30/04/2009

n"w 197X DIDOo

81,312.18
23,245.16
138,451.93

120,448.29
153.30
120,023.18
7,657.18

1,856,551.48

107,127.06

N9IN '031 Y WIvn Y

D'0d]

D'INITA "Y1 D'NITA X

Nwna

n"wa it

n"on nim

no /Mo

D'YUTIN NYITY TV 7Y N9IPNT7 npo
D'UTIN NYITY TV 7¢ N9IPN7 TTA TINX [ITP9
D'YUTIN NYITY TV 7¢ N9IpN? n"on Ty |ITpPo
D'UTIN NYITY TV 7¢ N9Ipn? n"ona [ITPo
2"Ina

n"un NIt

21N D'YTIN NYITY TY 7Y D9IPNYT |ITR9
7w NnNm A

1. nIM%wnn 2N nNax

I'NOo - 7Nwn

Ty 'mwnn

n"on Ty 'Mwnn

vy Ty X7 'Mwnn

NINWN TINY X7 'mwnn

n"mn

'No X7 - Ixwn

[N NITVIM N"aN

(4.86% nxan) Ty nITvim n"ax
(5.05% n1an) Tw NIty n"ax
NITVIM N"ax

Dwn nnITpe

a'no - ?"ina

2"Ina 'mwnn

2"Ina 27 'm7wnn

2'No X7 - 7"Ina

2"In2 7'no X7 'm7wnn

2"In2 'no X7 7 'Mwnn

NIMNOoN 2N NITIVN

I'NO - 7NwnI

n7uni -AA ANT2 T TIMY 2N NITIVN
n72vni -AA anTa n"on TMY 2N NITIVN
n7uni -AA anTa TIY X7 2N NITYN
A+:BBB- anTa 7™ Tmy ain nimiyn
A+:BBB- ainTa n"un Tmy ain nimiyn
A+:BBB- anTa Timyx X7 2in nimiyn
J1N1 ANTA ANTA TTA T 2N NITIYN
711 ANT2 ANT2 NN TMY 2N NITIVN
7111 ANTA ANTA TNX X7 2N NITIYN
'NO X7 - X

n72uni AA- 7T Tmy 0"7 aIn NImyn
n72uni AA- n"un Tmy 0"7 aIn NITYN
nuni AA- Ty X7 0"7 aIn NITIVN
A+:BBB- 7™ Tmyx 0"7 ain nimyn
A+:BBB- n"un Tinx 0"7 ain nimivn
A+:BBB- Ty x7 0"7 2in nimiyn

N{Z90N NNV DY 1N ANT TTA TINY 07 2IN NITIVN



256,971.59
25,146.42
21,755.85

186,208.82
182.13
4,436.53
11,143.82

570,007.05

7,090.76

278,987.71

15,436.72
2,832.79

13,188.38

N{790Nn NNIVA DY 1N ANT N"VNA TINX 0™7 AIN NITIVN
N{790N NNV DY IN1 ANT TINX X7 0"7 AIN NITIYN

31N ANT TTA TMX 0"7 2IN NITIVN

711 ANT N"vn TINY 0™7 AIN NITIVN

71N ANT TIMX X7 07 21N NITIYN

7o - 7"Ina

NI7RIY nNan Nyl -A an'm 7"in2 nN'no ain NITIYN
NI nnan BBB:-BBB+ an'Ta 7"ina nin'no ain nimyn
NI7RIY NN N2 AN "IN NN'No AN NITIYN

NINT NN2nN n7vni -A a2 2"Ina niNno AN NITyN

nnNt nnan BBB:-BBB+ an'ma 7"ina nin'no ain nimiyn
NINT NIN2N 1N N1 2"IN2 NNNo AN NIMYN

2'No X7 - 7"Ina

NI'78IY nNan nynl -A 2N 7"iIn2 nn'no X7 2N nimyn
ni'7xaw nnan BBB:-BBB+ an'ma 7"ina ninno X7 ain nimiyn
NI'Z8IY' NN NPO0N NNV OY N1 AN T 2"IN2 NIN'NO X7 AIN NITIVN
NI'7RIY NN M2 AN 71N NNNo X7 AN NITIVN
NNT nNan avni -A 2N "IN nin'no XY ain NImyn
nnt nnan BBB:-BBB+ ain'ma 7"ina nn'no X7 ain nimyn
NNT NIN2N NP90N NNV DY N1 AN'TA 2"IN2 NNNO X7 21N NITIYN
NNT NN2N M1 2012 7"IN2 NNNO X7 AN NITIVN

