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SIM Th—ARA-IN=VV5 - v=h ybr- A=Al AbYY— KU F - T7Y MEANWEEDRE (201146 BRBHE)

i #H # i} £ # = HEEHE (F) STl (K L) EEEABE
ARSI N) ARIIN-HYzTl
EMRART Y TE IRS PTEO3R05. 22 06/23/21 BCAPLDN SHORT 0.00% -19,970 -5, 869,213.81 | 2021/6/23
EMRIT Y TEH IRS RO5. 22PTE03 06/23/21 BCAPLDN LONG 0.00% 19,970 5,860, 100.57 | 2021/6/23
-9,113. 24
(G2 AU K- JLE—
MRy TH IRS P08. 28RMIM6 05/27/16 HSBCLDN SHORT 0.00% -486, 505 -10, 883, 172.08 | 2016/5/27
MRy TH IRS RMIM6P08. 28 05/27/16 HSBCLDN LONG 0.00% 486, 505 10, 747,055.49 | 2016/5/21
AL LY OLP) TRS 1GB 8.13 09/21/22 8.13% 394,170 8,653,238.85 | 2022/9 /21
b=aYa=227yF TRS INDIA 8.13% 9/21/22 /INR/ 8.13% 385, 760 8,468,613.59 | 2022/9/21
b=aYa=227yF 1GB 8.13% 9/21/22 8.13% 776, 430 17,045,016. 73 | 2022/9/21
JLoy kY UyEE JP MORGAN CH 8% 7/9/12 /INR/ 8.00% 147,500 3,351,230.36 | 2012/7/9
37,381,982.94
AV FRIT) AV RRVT - VET
AL LY OLP) TRS TNDONES A GOVERNNENT 10.25% 7/15/22./I0R/ LONG CLEAN PRIGING 10. 25% 50, 000, 000 6,792, 606.85 | 2022/7 /15
AL LY OLP) TRS INDONES GOV 12.8% 6/15/21 12. 80% 166, 091, 080 26,295,788.47 | 2021/6/15
b=aYa=227yF INDONESIA 9.5% 07/15/31 /IDR/ 9.50% 24,525,244 3,092, 288.51 | 2031/7/15
AL LY OLP) INDOGB 11 10/15/14 LONG LEG 11.00% 25, 059, 000 3,316,653.84 | 2011/8/24
b=aLYa=227yF TRS INDONES GOV 11.5% 9/15/19 11.50% 111, 150, 000 16,169, 833.18 | 2019/9/15
LYY YUIEE EUROPEAN INVT 0% 4/24/13 /IDR/ 0.00% 9, 808, 650 1,032,450.34 | 2013/4 /24
AP RRNVYE £ JP MORGAN CHASE 0% 4/12/12 0.00% 13, 504, 220 1,506, 085.49 | 2012/4 /12
58, 205, 706. 68
AV FRIT) *FL
AL LY OLP) INDOGB 11 10/15/14 SHORT LEG 0.00% -3, 349 -3,349,147.03 | 2011/8/24
-3, 349, 147. 03
F—=ZRF+ZY7) F—=AL3YT7 - Kb
MRy TH IRS PO5. 17RAU3M 06/12/13 MSDWNY SHORT 0.00% =90, 590 -96, 985, 650. 62 | 2013/6 /12
EMRARTY TH IRS RAU3MP05. 17 06/12/13 MSDWNY LONG 0.00% 90, 590 96, 885, 648. 71 | 2013/6/12
-100, 001. 91
(=a>E7?) aAAVET - RY
[E) i REPUBLIC 7.75% 04/14/21 /COP/ 1.75% 1, 780, 000 1,144,901.06 | 2021/4 /14
EMRARTY TH RECV CCSCOP20210809GSLDN LONG LEG 8.28% 8, 365, 380 4,909, 456.38 | 2021/8/9
MRy TH RECV CCSCOP20130511GSLDN LONG LEG 6.80% 64, 490, 260 36, 366, 985.24 | 2013/5 /11




# el # L] £ # * HEEEHE (F) Bt E YD) HEFAE
(a@yE7) 2AVET - RY
