4,702,0001. 5
KazMunayGas National Co.8.38%/ 2/ 2013 3,317 3,433,0951.1
KazMunayGas National Co.9.13%/ 2/ 2018 4,850 5,456, 2501. 7
Maj apahit Holding BV 7.7520/ 17/ 2016 365 405,150 0.1
Maj apahit Holding BV 7.88%/ 29/ 2037 715 779,350 0.2
NAK Naftogaz Ukraine 9.50%®/ 30/ 2014 290 273,325 0.1
Pemex Project Funding Ma6téeB®Trnbst2035 400 429,000 0.1
Petroleos de Venezuela SB.38%W/12/2027 8,165 3,735,6251. 2
Petroleos de Venezuela SB.50%/12/2037 220 97,767 0.0
Petroleos de Venezuela S8.50%1/2/ 2017 6, 884 4,509,0201. 4
Petroleos de Venezuela SIR2. 7524 17/ 2022 520 379,600 0.1
Petronas Capital Ltd. 5.25®/ 12/ 2019 3,214 3,510, 1321.1
Petronas Capital Lt d. 7.88%/ 22/ 2022 3,170 4,026,6291. 2
Power Sector Assets & Li@abkbtti2ds 2019 285 324,396 0.1
Management Corp.
Russian Agricultural Bang. ®0 %C 1%/ 2 0RIHB3, 695 3,648,8121.1
Capital SA
Russian Agricultural BankK. D3%C 29/ 20R8HB4, 817 5,057,8501. 6
Capital SA
Al l i anceBernstein
AB Cayman Master Trust - Emer
Portfolio
%
Russian Agricultural Ban8. DOXC1 Vi 20BR6BBHB9, 00 0% 269,729 0. %
Capital SA
Ukrexi mbank Via Biz Fina8c88#LX7/ 20UWSD 556 477,715 0.1
Vnesheconombank Via VEB &i 48®k/e2 P/L017 5, 325 5,085,3751. 6
Vnesheconombank Via VEB 6i 8@®k/e2P/LZ025 4,512 4,242,1821. 3
Vnesheconombank Via VEB 6i 88a®%t/e9/PLC20 3,706 3,631,8801.1
62,630,239 59,439,64248. 4
Banco Cruzeiro do Sul SABBe&aAHI/I20/ 2016 200 187,554 0.1
Bank CenterCredit 8. 63%/30/2014 195 185,250 0.1
Columbus International, 1l1nc5.A%/ 20/ 2014 840 823,200 0.2
Digicel Group Ltd. 10. 504 15/2018 100 98,500 0.0
DTEK Finance BV 9.50%/ 28/ 2015 255 229,500 0.1
Ecopetrol SA 7.63%/23/2019 390 454,350 0.1
Empresas Publicas de Med8| BB®/HSROXIOR, 346, 000 1,205, 0900. 3
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(a)

Evraz Group SA 8.28%/ 10/ 2QISD 320 307,200 0.1
Evraz Group SA 8.88%/ 24/ 2013 205 207,050 0.1
Evraz Group SA 9.50%/ 24/ 2018 300 291,000 0.1
Gazprom OAO Via Gaz Capi 9aRP5®%A 23/ 2019 , 686 1,955, 7600. 6
GTL Trade Finance, Inc. 7.25B0/20/2017 140 146,300 0.0
lirsa Norte Finance Ltd.8.75%/30/2024 140 160,300 0.0
I nkia Energy Ltd. 8.38MWM/ 4/ 2021 230 225,400 0.1
Il nversiones Al sacia SA 8.00®/ 18/ 2018 715 614,202 0.2
Mar frig Holding Europe B¥.38%/9/2018 317 205,574 0.1
MI E Hol dings Corp. 9.75%/ 12/ 2016 685 568,403 0.2
Mobil e TeleSystems Finan8eOG8%/ 28/ 2012 102 102,510 0.0
Nobl e Group Ltd. 6. 75%/ 29/ 2020 300 264,000 0.1
Novatek Finance Ltd. 6. 609/ 3/2021 210 203,177 0.1
Pacnet Ltd. 9.25%1/9/ 2015 200 176,000 0.1
Petrobras I nternational Fina®HéeR0C@020 585 607,230 0.2
Pifco
Renai ssance Securities Tirladoiomg 211t/ @016 347 294,947 0.1
Sberbank of Russia Via SB8. €awd/tal/l2BIA3 210 217,350 0.1
Severstal OAO Via Steel Capb®dl29%8R2013 390 401,700 0.1
Southern Copper Corp. 7.50%/ 27/ 2035 550 595,017 0.2
TNK-BP Finance SA 7.88%®/13/2018 185 192,400 0.1
Val e Overseas Ltd. 6.88P0d/ 21/ 2036 480 517,728 0.1
Vedanta Resources PLC 8. 75%/ 15/ 2014 , 298 1,265,5500. 4
Vi mpel Communications Via. Vb®/FI/n2hzk 200 195,000 0.1
Il reland Ltd. O0OJSC
Vi mpel Communications Via.VB®/Bionawda 340 328,100 0.1
lreland Ltd. O0OJSC
VTB Bank OJSC Via VTB Cafpi8a®m/2A/ 2018 , 845 2,873,4500. 9
Wi nsway Coking Coal Hol dB8BnfO¥/d8/ 2016 675 486,000 0.1
18,092,096 16,584, 792%.2
Eskom Hol dings SOC Ltd. 5.75%/26/2021 200 205,346 0.1
Export-Import Bank of Ko#4Aea8%/ 15/2021 903 850,587 0.3
MDC- GMTN B. V. 5.50%/ 20/ 2021 425 442,620 0.1
1,519,617 1,498,5530.5
Eurasian Devel opment BankK. 38%/ 29/ 2014 210 214,196 0.1
223,775
Peruvian Government I nte7naéd®ohaal/l 2 BEN 480 196, 033 0.1
193,887
Al l i anceBernstein
AB Cayman Master Trust - Emer
Portfolio
%
Provincia De Cordoba 12.388 17/ 2QISD 165 $ 145,200 0. @&
169, 950 296, 964, 395 . 2