3. NIN'NO NN 2N NNAR

7'N0 - 7RWn

n7yni -AA ANTa T TINY 1XIE NN

n7uni -AA anT2 N"vn TMY X N"AR

n7uni -AA aNTa TINY X7 1XIE NN

n7uni -AA 2NT2 NNNX X7 N"aR

A+:BBB- anTa 7T Ty 1x¥iip n"ax

A+:BBB- anTa n"vn TNy 21Xz N"aR

A+:BBB- anTa Tiny X7 1xaip n"ax

A+:BBB- anTa ninnX X n"ax

N2 ANT2 ANT2 TTA TINY NP NN

711 ANT2 ANT2 NN TIMY ¥R N"AX

7111 ANT2 ANTA TINX X7 1X¥Ip N"aN

7N ANT2A ANT2 NNNK XA N

2'No X7 - v

n7uni AA- T Ty 0"7 1xIp N"aR

n7uni AA- n"on TmMx 0"7 MvaE N"ax

n7uni AA- Ty X7 0"7 m¥ap n"aN

n7uni AA- ninnx 07 M¥aIp N"ar

A+:BBB- TTn Tmy 0"7 mxaip n"ax

A+:BBB- n"un Tmyx 0"7 mvap n"ax

A+:BBB- Tinx X7 0"7 1x11j7 n"ax

A+:BBB- ninnx 0"7 mvaijp n"ax

790N NNIV DY 1N ANT T TINY 0"7 ¥R N"AR
N{790N NNV DY 1N ANT N"VN TINY 0™7 XA N"AN
N{PO0N NNV DY 1N ANT TNX X7 0™7 1N N"aX
N{790n NNV DY N1 ANT NNNX 0™7 1XIZ N"AN

7M1 ANT T TiNX 0™7 11X N"aR

71N ANT N"vn TINY 0™7 1XAIZ N"AN

711 ANT Ty X7 0™7 1Xap N"aN

711 ANT NNNR 0™7 "X N"aN

2'no - "IN

n2vni -A 20T 7"Ina nn'no IR N"aR

BBB:-BBB+ an'Ta 7"Ina nin'no NIzt nan

7N AT 7N nN'no NI N"aR



94,287.91
32,112.87

47,005.96
3,125.28
2,737.89

83,845.12
6,572.96
85,677.82

3,5685.15

34,106.18

3,150.75

n2uni -A 2N 7"Ina nn'no NNT N"ax
BBB:-BBB+ an'1a 7"Ina nin'no nint n"ax
7M1 ANt 7"Ina nN'no NNT N"aX

2'No X7 - 7"Ina

n72vuni -A 2N 7"Ina nN'no X7 NIk NMaR
BBB:-BBB+ an'T1a 7"Ina nin'no X7 ni'tkawr n"ax
N{790Nn NNIV DY 1N AN 7"IN2 NN'NO K7 NIMRIY' N"aR
7N AN T2 7N NN'No X7 NIMZRAY NMaR
n2uni -A 2N 7"Ina nn'no X7 NNt N"ax
BBB:-BBB+ an'1a 7"Ina nin'no X7 nint n"ax
N{PO0Nn NNV DY N1 AN 7"IN2 NIN'NO X7 NINT N™aN
71N a1 7"Ina niN'no X7 NINT n"ax

4. ninn

nN'No - IXwI

25 X"n TTN2 NN

75 X"n TTNA NN

N NN

YIX2 NINNOIN NNT Nifn

(call 1 (long nrx¥oIx

(call 1 (short nrr¥oIx

NN'No X7 - 1w

YIX2 NN'NO X7 NN

nnno - 7"Ina

2"In2 ni2xw ninn

10% Ty NPTNN YIN QWIN TAXN 7¥ NN

n7uni 10% 7w ApTNN YIN QWIN TAXN W NN
NN'No X7 - 7IMa

nI'78Y nNan 7w 0"7 nifn

NNT NNan 7w 0" nin

5. %0 nimyma nypwn

78w NINNoa

YIXQ NI TR NIZNRY 70 NITIYNA nypwn
71N2 NN T NIZNNY 70 NITIVNA NYRYN
YIX2 D'NKX D'TTA NIZNNY 70 NITIYNA nypwn
71N DNXR D'TTA NIFNNY 70 NITIVNA NYpPYn
YIX2 10N2 |IT7'D NITIVN IX 10N 70 NITIYNA nypwn
NNNKX 70 NITIVN NYpwn