MRy TH RECV CCSCOP20210812DEUTLD LONG LEG 6.77% 5,569, 470 3,261,318.05 | 2021/8/12
MRy TH RECV CCSCOP20130514DEUTLD 4.51% 42, 460, 560 23,694,958.39 | 2013/5/14
AL LY OLP) COLTES 13 1/2 09/12/14 LONG 13. 50% 21,950, 188 14,798,361.56 | 2014/9 /12
b=aLYa=227yF TRS COLTES 9 1/4 08/15/12 9.25% 35, 467, 400 20, 866, 106.82 | 2012/8/15
LYY YUIEE CITIGROUP FUNDING 0% 7/27/20 0.00% 23,000, 000 17,078, 995.88 | 2020/ 7 /27
122,121, 083. 38
(IEvET) *FL
LYY YUIEE CITIGROUP FUNDING V/R 10/29/15 0.01% 6, 000 8,381,682.00 | 2015/10/29
8,381, 682. 00
(84) BA =Y
E] ® THAILAND GOV 5.25% 5/12/14 5.25% 282, 440 9,565,895.78 | 2014/5/12
[E) i THAILAND 3.125% 12/11/15 /THB 3.125% 282,100 8,961,249.66 | 2015/12/11
[E) i THAILAND 3.65% 12/17/21 /THB/ 3.65% 87,690 2,819,622.36 | 2021/12/11
E3] ® THAILAND 3.85% 12/12/25 /THB/ 3.85% 262, 780 8,514,499.63 | 2025/12/12
EMRARTY TH IRS PTHEMR03. 31 06/01/13 BCAPLD SHORT 0.00% -1, 395, 320 -45,413,181.45 | 2013/6/1
EMRARTY TH IRS RO3. 31PTH6M 06/01/13 BCAPLD LONG 0.00% 1,395, 320 45,318,251.55 | 2013/6/1
MRy TH IRS PO3. 67RTHEM 06/01/16 BCAPLD SHORT 0.00% -591, 690 -19, 257, 607.81 | 2016/6/1
EFMRARTY TH IRS RTH6MP03. 67 06/01/16 BCAPLD LONG 3.31% 591, 690 19, 330,503.83 | 2016/6/ 1
29, 839, 233. 55
(kL) []2=RR
E3] ® TURKEY GO ZCP 11/07/12 /TRY/ 0.00% 38,980 21,316, 808.02 | 2012/11/7
[E) i TURKEY GO ZCP 02/20/13 /TRY/ 0.00% 13,310 7,094,844.69 | 2013/2/20
MRy TH PAYB CCSTRY20160727CSFBLD 0.00% =17, 700 -10,899,014.78 | 2016/7 /27
LYY YUIEE DEPFA BANK PLC 0.00% 9, 000 1,648, 706.90 | 2020/6 /23
LYy b UV ES TURKEY GO 10% 2/15/12 /TRY/ 10. 00% 6,599 4,290, 838.33 | 2012/2/15
LYY YUIEE TURKEY GOVERNMENT BOND 4.00% 425 286, 854.94 | 2020/4/1
23,739,038.10
N\ H)—) AV DERPE A
[E) i HUNGARY G 5.5% 2/12/14 /HUF/ 5.50% 613, 220 3,269,776.69 | 2014/2/12
E3] ® HUNGARY G 7.5% 11/12/20 /HUF/ 7.50% 2,573,000 14,264, 881.08 | 2020/11/12
[E) i HUNGARY G 6.75% 02/24/17 /HUF/ 6.75% 1,164, 040 6,255,198.83 | 2017/2/24
E3] ® HUNGARY G 7% 06/24/22 /HUF/ 7.00% 2,108, 450 11,133,376.79 | 2022/6/24
E3] ® HUNGARY GT 8% 2/12/15 /HUF/ 8.00% 862, 480 4,883,890.97 | 2015/2/12




2 ## # L] £ # E BEESHE (F) FPEEE K FIL) BEEABE
N\ H)—) NUFY=- T4V b
Ed & | HUNGARY G 7.5% 10/24/13 /HUF/ 7.50% 517, 490 2,904,801.00 | 2013/10/24