304,853,970
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0. 6%
0.5%
0.5%
0.5%
0. 4%
0. 4%
0. 4%
0.4%
0.3%
0.3%
0. 3%
0.2%
0.2%
0. 1%
0. 1%
0. 1%
0. 1%
0. 0%
100. 0%
* 2011 9 30
* % 2011 9 30
2011 9 30
304,853,970 $ 296,964, 395
17,069, 831
25,217 24,787
12,144,916
5,514,387
3,060,879
2,270,033
77,244
337,126, 472
8,306,521
5,566,202
568,628
36
449,030
14,890, 417
$ 322,236,055
JAU $ 10,417,991 92, 55%1 112.58PY 8,682
JBR $ 27,884,814 274,082 101. 78 PY 7,849
JCN $ 13,975,844 121,1%0 115.34PY 8,896
JI1 D $ 35,323,436 315,982 111. 79PY 8,622
JJP $ 3,849,811 30, 6084 125. 79PY 9,703
JNR $ 15,265,674 147,384 103.58PY 7,989
JUS $ 256, 493 2,218 115.83PY 8,936
us $ 215,261, 99221, 914,%540 9.82 $ 9.82
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AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

2010 12 20 * 2011 9 30

$ 10,728, 75% 10,728, 755

1,465,379

8,853
88,129
48,828
38,781
33,168
14,211
11,745
10,000

5,000

1,724,094
9,004,661

(631,3009)
1,205,083

(7,.889,575)
(3,303,814)
(10,619, 615)
$ (1,614,954)
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AB CAYMAN MASTER TRUST- EMERGI NG

2010 12 20 *
2011 9 30

$ 9,004,661

573,774
(11,193, 389)
(1,614, 954)

JAU (730,089)
JBR (3,283,141)
JCN (1,233,394)
JID (2,998,096)

Jip (159, 212)
JNR (2,137,098)

Jus (14,592)
us (5,686, 767)
438,547,302
313,362 (104,140,636)

5,686,732
322,236,055

-0 -

$ 322,236,055

MARKETS BOND PORTFOLI O

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS

2010 12 20 2011 9 30
1
AB Cayman Master Trust 2010 11 11
20009 2010 12 14
2010 12 20 Emerging Markets
2011 9 30
PO Bo
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GAAP

GAAP

91, 455

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

1 us 10 JAUJBRJCNJIDJJP JNRJUS 10,000
100, 000
1,000 1,000

0.30%

10%
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AB CAYMAN MASTER TRUST- EMERGI

NG MARKETS BOND

2010 12 20 2011 9 30
2011 9 30 2011 9 30
JAU
127,203 15,514, 996
(34,652) (4,443,773)
92, 5%1 11,071,223
JBR
348, 893 42,624,023
(74,871) (9,575,470)
274,622 33,048,553
JCN
198,963 23,854,336
(77,793) (9,398,759)
121, $70 14,455,577
JI D
402, 835 48,897,271
(86,543) (10,813,639)
315, 892 38,083,632
Jip
56, 4%9 4 6,865, 600
(25,890) (3,274,212)
30, 6304 3,591,388
JNR
257,809 31,067,294
(110,025) (13,819,120)
147, 384 17,248,174
Jus
3,380 404,397
(1,166) (141,972)
2,2%4 262,425
us+
26,6085, 149 269,319,385
562,477 5,686,732
(5,256,086) (52,673,691)
21,9145 540 222,332,426
2011 1 31
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2010 12 20
2011 9 30

2011 9 30

EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

67 %

15,000

11, 745

AB CAYMAN MASTER TRUST- EMERG

0.01%

0. 75%
2010 12 20 2011 9 30

216, 703 945

30

10,

2010 12 20
38,781 33,168

2010 12 20 2011

2010 12 20 2011 9 30

JAU JAU

JBR JBR
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AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

