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K77 ROBEFEMBEHERIL, B SOEEDO T CEHEA THD Brown Brothers Harriman
(Luxembourg) S.C.A. 2MERKLET, V7B 7 NNT OIERBIOHANCHE- T, Bfifkix, Mg
DAERY I L ONHE IE R RIS T 20 U 72 NER I D3R T 7 ROY—E R 7 a A F— (2 X0 vz 52
S DED, F-MEREEDOIERICEL TTh=& 5 EOfIEi72 L RAELVICE 3 2B 21757=
DITE IR EZHEE COET, BRI, SO0 EREZFZERIZFTEL TVDILDLFEEFEL TV E
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EITWELTZ, ZNHOEFETEREF L, 2010 456 H 30 H RSO A& PEFH R ERD N BEE B
FEBIONFOMMGPE, 7 B IS T LA IZ OV TORE SIS E 2B L ONE S Mg e 834
L HEERSHTHOME, WEi#EE~OZOMO BRI S ET,

EAE B EE R IR % SICAV-FIS DB S DEE

SICAV-FIS OHif e, @Ak M B R OIERRICE T 20780 7 VT OIEREB L ORI O ZRIZ
W T, ZNHOHEFEM B RE £ AER L IEICF R T2 EEEZAVET, ZOBEEICIE, AEICLD)
B LD E M T ERARE AT RO/ ERE U 78 R O VERLES L OV IE R RIZBI 92 N
HlOFXFEE, Fhtads JOWMERE, U223 7 OB IO A 220 NSRBI U7 G BRy 7 25t
FORFEHVEATIZENEG ENET,

BB ANDOEHE

Hox OFMIL, Box OBERICESEINOOEREMBEHERICH L CTEREERITHETT, Fxit,
[ANFREERS A2 | (“Institut des Reviseurs d’Entreprises”) {20V 7 V7 Gl S 7= [E B
I TEERZ RMUFE LT, YR, Fox DR BT MEERICERRER
KRB EDNZ DN TOE B EREE 5070 DEEZEFIH LR T HZ 22T 2 [ZERL T
WET,

BEA 2L, EE M B RO SEB IO /RICE T 2B AL EZINE T2 D FRic O EITNEE
NFET, BIRSNDZO T &E, RIEICEDRBICE 02T, EER LOE KRB GBER
YA DFHli% & oA N DHIWHI I TOVES, 2 BDUAZFEMIZI VT, B AT, R
BT HEETREIA R THID, FHEROMEREZOVERM I LONE F R RIS 2>
WTEBLET A, ZHUTFEEERONERHI O ECHOWTE REERHT57-0127H50 DO TiEdHY
FH A,

e 13 &7-, SICAV-FIS OEGFHRESNPERA LS I OZ YRS I O To7245 EO RELVO &
FRMEIZ DWW T ORI & 4E10, HfE IS R ORI 3R I 45L& A TWET,
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F9,
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TN—_RA e ANT T F % —R 77 R :SIM T —_ A e o T e —lryhed— A )L HL L —e
RoReT7R
(Societé d’ Investissement a Capital Variable-Fonds d’ Investissement Spécialisé)

2010 4F 6 H 30 H Koo $EE BIfZR 36 L2 D& pE

RE T BB BRF L PE
iz k) ks fEE R wE (000) KEv HeR (%)