42,711,925.36
(Z4YUEY) TaVEY - RY
JUYy k- YUy ES | JP MORGAN CHASE 6% 10/10/12 /PHP/ 6.00% 516, 400 12,561, 145.49 | 2012/10/10
JUYy k- UUHES | JP MORGAN CHASE & 6.00% 30, 000 729,733.47 | 2012/10/10
13,290, 878. 96
(FT32) TSP LTI
E & | REP OF BRAZIL 10.25% 01/10/28 10. 25% 24, 800 17,323,091.69 | 2028/1/10
Ed & | NOTA DO TES 10% 1/1/12 /BRL/ 10.00% 119, 224 79,101, 864.18 | 2012/1/1
E3| f& | NOTA DO TESOURO 109 1/1/14/BRL 10. 00% 40, 832 25,958,871.93 | 2014/1/1
Ed & | NOTA DO TESOURO 10% 1/1/17 /BRL/ 10. 00% 44,477 27,135,115.49 | 2017/1/1
£ F R 7wy FZ | IRS P00.00R00.00 01/02/12 HSBCLDN SHORT 3.67% -408, 800 -261,673,867.82 | 2012/1/2
& F R 7w F% | IRS R00.00P00.00 01/02/12 HSBCLDN LONG 0. 00% 408, 800 262,766, 468.73 | 2012/1/2
£F R 7w F = | IRS P00. 00R00.00 01/02/12 HSBCLDN SHORT 6.58% -90, 030 -57,628,420.55 | 2012/1/2
& F R 7w F% | IRS R00.00P00.00 01/02/12 HSBCLDN LONG 6.10% 90, 030 57,658,378.11 | 2012/1/2
& F R 7w F% | IRS PO0.00R00.00 01/02/14 GSNY SHORT 0. 00% -40, 930 -26,199,391.90 | 2014/1/2
£ F R 7w 7% | IRS R00.00P00.00 01/02/14 GSNY LONG 7.76% 40, 930 26,142,715.02 | 2014/1/2
£ F R 7w F% | IRS P00.00R00.00 01/02/14 GSLDN SHORT 0. 00% -39, 730 -25,431,269.00 | 2014/1/2
£ F R 7w F% | IRS R00.00P00.00 01/02/14 GSLDN LONG 1.77% 39, 730 25,337,985.33 | 2014/1/2
£F R 7w F = | IRS P00.00R00.00 01/02/12 MSDHNY SHORT 7.42% -84, 650 -54,184,669.55 | 2012/1/2
£ F R 7w 7% | IRS R00.00P00.00 01/02/12 MSDWNY LONG 8.02% 84, 650 54,136,599.08 | 2012/1/2
150, 443, 470. 74
(RRZXT3) 12
Ed {8 | VENEZUELA GOVERNMENT INTERNATIONAL BOND 8.25% 7,920 5,351,940.00 | 2024/10/13
5,351, 940. 00
(RL—) RIL—-FHYIL
E & | PERU BONO SOB 7.84% 8/12/20 7.84% 13, 840 5,560, 681.39 | 2020/8/12
E3| f& | REPUBLIC 6.95% 08/12/31 6.95% 10, 450 3,670,162.06 | 2031/8/12
E3| f& | PERU REP GDN REGS 7.849%20 7.84% 23,180 9,307,909.23 | 2020/8/12
18,538, 752. 68
(R—=3 2 F) R—=—3 v F-XBF
E3| f& | POLAND GO 5% 04/25/37 /PLN/ 5.00% 13,500 4,280,679.71 | 2037/ 4 /25
E & | POLAND GO 5.25% 10/25/20 /PLN/ 5.25% 62,510 21,913,679.38 | 2020/10/25




# el # A £ # * HEEEHE (F) Bt E YD) HEFAE
(F=32vF) R—32 K- X0F
E] ® POLAND GOVERNMENT BOND 5.75% 33,520 12,101, 900. 70 | 2022/9/23