7"In2 niNnoa

NN T NINRY 70 NITIYNA Nypwn

DINN D'TTA NIFNNY 70 NITIVNA NYpPYn
7"In210n2a 70 NIMIyNa nypwn

NNNKX 70 NITIVNA NYpYn

6. ninx1 nny

YIX2 Ny

7"1na Ny

7. NP NYpYn

§wn

[12'0 1IN N2

7T Ny

AT Ny

NNNX NYPwn NNy

2"Ina

2"In2 j13'o 1IN Ny

2"Ina |71 Ny

2"In2 A N

7"In2 nNNX nypwn Ny



128.15

8. n'x9Ix and

warrent a1on 78w DMI'NO N'YOIX 'AND
warrent 210n 7KW 0M'NO K7 N'NOIN 'AND
warrent a1on 7"INa 0''NO N'Y9IX AN
warrent a1on 7"In2 0''No X7 n'¥9IX AN
9. o711y o'1in (SWAP,FWD)

I'NO - 7NwnI

YIX2 DM'NO D' TNY O'TIN

'NO K7 - X

ninn 720 0'Tm v TNy 07N
nun/7pw 7y D" TNY DTIN

nun/non 7y DTNV O'TIN

n1n 7y 0UTNY DTN

DNX D' TNY D'TIN

'no - 7"Ina

2"In2 0"™'no 0 TY 0'TIN

2'No X7 - 7"Ina

2"Ina niran Y920 0 TTA Y DU TY 0TI
2"INn2 nun 7Y DTNV O'TIN

7"Ina n'an 2y ot TNy 0'TIN

7"In2 DNX DU TNY 0TIN

10. nir¥oIx

I'NO - 7NwnI

nim 77210 01N 7Y NIYoIX

NIyaun 7y NIYsIx

N 7V NIYOIX

ANX 021/7T 7V 7V NI'YOIX

(short) niin 771> 01N 7V NIYOIX
(short) niyaon 7y nirysix

(short) nmam 7y nirxoIx

(short) "nx 033/7T 7w 7V nIr¥oIx
'No X7 - X

nim 7710 0TI 7 NIRYOIX

n"on/n"w 7V NIYSIN

n"vn/n"ovn 72V NIYSIX

N 7V NIYOIX

ANX 021/7T 7V 7V NI'YOIX

(short) niin 771> 01N 7V NIYOIX
(short) n"un/n"w 7y nr¥oIx

(short) n"vn/n"vn 7y nI'vaIx

(short) nram 7y niryoIx

(short) "nx 022/7M™ 7V "2V NIvoIX
'no - 7"Ina

21n2 nirn 7710 DTTR 7V NIRYOIX

21N Niyaun 7y NINYoIX

71n2 n'aM 7V NI'NOIX

21n2 NNINO 7V NI'YOIN

2In2 ANX 021/7TN 7V 7V NItYoIX
(short) 7in2 niran 7715 DTN 7V NITYOIX
(short) 71n2 niyavn 72y nrrvoix
(short) 71n2 nram 7y niryoIx

(short) 71na niNINo 7y nIryoIx

(short) 71n2 AnX 023/7T 7v 7V NIrYoOIX
a'no X7 - 7"Ina

21N nifn 7710 DTN 7V NINYDIN

21N Niyavn 7y NIrYoIx



71n2 NN 7Y NINYOIX

21N NNINO 7V NI'YOIX

71n2 WX 02)/TTN 72V 7y NI'Y9IN

(short) 7ina nirm 7710 1™ 7V NI'YOIR

(short) 71n2 niyavon 7y nirysix

(short) 71na nram 2y niryoIx

(short) 712 nMINO 7y NIrxoIx

(short) 71n2 "X 031/7TN 7V 7 NI'YDIX

11. nam oMxin

xwn

nnvam Ny .X

'NIWK 0'01 0211 NNVAIN N7 DY 7XY' 0YAIN DNNIN
TI"IN 0'01 0211 NNLAIM N7 DY 7Y DNAIN DNIXIN
N'2M 0'01 0211 NNVAIM N7 DY 7RIYA DNAM DNXIN
y2a0nN 0'01 0111 NNLAIM N7 DY 7Y DN DNIXIN
TTn 0'01 0211 NNVAIN N7 DY 7RIYA DNAIM DNXIN
INX 0'01 0211 NNVAIN {7 DY 7XIY™ D'1AIN DX
nNovlIn X7 D7 A