E

INFBIG AT LS5 AT REA I RE SR 7213 OO HHI T 55 TS | SN DR8N nT REA ffiFiE S5

(e
TIBF
Republic of Argentina, VRB 3.72% 2035/12/15 ARS 992,394 18,458,524 1.93
TN
Brazil Notas do Tesouro 10.00% 2012/1/1 BRL 161,224 91,285,930 9.56
Nacional — Serie F
Brazil Notas do Tesouro 10.00% 2014/1/1 BRL 40,832 22,336,976 2.34
Nacional = Serie F
Brazil Notas do Tesouro 10.00% 2017/1/1 BRL 44,477 23,498,134 2.46
Nacional = Serie F
Brazilian Goverment 10.25% 2028/1/10 BRL 24,800 13,947,850 1.46
Internatioanl Bond
151,068,890 15.82
=i
Citigroup Funding Colombia 0.00% 2020/07/27 COoP 23,000,000 15,882,451 1.66
Credit Linked
Colombia Government 7.75% 2021/04/14 COP 15,821,000 8,916,716 0.93
International Bond
Republic of Colombia 12.00% 2015/10/22 corP 15,467,000 10,384,848 1.09
35,184,015 3.68
INS T —
Hungary Government Bond 5.50% 2014/2/12 HUF 88,350 359,659 0.04
Hungary Government 6.75% 2014/7/28 EUR 16,520 20,909,859 2.19
International Bond
21,269,518 2.23
TANTUR
Depfa Bank, Plc. 6.75% 2012/5/9 RON 26,695 6,720,203 0.07
N TNT
RSHB Capital S.A. for OJSC 6.88% 2010/11/29 USD 1,780 1,813,259 0.19
Russian Agricultural Bank
SB Capital, SA 5.93% 2011/11/14 UsD 1,780 1,848,419 0.20
VTB Capital, SA 7.50% 2011/10/12 uUsD 1,630 1,714,271 0.18
VTB Capital, SA 6.61% 2012/10/31 uUsD 1,780 1,837,895 0.19
7,213,844 0.76
~L—7
Malaysia Government Bond 3.76% 2011/4/28 MYR 65,000 20,245,276 2.12
Malaysia Government Bond 5.09% 2014/4/30 MYR 171,770 56,186,697 5.88
76,431,973 8.00




AxTa

Mexican Bonos
Mexican Bonos
Mexican Bonos

FIoH

White Nights Finance BV for

Gazprom

~JL—

Peru Government Bond

R—FK
Poland Government Bond
Poland Government Bond

770 A7 3 A E

South Africa Government
Bond

South Africa Government
Bond

South Africa Government
Bond

South Africa Government
Bond

South Africa Government
Bond

International Bank for
Reconstruction &
Development

International Finance Corp.

%=t

Turkey Government Bond

KIE

Citigroup Funding Inc.
Jp Morgan Chase & Co.
Jp Morgan Chase & Co.
Jp Morgan Chase & Co.
Jp Morgan Chase & Co.

Jp Morgan Chase & Co., FRB
Jp Morgan Chase & Co. 144A

8.00%
9.50%
8.00%

10.50%

7.84%

5.50%
5.00%

13.50%

8.25%

8.00%

6.75%

10.50%

0.00%

0.00%

10.00%

0.00%
0.00%
8.00%
6.00%
0.00%
3.94%
6.00%

2013/12/19
2014/12/18
2015/12/117

2014/03/08

2020/08/12

2015/04/25
2037/04/25

2015/9/15

2017/09/15

0218/12/21

0221/03/31

2026/12/21

2013/04/24

2010/07/30

2012/2/15

2015/10/29
2012/04/12
2012/07/09
2012/10/10
2017/10/04
2011/06/20
2012/10/10

MXN
MXN
MXN

UsD

PEN

PLN
PLN

ZAR

ZAR

ZAR

ZAR

ZAR

IDR

UsD

TRY

UsD
IDR

INR

PHP
TRY
RUB
PHP

361,639
300,000
927,650

6,810

13,840

235,430
13,500

281,470

95,802

119,080

54,923

280,703

9,808,650

7,200

32,918

6,000
13,504,220
147,500
516,400
24,800
384,000
30,000

30,075,133 3.15
26,339,786 2.76
77,644,168 8.13
134,059,087 14.04
7,909,637 0.83
5,487,003 0.58
69,921,765 7.32
3,402,333 0.36
73,324,098 7.68
45,090,607 4.72
12,215,442 1.28
14,819,828 1.55
6,111,728 0.64
41,148,493 4.31
119,386,098 12.50
904,592 0.09
7,200 0.73
7,870,628 0.82
23,058,621 2.41
7,658,088 0.80
1,325,916 0.14
3,399,376 0.36
11,406,363 1.19
7,372,880 0.77
12,222,742 1.28
662,647 0.07
44,048,012 4.61
731,490,151 76.59
731,490,151 76.59




