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<EHVTF-Ha—n)L-wLHhar- 77 FR-8EREAVIIVL - T7UE>
WIRERMES S & VT OMOMEERMZR (2011 426 A 30 ABIE)
B HEE
4] Bk fin AT FIERA A i i AT FiERA)
1% 1%
I. 2ROERESIEIFAICLEEhTWEEIDORHHLIHHETREIEh Lo INY
TWBEEEDH L EIMTS 7.50% RSHB CAPITAL 10/13  RUB 336, 000. 00 991,086, 084,00  4.68
e 8.70% RSHB CAPITAL -LPN- 11/16 RUB 176,000, 000. 00 528,027,911.00  2.50
P SR 4 1,519,113,995.00  7.18
5.25% AUSTRALTA 05/19  AUD 4,210, 000. 00 365,532, 245.00  1.73 PE -
5.75% AUSTRALIA 07/21  AUD 4,520, 000. 00 405,438,628.00  1.91 6% MEXICO 10/15 MXN 1, 200, 000. 00 821,264, 464.00  3.88
5.75% AUSTRALIA 10/22  AUD 1,970, 000. 00 176,857, 755.00 .83 7.75% MEXICO 08/17 MXN 215,000. 00 157,300,890.00 .74
6% AUSTRALTA 04/17 AUD 5,960, 000. 00 540,244,502.00 255 8% MEXICO 09/20 MXN 170, 000. 00 125,227,659.00  0.59
6. 25% AUSTRALIA 02/15  AUD 7,270, 000. 00 657,398, 165.00  3.11 8% MEXICO 03/13 MXN 210,000. 00 152,310,866.00  0.72
6.50% AUSTRALTA 00/13  AUD 8,240, 000. 00 732,088, 116.00  3.46 8% MEXICO 05/15 MXN 270, 000. 00 198,629,603.00  0.94
2,877,559, 411.00  13.59 9. 50% MEXICO 04/14 MXN 330, 000. 00 251,876,124.00  1.19
T3P 10% MEXICO 04/24 MXN 186, 000. 00 157,530,420.00  0.75
10% BRAZIL (NOTAS DE T.) 05/12  BRL 11, 145.00 592, 566, 234.00  2.80 10% MEXICO 06/36 MXN 1,402,000.00  1,169,033,263.00  5.52
10% BRAZIL (NOTAS DE T.) 06/16 BRL 22,500.00  1,148,281,244.00  5.42 3,033,173,289.00  14.33
10% BRAZIL (NOTAS DE T.) 07/17  BRL 8, 690. 00 425,907,614.00  2.01 o7
10% BRAZIL 07/13 BRL 15, 000. 00 780,392,516.00  3.69 7.85% RUSSIA 11/18 RUB 130,000, 000. 00 393,197,019.00  1.86
10% BRAZIL 10/21 BRL 6, 200. 00 293,422,656.00  1.39 STEP ROSSELHOZBANK 10/20 RUB 40,000, 000. 00 119,786,525.00  0.56
3,240,570, 164.00  15.31 512,983,544.00  2.42
h+5 m7IUh
4.50% CANADA 04/15 CAD 4,390, 000. 00 398,560,974.00  1.88 7. 25% SOUTH AFRICA 05/20 ZAR 18,700, 000.00 206, 840,047.00  0.98
5% CANADA S. XW98 04/37 CAD 1,390, 000. 00 143,771,012.00  0.68 8% SOUTH AFRICA 04/18  ZAR 10,500, 000.00 122,616,441.00  0.58
5. 25% CANADA 01/12 CAD 1,090, 000. 00 93,979,575.00 .44 8. 25% SOUTH AFRICA 04/17 ZAR 23,900, 000. 00 285,343,087.00  1.35
5. 25% CANADA 02/13 CAD 5,030, 000. 00 447,702,487.00  2.12 10. 50% SOUTH AFRICA 97/26 ZAR 69, 550, 000. 00 959,795,200.00  4.53
5. 75% CANADA 01/33 CAD 1, 440, 000. 00 160,571,238.00  0.76 13.50% SOUTH AFRICA S157 91/15  ZAR 27,900, 000. 00 401,034,316.00 1,89
10. 25% CANADA 89/14 CAD 3,220, 000. 00 327,992,364.00  1.55 1,975,629,100.00  9.33