'NIWN 0'01 0211 NNVAIN K7 N7 DY 7Y DDAIN DNIXIN
NI'IN 0'01 0211 NNVAIM X7 N7 DY 7XIYI D'AIN DNNIN
7'2M 0'021 0211 NNLAM X7 N7 DY 7KW DN DNXIN
V20N 0'02 0211 NNLAIM X7 N7 DY 7KW DN DX
TTn 0'02 0211 NNVAIM K7 7 DY 78IY D'1AIN DX
INKX 0'01 0211 NNVAIN X7 N7 DY 7KW DA DNNIN
022N NRITP'S .2

INIWK 0'01 021 DY 7KW DNAM NIITR'D

NI 0'01 011 DY 7RIW' 0AIN NRITR'D

2N 0'01 021 DY 7XIW' 0MAIN NRITR'D

y2a0N 0'01 011 DY 7RIW' 01N NNITP'D

TTn 0'01 021 DY 78I DAIN NNITR'D

INX 0'01 021 DY 7KW DN NIITR'D

D'NAIKA DX T

78w nwni -AA anTa (Tranch) ain naow

28w nnl +A T -BBB anma (Tranch) ain naow
78w 1 antTa (Tranch) ain naow

8w (Equity Tranch) in naow

7"Ina

NNl N7 .X

INTWK 0'02 0211 NNVAIN 7 Y 7"IN2 DaIm 0NXm
NN 0'01 0211 hNLAM Nj? DY 7"IN2 D1AM DAYIN
N'2M 0'01 0211 NNVAM N7 DY 7"IN2 D2 DMNIN
yaon 0'0a 0211 NNLaM N DY 7"IN2 D1am DXIm
TTn 0'02 0211 NNVAIM N7 DY 7"IN2 D2 DMNIN

ANKX 0'01 0211 NNVAIN N7 Y 7"IN2 D' aIN DNXIN
nnvam X7 P 2

INIWK 0'01 0211 NNLAIN X7 N7 oY 7"IN2 0 nXIn
NN 0'021 0211 NNVAM X7 N7 DY 7"IN2 DDaM DMXIN
N'2M 0'01 0211 NLAM X7 N7 DY 7"1IN2 D1aM DNYIN
yaun 0'01 0211 NNLVAM X7 N7 DY 7"IN2 DDAM DNXIN
TTn 0'01 0211 NNVAM X7 N7 DY 7"IN2 D1aM DNYIN
ANX 0'01 0211 NNLAIN X7 N Y 7"IN2 DN DX
D22 NRITR' A