2D R
Y= LR
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Bony Triparty 0.40% 2010/07/01

UN—ZLREHEE
OO HMFESRAF
wEAE
(HU/8 R 766,384,365 KK
JL)
BUEERR T O PE
W A

WEHE -

VRB— £ 8 &g
FRB— 8B FII {5

WA OTEFIE, AMBHLERATDOEDTH S,

USD 50,000 50,000,000 5.23
50,000,000 5.23

50,000,000 5.23

781,490,151 81.82

173,582,523 18.18

955,072,674 100.00
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At
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FEHIN—2 )L V& — e 2T 7 (BiAh)
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HRALBEA S G RESR

AAMEHEIRR
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IR

NI T NI DERRL (Taxe d’abonnement)

IRAL I B A
KEILE B L OEOMOKTLAE

AEEE
B ESE

S

2,10c

2,104,

10e
2,10f
2,10a

2,10c
2,10f
2,10a

RO, RMBHELFTHObOTH S,

TN —=_A AT I F % —R 77 R:SIM T /L—
A L= DT ey e m— AL AL R
VReT7UR

b NI

781,490,151
8,128,181
4,553,053

148,041,691
4,527,046
14,935,533
49,621,278
173,675,501
14,625,612
153,417

1,195,224,417

5,224,965
24,289,864
18,207,585
173,888,868
9,000,000
642,163
79,355
38,314
5,330

8,775,299

240,151,743

955,072,674
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TRSR BU BL P R R B
SRAT A

ZOMOF 4

MaFI £
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FIFLE
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NI/ T NI DOFERBIL (Taxe d’abonnement)
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ZEEER
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TN—=_A ARG I F ¢ —R T 7 R:SIM 7 /b—
AL =DV o=y hea =L L — R
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KEv

94,795,812
52,039
8,234

94,856,085

8,739,535
3,957,156
844,447
73,475
108,301
36,477
7,283
828,288

14,594,962

80,261,123

75,113,926
53,450,997
318,826
12,185,230
(4,193,369)
3,105,206

1,212,147

221,454,086

(6,613,716)
(12,567,316)
(540,119)
297,538

17,299,008
(930,974)

218,398,507

225,671,348
(320,080,000)
(214,892,708)

(90,902,853)

1,045,975,527

955,072,674
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S N5 0.89%

RITH O
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RUR-77R (2010 456 A 30 H)
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MEEAF
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- N—RAJTA | % - 955,072,674
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TIN—_Af e AT T F ¥ —R+ 77 R:SIM T —_ S e me— T e —ryhem—H )L e L —s
RUR-77R (2010 46 H 30 H)
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TN—=RA AT I T —R e T 7R
DAAPEEAEFE (Société d’ Investissement a Capital Variable-Fonds d’ Investissement Spécialisé)
2010 4 6 H 30 H RO B el &~ DR

1. — i

TN—=_A AT I F =R T 7R (IRT 7R )IE VIR T VT REEOIEREIZE SN TR
FUEHZAZ5E (Societé d’investissement a Capital Variable (SICAV)) &L CRSI - AR =S4T,
2005 -5 A 19 IS S EL T ((FRe IFIZIEHIRR) . A7 7 RiE, 2007 42 2 A 13 HiEIZHES<
BTG 7 7R (SICAV, SICAV-FIS JERUTHBITHHEMHE 7 7 R) EL TGRS TV ET,