1,572,577,650.00  7.43 E3[3 |
FU 6. 75% WORLDBANK 08/11 ~ CLP 690, 000, 000. 00 118,105,832.00  0.56
5.50% CHILE 10/20 CLP 2,560, 000. 00 442,067,733.00  2.09 118,105,832.00  0.56
6% BANCO CENTRAL CHILE 08/18  CLP 1, 555, 000, 000. 00 266,227,260.00  1.26 FAYAEEE
6% BANCO CENTRAL CHILE 10/15 CLP 1,740,000, 000. 00 305,977,806.00 1.4 FRNINDONESIA (CITT FD.) 07/28 USD 110, 955. 00 9,986,911.00  0.05
6% CHILE 10/20 CLP 5,030,000, 000. 00 876,859,377.00  4.14 9,986,911.00 0,05
1,891,132,176.00  8.93 EEAast 19,134,413,382.00  90.39
KA S AEt1. 19,134,413,382.00  90.39
9.40% INDONESTA 07/11  IDR 10,000, 000.00 94,396,572.00  0.45 I. ZDMOEEMDH B AMEIS
9.50% INDONESTA 07/23  IDR 15,000, 000.00 155,695,281.00  0.73 Es
9.50% TNDONESTA 08/12  TDR 45,000, 000.00 432,032,362.00  2.04 h+4
9.50% INDONESIA 10/31  IDR 21,500, 000.00 217,092,193.00  1.03 8% CANADA 96/27 CAD 1, 350, 000. 00 176,734,725.00 0,84
10.25% INDONESTA 07/22 TDR 10,000, 000.00 109, 059,962.00  0.51 9.75% CANADA 91/21 CAD 1, 200, 000. 00 157,092, 04200 0.74
10.25% INDONESIA 07/27 IDR  12,978,000.00 139,969, 71400 0.66 333,826, 767.00  1.58
10.50% INDONESTA 09/30 TDR 65, 067,000.00 707,637,952.00 334 BHast 333,826, 767.00  1.58
10.75% INDONESTA 05/16  IDR 5,000, 000. 00 54,245,451.00  0.26 ZRSHFH—FE-FOEY R
11% INDONESIA 05/20 IDR 30,000, 000.00 345,182,641.00  1.63 Ry
11.60% INDONESIA 06/18 IDR  10,000,000.00 115,583,066.00 055 10% CLN INDONESIA (DB) 08/28 _USD 400, 000. 00 72,153,864.00  0.34
12.80% INDONESIA 05/21 IDR 1, 000, 000. 00 12,686, 116.00  0.06 72,153,864.00 0.3
2,383,581,310.00  11.26

11



HipEEL BERAFHEES S UMEELETHESE
fz2in] Bk () AT FiERA) 2011 4E 6 H 30 AICH T L=/
E% (HAL : 1)
FiE YEREMAESE 18, 753, 003, 837. 44
9.75% CLN TNDONESIA (H1SBC) 07/37 ~ USD 235,294, 00 20,915,913.00  0.10 L2
9.75% CLN INDONESIA (HSBC) 07/37 _USD 2, 304, 147. 00 199,923,918.00 0,94 [EHFA, iz 667,969, 531. 00
220,839,831.00  1.04 TEARE 230, 768. 00
1¥YR 668, 200, 299. 00
11% CLN INDONESIA (DB) 07/20 USD 649,999. 00 58,049,666.00  0.28 #A
11% CLN INDONESIA (JPM) 07/14 _USD 1,354, 165. 00 118,852,703.00  0.56 TRV O Y T R 29, 499, 589. 00
176,902,369.00  0.84 PRI, ST FECRS L OFIE 24, 363, 568. 00
T A HERE EHEERM, AWM, BEERMNG L OE oMo 11, 406, 097. 00
10% CLN INDONESTA (CITI) 07/17 USD 494, 000. 00 44,221,658.00  0.21 B 1, 034, 303. 00
11% CLN INDONESTA (CITI) 08/14 USD 1,409, 000. 00 137,773,355.00  0.65 66, 303, 557. 00
181,995,013.00  0.86 BEMAE 601, 896, 742. 00
ALSOFY—K-T0EY +EE 651,891,077.00  3.08 B et Gt AN AR 5 EBUHIFI 4 K 11, 912, 720. 00