JCN JCN 100%
JI D J1 D 100%
JJP JJP 100 %
JNR JNR 100%
JuUs
us

2011 9 30

0.04% $ 139,320
(1.71) (5,515, 258)
0.66% $ 2,130,713
(0.01) (50, 944)

(1.02%$ (3,296, 169)

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O
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2010 12 20 2011 9 30
$ 2,270,033 $ 5,566,202
$ 2,270,033 $ 5,566,202
1,225,258 (3,296, 169)
$ 1,225,258 (3,296, 169)
2010 12 20 2011 9 30 2,904,
6
ASC 820
ASC 820
3
3
2
3
2 2
3

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

2011 9 30

1 2 3
$ -0- $ 218, 885, 9 7% 0 - $ 218,885,977
-0- 59,439,644 -0- 59,439,644
-0- 16,584,792 -0- 16,584,792
-0- 1,498,553 -0- 1,498,553
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-0- 214,196 -0- 214,196
-0- 196, 033 - 0- 196,033
-0- 145,200 - 0- 145,200
-0- 296,964, 395 -0- 296,964, 395
- 0- 2,270,033 -0- 2,270,033
-0- (5,566,202) - 0- (5,566, 202)
$ -0- $ 293,668, 226 -0- $ 293,668,226
2011 9 30 1 2 3
7
2010 12 20 2011 9 30
1 2010 12 20 2011 9 30
us 1 2011 1 31 2011
9 30

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

oRr
= o
P o
on|>
w N
oo

$119. 42

(1.88)

(9.43)
(9.43)
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$112.56

(6.34)%

$10, 418

0.90%
4.50%

*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

(2.18)

(15.48)
(15.48)
$101.76

(10.98) %

$27,885
0.91%
4.53%
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*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

oR
[}
|
on|o
w N
oo

$119. 42

(8.42)
(8.42)
$115.34

(4.56) %

$13,976

0.90%
4.54%
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*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

oRr
=)
| o
on |-
w N
oo

$119. 42

(1.52)

2.92

(10.55)
(10.55)
$111.79

(5.98) %

$35,323

0.89%
4.56%

*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

JJP
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$119. 42

(4.93)
(4.93)
$125.79

0. 93%

$3,850

0.92%
4. 47%

*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

or
» o

[
©onN |z
[ARN]
co
*

$119. 42

(8.76)

(4.41)
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(11.43)
(11.43)

$103.58

(12.19) %

$15, 266

0.91%
4.51%

*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

(2.90)

(4.93)
(4.93)
$115.85

(6.87)%

$256

0.92%
4.54%
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*

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

us
2011 1 31 *
2011 9 30
$10.00
0.32
(0.15)
0.17
(0.35)
(0.35)
$9. 82
1.68%

$215, 262

0.86%
4.65%
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(i)
(iii)
(iv)
(v)

AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

PER
9
2011 5 FASB GAAP I FRS
ASU
GAAP I FRS
ASU 2011 12 15
ASU

10

2012 1 11
2011 10 1 2012 1 11 64,570, 695 65, 493,

2011 9 30 Gl obal High I ncome Equity
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AB CAYMAN MASTER TRUST- EMERGI NG MARKETS BOND PORTFOLI O

24 11

31,

702,

259

, 937

27,

34

291

, 667

291

, 667

29,

992,

29,

992,

29,

992,

256

, 505

5,

168,

261

, 674

261

, 674

291

, 667

026
, 676

, 071
, 071

830
830
830

, 522

719
, 241
, 241
, 071

23 7 1
24
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24 6 11
256,505,
1.0202
(10,202

23 7 1

24 6 11

2 4
24 6 11
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1,896

1,896

24 6 11

532,661, 207
23 7 1

129,461, 016
405,616, 101

256,505, §22
2,002, 296
2,002,197
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9

9
17

7
44

50

70

2,001, 0¢
2,001, 14
29,817, 6
6, 894, 017
34,827,0
3,917, 64
109, 438, §
980, 484
794, 627
43,182
953, 3749
1,993, 24
383,111
1,179, 988
1,279, 745
3,534,263
40, 252
2,945, 2]
28,470, 4
392, 504
2,551, 21
14,718, 8
95,183
735, 944
1,913, 47
598, 56§
24 6 11

30,000,000 29,992, 77
30,00 000 29, 99%2, 68
20,00 000 19, 99%, 32
30,00 000 29,992, 84
20, 00 000 19,99%, 220
30,00 000 29,992,854
20,00 000 19, 99%, 236
40,00 000 39,990, 4572
10,00 000 9,997,615
30,00 000 29,992,680
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260, 00/0, 000259, 93|7, 67
10
99. 38 100.(0
259, 93|7, 67
259, 93|77, 67
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