A7 7RG OBIRESAZRHLL TRBY, BIEL, 7TV —_ A AT F ¥ —R T 7R m~e—
Tet—=tr N IR—=F TN TN T 7 T 7 RBIONT =R, AT T v —R T 7R iAo A —)L
ReAR—FT N T NT 7T 7R TI—_RAARNT I F ¢ —R T 7R SIM T —_Af e —
=k em =B LI R R T 7R TR C ARG T T =R e T 7 RN o A — LR
TUNCAR T 7R TR ARG T T —R e T 7 RN e A T e a— T 7RI NT T
= RA ARG I T =R T 7R 70— )T 4= T 7 AR 2 —RL—h R R 77 RD6H
TTrURINGEIELET (LT, K2 237770 R EWWET), 777 R, Bix eff iy 72
AL CQET,

2. HEERSFHH

MR IT. WEEFTICET LB TR D — RN REN -5 e L O] - 31
RINZ > TS, TERRS L E T,
TR, &V 7 77 RO L B AR R oM T,

a) GBS RE R

KRB EEIRET T 77 ROSFHEETERSNTWET, £ 7 - 77 RO FHBEE LS OHE
ETEINTWDIEEBIOAEIL HRBICBIT AL — Tyt EE RSN COET,
HiESN i E L —1 (EUR) THRARSIVTOET, FEBHAAREOMIE pEOHRIZLD 116,239,575 =
—aOREBREFEEFENEC COET, AE S KIIER O 7 7 7 R A~EI Y THNIZ MG FED
ME AT DR AT L TOER A,

b) A AMlFES: D FHAMEH

W DFEE TR W TR LB b COB 5 L AT EARGERHE, ~ % —~—7 v Edh
BXOZOMOEFEDMAEIL, FIFH AIRE/ BT ORMEIZ I SN TWE T, ZOMOBIHI Tz T
B SN TODEIELATREZRREASE, ~ 1 —~—7 v N B L OZOMOE FEIL, 7 &I EIGGE
DAEHR D L FRE R ITETHESL T E T, WP OFEE TS £ 0o HI TS oIk L
PROUIEEG ] 3B b CUORWE PE . B LU % OO B WO CRE MRS 235 H T&
2 B FEIRIE BB OE M, F IS 23 A E A ORI T WE IR LT A
X, TR CE2HEPHCOE R Mk A IR L TR R IC Lo TEE O EICRESNE T, 4 —
TR UCT 3§D E I TR EE R, SR E S AL, A AT REZMUE PEAEILZ LD, HDHU T
FEAMRE 23 Y 5% 8 PE DN IE S E O R FRE TIZRWEEA I, TS DOMIIEG R S Ik > TALE
PONACRESNE T, 70—XRED UCI A THREEFEEIIAL, FEETHICRB W TR
FH RTREZ2 B fAAS CRES LTV ET,

) eI E 2K

F =T TR AME R BRI T . MR R AL LT S 2 L — M SR R S 5, AL
BUC LD RBUR LS (72 I3HHR) B R OAREB M 48 (72 3a M) 13 NERE S5 il & B LU
[l PEAR B R DO T s E 2 RN AR 2 FEBUMR 45 (E72 IR R) 1 B L O b [ 2%
BRERNARDDOARFEH G MR (E7TFHER) OMAEBE I Z N ZNFEASH TOET, FEBMELE



ZiE OZINC Lo TER IR SN AMAISEE A TOET, &7 - 77Nk
77X}5"J0)f\//7"cffﬁo“(b\i'§‘ WA~y P OREEE R T R T 5 277 20K FEER )
RYERAN T Tivay/dh=

R ESS)