EH 985,717,844.00  4.66 AT TR D EBRIFIRE /R 511, 465, 505. 00
BEHMEISH & 20,120,131,226.00  95.05 ZRET AV 4% D FEBUMIAILE kK (14, 186, 360. 00)
Bl THe 842,687,308.00  3.98 HME R R AR D FEBLAR K (124, 265, 268. 00)
Z OO EE 206,095,555 91 0.97 SEETHNAR D EHMFIE TRk 3, 255, 294. 00
EESE 21,168,914,089.91 100. 00 KEMFIE (BR) 990, 078, 633. 00
LDTFICR 2 REHRMETMERIZE EXDES) -
- BEAMMRES 849, 897, 760. 00
S 2Ty (502, 632, 013. 00)
~ LTI 40, T47, 983. 47
- JeIERAY 3,519, 166. 00
EAICK 2MEEDEM/ GRD) 1,381, 611,529. 47
ZASRESTEAT T A 3, 785, 523, 887. 00
ZAsAES ERE A (1, 673, 373, 284. 00)
Sy B SCHN (1,077, 851, 880. 00)
HIRREMEEL 21,168,914, 089. 91
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<E9TF—JPYUIALAT4T4>

BRERMESE & 2 OMOMEERMRK (2011 43 7 31 HBI/E)

Mg HEE
fzA ] m (] IREA K15 fz4i] By ik TRFAf M5
1t%% %%
1. AROLBERWEIICEEIA TV S EIIOBRHHEHBETREISHh r5v4%
TWREERDH D E Mm% 0% ABN AMRO (ECP) 11/11  EUR 500, 000. 00 58,729,081.00  0.93
58,729,081.00  0.93
TIVR Za—P—35vUF
3.875% TOTAL CAPITAL 06/11 _EUR 500, 000. 00 59,420,077.00  0.94 0% FONTERRA CO-OP (ECP) 10/11 _USD 700, 000. 00 57,943,982.00  0.92
59,420,077.00  0.94 57,943,982.00  0.92
RAw BE
FRN K. F.W. 06/11 JPY 204,000, 000. 00 203,959,200.00  3.24 0% EXP. TMP. BK KOR. (ECP) 11/11 _USD 500, 000. 00 41,405,669.00  0.66
203,959,200.00  3.24 41,405,669.00  0.66
ax ARSLY
0% JAPAN No 149 10/11 JPY 500,000, 000. 00 499,942,750.00  7.96 0% SANTANDER (ECP) 11/11 _USD 1,000, 000. 00 82,860,246.00  1.32
0% JAPAN No 108 10/11 JPY 500,000, 000. 00 499,931,700.00  7.95 82,860, 246.00  1.32
0% JAPAN No 115 10/11 JPY 800,000, 000. 00 799,808,400.00  12.72 2T —FY
0% JAPAN No 136 10/11 JPY 1,000, 000, 000. 00 999, 406, 600. 00 15.90 0% SKANDINAV. ENSK. (ECP) 11/11 EUR 500, 000. 00 58,691,868.00  0.93
0% JAPAN No 170 11/11 JPY 500,000, 000. 00 499, 786,800.00  7.94 0% SVENSKA HAND. (ECP) 10/11 _EUR 1,000, 000. 00 117,454,093.00  1.87
1. 10% JAPAN FIN. SMALL BUS.04/11 JPY 130,000, 000. 00 130,564, 200.00  2.08 176, 145, 961,00 2.80
3,429,440,450.00  54.55 PEIFY
1¥YR 0% BBVA LONDON (ECP) 10/11 EUR 1,000, 000. 00 117,603,535.00  1.87
4.625% JTT FINANCE 04/11  EUR 500, 000. 00 59,153,678.00  0.94 0% LLOYDS TSB BK (ECD) 11/11  EUR 500, 000. 00 58,739,426.00  0.93
5.375% UBS LONDON 08/11 _EUR 500, 000. 00 58,851,995.00  0.94 0% NATIONW. BUILD. (ECP) 10/11 CHF 500, 000. 00 45,297,091.00  0.72
118,005,673.00  1.88 0% PRUDENTIAL (ECP) 10/11 EUR 500, 000. 00 58,783, 743.00  0.93
T AU HERE 0% ROYAL BK SCOT. (ECP) 10/11 EUR 500, 000. 00 58,772,840.00  0.93