E] ® POLAND GO 5% 04/25/16 /PLN/ 5.00% 6, 950 2,498,562.09 | 2016/ 4 /25
EMRARTY TH IRS PWI6MRO5. 35 07/04/21 RBSLDN SHORT 0.00% -15, 000 -5,463,883.73 | 2021/7/4
MRy TH IRS RO5. 35PWI6M 07/04/21 RBSLDN LONG 0.00% 15, 000 5,463,883.73 | 2021/7/4
MRy TH IRS PO5. 27RWI6M 07/04/16 RBSLDN SHORT 0.00% -26, 720 -9,732,998.22 | 2016/7/4
EMRARTY TH IRS RWI6MP05. 27 07/04/16 RBSLDN LONG 0.00% 26,720 9,732,998.22 | 2016/7/4
LYY YUIEE POLAND GO 2.75% 08/25/23 /PLN/ 2.75% 30, 665 11,013, 644.06 | 2023/8/25
51,808, 465. 94
(R—=32F) a—n
BEA TP a v P/0 EURPLN 3.9683 SEP11 6.73% 43,980 420,845.06 | 2011/9/8
BEA TP a v P/0 PUT EURPLN 3.82 SEP11 4.54% -43, 980 -95,646.60 | 2011/9/8
325, 198. 46
(RL—>7) E4ZaVARIME S
E] ® MALAYSIAN 5.094% 4/30/14 /MYR/ 5.094% 90, 770 31,519,239.94 | 2014/4 /30
[E) i MALAYSIAN 3.21% 05/31/13 /MYR 3.21% 53,010 17,561,153.50 | 2013/5 /31
49, 080, 393. 44
(AF23) AFLT - RY
E] ® MEXICAN FIXED 8% 12/17/15/MXN/ 8.00% 362, 650 33,213,914.52 | 2015/12/17
[E) i MEXICAN BONO 9.5% 12/18/14/MXN 9.50% 170, 000 16,171,723.13 | 2014/12/18
E] ® MEX BONOS DES 8% 6/11/20 /MXN/ 8.00% 149,610 13,727,354.44 | 2020/6 /11
E] ® MEX BONOS DESA 6% 6/18/15/MXN/ 6.00% 138, 650 11,827,110.20 | 2015/6/18
[E) & MEXICAN BONOS6.5% 6/10/21 /MXN 6.50% 281,900 23,212,801.16 | 2021/6/10
MRy TH IRS PO7. 15RMXIE 06/15/21 HSBCLDN SHORT 14.70% -67,270 -5, 736, 383.87 | 2021/6/15
EMRIT Y TEH IRS RMXIEP07. 15 06/15/21 HSBCLDN LONG 0.00% 67,270 5,790,743.79 | 2021/6/15
98, 207, 263. 37
—=<=7) N—===7 - LA
E] ® ROMANIA G 11.25% 10/25/12 /RON 11.25% 14,110 5,093,128.81 | 2012/10/25
AP RRNVYE £ DEPFA BANK 6.75% 5/9/12 /RON/ 6.75% 26, 695 8,712,145.88 | 2012/5/9
13, 805, 274. 69
(A7) av7 - =T
MRy TH RECV CCSRUB20111114JPMLDN 0.00% 58,216 2,115,730.72 | 2011/11/14
EMRARTY TH RECV CCSRUB 0% 3/8/14 /RUB/ 0.00% 198, 580 6,865,373.92 | 2014/3/8
EMRIT Y TEH RECV CCRUB20121031JPMLDN LONG 0.00% 58,216 2,265,309.01 | 2012/10/31




# el # A £ # * HEEEHE (F) Bt E YD) HEFAE
(me7) av7 - L—JL
EFMRART Y TH RECV CCRUB20111012JPMLDN LONG 0.00% 53,310 2,005,363.73 | 2011/10/12
AL LY OLP) RFLB 7.35 01/20/16 7.35% 318, 450 11,464,679.12 | 2016/1/20
AL LY OLP) RUSSIA GOVT BOND OFZ/RUB/ 7.10% 208, 710 7,633,497.88 | 2014/3/13
32, 349, 954. 38
(Bv7) E