'NIWK 0'02 001 Oy 7"IN2 0YAImM NNITR'D

NI 0'01 021 0y 7"IN2 0'1am NNITR'e

N1 0'01 021 0y 7"IN2 Dam NNITR'S

yaun 0'01 021 0y 7"INa 0'am NITR'e



5,048.23

58,608.04

TTn 0'02 051 DY 7"IN2 DNAM NRITP'S

INKX 0'01 021 oy 7"IN2 0MaImM NRITR'D

D'NAIXA DX . T

7"Ina nyni -AA an'ma (Tranch) ain nadw

7"Ina n7yni +A w1 -BBB anTa (Tranch) ain naow

7"Ina n7yni +BB anTa (Tranch) ain naow

7"Ina (Equity Tranch) pin naow

NN 2

xwn

D'MMy? ARIN

n7uni -BBB AN nixn1dwn

71N ANFTA NIKNDYA 'P'N

n7uni -AA 2N'Ta N'R{P12 NIDY OV RNTN

A+:BBB- a1 n'Xj722 N2y oy XN

ANT X977 N'R7I12 NIAY DY DRI

n7uni -AA 2012 DINK NRINV1 DRI

A+:BBB- an'12 n"nx nnninvia nxnn

{7901 NNIV DY NAITA X7 DINK NNRINV1] DRI

NAITA X7 DINX NNV DRI

NINLAIM X7 NIRIN

7"Ina

7"In2 niINnDWN PN

TI'Rj722 NI 7"Ina NIRNN

DINN NIV NNIVAIM 71N NIRITN

NINLVAM X7 71N NIRNTN

NP910N DM D'wTIN AWITY 7Y 271N noIpnY N 1

xwn

MY TVI D'UTIN NWI7Y 79 D91pn? n7ynt AA- AN T T Ty NImpe
MY TYI D'YUTIN NYI7Y Y no1pn? n7uni AA- 2N 0TIy X7 NRpe
MY TYI D'UTIN NWI7Y W no1pn? n2uni AA- 2anTa n"vna DAlRI NRITRS
MY TV D'UTIN NWI7Y ¥ no1pn? n2ynt AA- 2N T2 n"un Ty NRIMTps
Mwn n7unY? 7w noipn? nwni AA- AN T TINY NRITRD

mwn n7yn? Y noipn? nyni AA- 2T 0TI X7 NRRO

mwn n7yn? 9w noipn? n2uni AA- anTa n"vna DAlEI NRITES

Mwn n7unY? 7w noipn? nwni AA- anTa n"on Ty NRITRES

n7uni AA- 2N T2 DINKR NRITRS

MY TV D'UTIN NWI7Y 99 noipn? A+:BBB- an'ma TTn *Tmx nnimpo
MY TV D'UTIN NWI7Y 9w noipn? A+:BBB- an'Ta n'Tiny X7 nnimpge
MY TV D'UTIN NYI7Y 9w noipn’? A+:BBB- an'ma n"una nalpa nnimps
MY TVI D'UTIN NWI7Y 2w noipn? -A+:BBB anm n"on iy niimpe
Mwn n7unY? 7w noipn? A+:BBB- 2N T *Tmx nnimpo

mwn n7yn? 9w noipn? A+:BBB- ain'm o'Tiny X7 nniTgo

mwn n7ynY? 9w noipn? A+:BBB- an'Ta n"una nlp1 nnImTpe

Mmwn n7unY? 7w noipn? A+:BBB- an'ma n"un Ty nniTpo
A+:BBB- an'Ta nnX NIz

MY TVI D'UTIN NWI7Y ¢ D91NY7 101 AN T2 TTA 'TINY NRITP9

MY TYI D'YUTIN NYI7Y 7Y N9IPNT 1IN AN TA D TINX X7 NIITRO

MY TYI D'UTIN NYI7Y W N9IpNT M1 2N T2 N"VNa 0z NRITRD
MY TYI D'UTIN NWI7Y ¢ D9IPNYT7 N1 AN T2 N"on Ty NnIpo
nMwn n7un% YU N9IpN7 N1 AN T TINY NRITRD

MYn N7ynY? ¥ N9IPNYT 7M1 AN'Ta 0'TINX X7 NDITRS

Mwn n7ynY? Y N91PNY N1 AN'Ta N"vN2a 01 NRITRD

Mwn n7unY? 7¢ NoIEn? 1mMi an'Ta n"on Ty NRITRO

J102 ANTA DINK NRITPD

7"Ima

n7uni A- 2N n"vnNa DRI NRITRD



36,089.02
-4,185.87
-185.95

-64.83

4,340,814.53

BBB:-BBB+ a1 n"una 0l nnimpge
7N AT N"VNAa D1AIRI NRITED

['Vipm .0

D290 'V

DN K7 'Y

7"In2 0'an Y

7"In2 0'an X7 Pyipn

NNNXR NIYpYN |

10N NN'DA A2 NITNNN

7"In2 078 W' 0INX 0M'No V"M

7"In2 0T DINXR DM'No V"M

71N2 70N2 NN A2 NN

ynpgwm .1

N9I7N YIN'YaY D'TIWN 1]

N9IPN YIN'W1 D'TWN 1] 11'KY YIA7 WD
D'XOTI DN .N

DIV 02N

D'NOT

N01dN on 0'NIT

0N "TNN |'A2 D'RJT D'N'NY

72y DIIYID TVINY D'P'Y |22 O'NXOT 0NNy
D'Y17 YN0 712 IRV X 122 DIMwnnn NIRrNNnn 10
DNK .0

WY 'WIoN

n7RwUN M7

DY NIFIDT NNV JIN'Y A2 DDA NN
D'T'aYN NAIN A2 DMIA'D NN

NIY7Un 'NIN |'A2 N01dN 0N

niw on

noIpa '021>"ho