1. 45% GENERAL ELEC. CAP. 06/11 JPY 80,000, 000. 00 80,441,600.00  1.28 0% UNICREDITO ITAL. (CD) 11/11  USD 500, 000. 00 41,386,167.00  0.66
1.78% WAL-MART STORES 06/11 JPY 140,000, 000. 00 140,287,700.00  2.23 0.98% MIZUHO CORP. BK (CD) 11/11 EUR 500, 000. 00 58,804,208.00  0.93
5.625% PHILIP MORIS 08/11 EUR 550, 000. 00 65,800,995.00  1.05 439,387,010.00  6.97
6. 6% TOYOTA MOTOR CRED. 09/11 ZAR 8, 000, 000. 00 98,084,414.00  1.56 &Etm. 1,796,506, 546.00  28.52
FRN GENERAL ELEC. CAP. 06/11 _JPY 70,000, 000. 00 69,961,150.00  1.11 BEEMI LSt 6,179,220,678.00  98.22
454,575,859.00  7.23 Bl TEA 173,631,804.45  2.76
BEI. 4,265,401,259.00  67.84 Z Dt DRiE -61,495,237.94  ~0.98
;%%wﬁo)%iﬁﬁﬂ)ﬁéﬁﬁﬁﬁ# fEESE 6,291, 357, 244.51 100. 00
=5
1¥YR BEAHEES S UMEELHHES
0% BARCLAYS BANK (CP) 11/11 _EUR 1,000, 000. 00 117,312,873.00  1.86 2011 4E 3 H 31 HITHT L7 4R
117,312,873.00  1.86 (X))
EHE 117,312,873.00  1.86 HERAEMEELSE 5,571,304, 428. 01
I. EHertEs IR
F—RESUT fEHFE, g 19, 734, 935. 00
0% ING BK SYDNEY (ECP) 10/11 _EUR 500, 000. 00 58,797, 710.00  0.93 FEAF A 132, 586. 00
58,797,710.00  0.93 19, 867, 521. 00
N)L¥F— %R
0% KBC BANK (CD) 11/11 EUR 500, 000. 00 58,781,632.00  0.93 BHRFS KOV R R 1, 780, 094. 00
58,781,632.00  0.93 PRI, ST TR K OHLR 625, 044. 00
J4U5UK bR 861, 470. 00
0% POHJOLA BANK (ECP) 10/11 _EUR 1,000, 000. 00 117,399,544.00  1.87 AR 3 J OV oo B 933, 539. 00
117,399,544.00  1.87 LR 875, 133. 00
TIVR 5,075, 280. 00
0% BNP PARIBAS (CD) 11/11 EUR 800, 000. 00 93,943,252.00  1.49 &R 14,792, 241. 00
0% BNP PARTBAS (CD) 11/11 EIR 500, 000. 00 58,728,505.00  0.93 WA EES T HITAR D EBURRIHH 5 -19, 700, 105. 00
0% CREDIT AGRICOLE (CD) 11/11 EUR 1, 000, 000. 00 117,615, 19100 1.87 BelA e e AN AR 2 EBAIRIRE Bk (7= v 7 EIR) -1, 201, 669. 00
0% NATIXIS (CD) 10/11 EUR 500, 000. 00 58,791,176.00  0.93 BIRTP RIS AR B FHBIF 48,/ 15 11, 315, 836. 00
0% SCHLUMBERGER (ECP) 11/11  EUR 500, 000. 00 58,700,601.00  0.93 HRE AR D MR8 Bk 2, 255, 905. 00
0% SOC. GENERALE (ECP) 11/11 _EUR 500, 000. 00 58, 637,806.00  0.93 ERMF 7,462, 208. 00
446,416,531.00  7.08 PAF IR 2 REBUMEHGFIAEHE O LS,
N - B MRS 74, 427, 196. 00
0% FMS WERTMANAG. (ECP) 11/11 _JPY 200, 000, 000. 00 199, 930,040.00  3.18 - ARTRIEG -80, 359, 284. 50
199,930,040.00  3.18 EAICLBHE 8K 1,530, 119. 50
BA PG RES AT T AR 4,786, 471, 071. 00
0% MITSUBISHI FIN. (ECP) 11/11 _EUR 500, 000. 00 58,709,140.00  0.93 B aEss B -4, 067, 942, 050. 00
58,709, 140.00  0.93 Syl de 3L ~6,324..00
HIRREMEEL 6,291, 357, 244. 51