AP RRNVYE £ SB CAPITAL 5.93% 11/14/11 5.93% 1,780 1,811,150.00 | 2011/11/14
AP RRNVYE £ VTB BANK 7.5% 10/12/11 7.50% 1,630 1,650, 375.00 [ 2011/10/12
AP RRNVYE £ VTB CAPITAL SA 6.609% 10/31/12 6.61% 1,780 1,882,350.00 [ 2012/10/31
AP RRNVYE £ WHITE NIGHTS FIN 10. 50% 6,810 8,129,437.50 | 2014/3/8
13, 473, 312. 50
(R ED) FE - ART
EMRARTY TH IRS PUS3MR03. 76 12/22/15 MLLDN SHORT 0.00% -58, 980 -9,124,381.19 | 2015/12/22
EMRART Y TE IRS RO3. 76PUS3M 12/22/15 MLLDN LONG 0.00% 58, 980 9,039,399.80 | 2015/12/22
EFMRARTY TH IRS PUS3MRO3. 68 12/22/15 BCAPLDN SHORT 0.00% -58, 100 -8,988,242.57 | 2015/12/22
EMRTY TH IRS RO3. 68PUS3M 12/22/15 BCAPLDN LONG 0.00% 58, 100 8,873,240.44 | 2015/12/22
-199, 983. 52
@7 2Y%h) m7IUh-SUF
E] & REPUBLIC 13.5% 9/15/15 /ZAR/ 13.50% 409, 134 73,146, 387.58 | 2015/9/15
E] ® REPUBLIC SA 10.5% 12/21/26/ZAR 10. 50% 114, 240 19,576, 866. 77 | 2026/12/21
E] ® REPUBLIC OF SA 8% 12/21/18/ZAR 8.00% 40, 880 5,932,472.55 | 2018/12/21
MRy TH IRS PJI3MR07.33 01/30/13 JPMLDN SHORT 7.33% =342, 310 -50, 495, 648.33 | 2013/1 /30
MRy TH IRS RO7. 33PJ13M 01/30/13 JPMLDN LONG 0.00% 342,310 50, 828,791.85| 2013/1/30
MRy TH IRS PJI3MRO7.50 05/13/13 JPMLDN SHORT 8.63% =292, 210 -43,105,177.75 | 2013/5/13
MRy TH IRS RO7. 50PJ13M 05/13/13 JPMLDN LONG 0.00% 292,210 43,304, 135.31 | 2013/5/13
MRy TH IRS PJI3MR05. 58 06/29/16 JPMLDN SHORT 7.50% -100, 050 -14,758,813.98 | 2016/6/29
MRy TH IRS RO5. 58PJ13M 06/29/16 JPMLDN LONG 0.00% 100, 050 14,724,490.59 | 2016/6/29
MRy TH IRS PJI3MRO7. 57 06/28/16 RBSLDN SHORT 8.73% =32, 710 -4,834,046.32 | 2016/6/28
EMRIT Y TEH IRS RO7.57PJ13M 06/28/16 RBSLDN LONG 0.00% 32,710 4,826,978.56 | 2016/6/28
99, 146, 436. 83
CRED E Y
BEA TP a v USDTRY R/R 2.023C/1. 50P 0.00% 21,450 709,995.00 | 2013/1/4
BEA TP a v CALL USDSAR 3.7497 SEP11 0.00% 115, 370 166,594.28 | 2011/9/22
BEA TP a v CALL USD SAR 3.74 29SEP 0.00% 29, 760 44,878.08 | 2011/9/29
BEA TP a v PUT USD MXN 11.80 SEP11 0.00% 34,760 573,540.00 | 2011/9/19




& FE| # L] % il S HEEHE (F) FH@EE (K FL) BEFEAAE
CRED KEL
BEATYav CALL USD MXN 12.70 SEP11 0.00% -34, 760 -163,372.00 | 2011/9/19
E3] &= US TREAS NTS 3.125% 05/15/21 3.125% 5,180 5,159, 765. 63 | 2021/5/15
2RRT Y TE PAYB CCSCOP20210809GSLDN SHORTLEG 0.00% -4, 699 -4,699,313.84 | 2021/8/9
2RRT Y TE PAYB CCSCOP20130511GSLDN SHORT LEG 0.00% -36, 028 -36,028,078.21 | 2013/5/11
EMRT Y TE PAYB CCSCOP20210812DEUTLD SHORT LEG 0.00% -3,133 -3,132,875.83 | 2021/8/12
EMRT Y TE PAYB CCSCOP20130514DEUTLD 0.00% =23, 472 -23,471,840.80 | 2013/5/14
EMRT Y TE IRS P03. 10RUS3M 06/23/21 GSLDN SHORT 0.00% -4, 860 -4, 860, 000. 00 | 2021/6/23
2RRT Y TE IRS RUS3MP03. 10 06/23/21 GSLDN LONG 0.00% 4,860 4,913,224.39 | 2021/6/23
2RRT Y TE IRS P03. 09RUS3M 06,/24/21 CSFBLDN SHORT 0.00% -4, 860 -4,860,000.00 | 2021/6/24
EMRT Y TE IRS RUS3MP03. 09 06/24/21 CSFBLDN LONG 0.00% 4,860 4,860, 000.00 | 2021/6/24
EMRT Y TE RECV CCSTRY20160727CSFBLD 0.00% 11,038 11,043,302.20 | 2016/7 /21
EMRT Y TE IRS P03.01RUS3M 06/29/21 GSNY SHORT 0.00% -4, 830 -4, 830,000.00 | 2021/6/29
2RRTYTE IRS RUS3MP03. 01 06/29/21 GSNY LONG 0.00% 4,830 4,922,228.75 | 2021/6/29
2RRTYTE IRS PUS12R09. 25 08/29/11 CSFBLDN SHORT 0.00% -86 -86,000.00 | 2011/8/29
2RRTYTE IRS R09. 25PUS12 08/29/11 CSFBLDN LONG 0.00% 86 87,316.54 | 2011/8/29
EMRT Y TE RECV CCSRUB V/R 3/8/14 0.00% -6,810 -6,810,000.00 | 2014/3/8
EMRT Y TE PAYB CCSRUB20111114JPMLDN SHORT 0.00% -1,780 -1,780,000.00 | 2011/11/14
EMRT Y TE PAYB CCSRUB20121031JPMLDN 0.00% -1,780 -1,780,000.00 | 2012/10/31
2RRTYTE PAYB CCSRUB20111012JPMLDN 0.00% -1, 630 -1, 630,000.00 | 2011/10/12
2RRTYTE PAYB VS MXN20110708MSDWNY 0.00% -55 -55,200.00 | 2011/7/8
2RRT Y TE RECV VS MXN20110708MSDWNY 0.00% 55 438,323.60 | 2011/7/8
EMRT Y TE IRS P00. 00R00. 00 07/13/11 MSDULDN VOL SWAP SHORT 0.00% -110 -109, 600.00 | 2011/7 /13
EMRT Y TE IRS R00. 00P00.00 07/13/11 WSDULDN VOL SWAP LONG 0.00% 110 1,029,388.60 | 2011/7/13
EMRT Y TE VOL PUS3MR17.50 09/20/11 GSLDN SHORT 0.00% -60 -60, 000. 00 | 2011/9/20
2RRTYTE VOL R17.50PUS3M 09/20/11 GSLDN LONG 0.00% 60 440,254.00 | 2011/9/20
2RRTYTE VOL PUS3MR17.50 09/20/11 GSLDN SHORT 0.00% -60 -60,000.00 | 2011/9/20
2RRTYTE VOL R17.50PUS3M 09/20/11 GSLDN LONG 0.00% 60 440,254.00 | 2011/9/20
-b9, 587, 215. 61
CRED a—n
BEA T PUT EURUSD 1.3914 JUL11 0.00% -25, 900 -22,530.67 | 2011/7/5
BEAX T av CALL EURUSD 1.4324 JUL11 0.00% 25,900 364,245.81 | 2011/7/5
BEA T3 C/0 EUR USD 1.4475 JULY11 0.00% -25, 880 -150,088.47 | 2011/7/5
191, 626. 67
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