SR E G T DI L TR 7 - 77 R, 7 a— I —F 30O 4 ¥~ — U U EREAIC
JEUTHE T m— D —~BLEETEET 20 ERHVET, KB, ZNONEE I SNA TS CIRE
STz B & LT HIE RS L CGHMlisihvET, &7 - 77/I<‘<‘:7° m—7—I%, SR E
D H 2 OZEE| ’%%u Ve (I EE~—20 ) 2T HZ LA B L CWET A—7 U eicBi4%
FLHIMMAE DO ZE B L, EAE MU PEFH R EOMERL B BIE CERAMMEL [~ —7 > — -~ —7 v (5l E
(LD IR EEAT) Jﬁ“é;&i@ﬂ@%fﬁ@ﬂ SRV GRS E T, RS RRIC i HEAE I
SIEY PGS DU LS (FTiTaAR) OZFEAN EREEER S E B XOTME ELHHEE 2B T
FHRS FITHRLE L CReskSE 97, EIMRIZE (F-1piE %) iaotwﬁl%séfﬁnﬂﬂﬁﬁ? (it FREAM
18) OZ BT, TR EERE | B O MG EE B R E ) 2B W CHE IR D2 FE BRI
(FEITMARR) | BRI RN RO DR FZB G N (71 TFHEE) OMZ") O FIcEnEh
EENET,

©) B AAESOTERIC B FBA 5 X 0Lk
BEEEAT A2 00 58 A1 B2 SSRGS K ORI, AR 265V CRUES L, I
Byt CRMSET

) SMEHE

KV T 77 ROSFHEE LU DOBERE TOREZRLNNIEDMOE EB I OAEO TS IE
2010 4E 6 H 30 HE S OAKL —FCTHRESNTWET, £V 777 ROEFBELA OB ERT
OEEEH ., IS BIORE T, 5| HOABL —NCHE SN TOET,

INHOEE OBRIZLSBE AR E B EICAN T, EHEE S ET,

TN—RA ARG I T —R e T 7 U R NA A= VR TR—H T )V T IV T 7+ T 7 R T )—_A « AT
IFX—RT7 RN A= VR e DN AR T 7 U R T =R AT T F X —R T 7 RinAg A
VALera—2 e T RN T =R ARG I T —R T 7R 7 a—/N )L T R = T 7 AR
—ARL—h AR 77 RIZBAL T, BLFO EUR L— M CHARSAIVTOVET,

W S —h W L —b

British Pounds (GBP) 0.8187 US Dollars (USD) 1.2249

TN—_A ARG TF X —R T 7 N =D T e =Ty M IRN—F T )TN T 7 T 7 REBLIOT
W= A ARG I F X =R T 7R SIM T—=_ e =V T o=y hem—J L L i — R
VR T7URIZBILTE, BLFO USD L —h CHE SN TOET,

e R L—b BE #aRL—b
Argentine Peso (ARS) 3.9335 Mexican Peso (MXN) 12.8844
Australian Dollar (AUD) 1.1839 New Romanina Leu (RON) 3.5644
Brazilian Real (BRL) 1.8025 Peruvian Nuevo Sol (PEN) 2.8270
British Pounds (GBP) 0.6684 Philippine Peso (PHP) 46.3550
Chilean Peso (CLP) 547.9500 Polish Zloty (PLN) 3.3772
Colombian Peso (COP) 1,917.4000 Russian Ruble (RUB) 31.2340
Euro (EUR) 0.8164 South African Rnad (ZAR) 7.6658
Hungarian Forint (HUF) 232.7334 South Korea Won (KRW) 1,221.8000
Indian Rupee (INR) 46.4450 Swiss Franc (CHF) 1.0784
Indonesian Rupiah (IDR) 9,065.0000 Thai Baht (THB) 32.3900
Malaysian Ringgit (MYR) 3.2375 Turkish Lira (TRY) 1.5833



g) A7 ar i

HEY T TR, A=A T ar BRI Y AT a2 T OMREAL TWES, 7T
FURNBA T varwE B UG AT, K (FIEZ ) TUIT ACELWARENEE - IT A EL
THERRENET, ROT, ZNHDEFEEITABO LTS T ar Dz FoR 9% H B THiSAE
S ES, A7 ar DIFHEICELVIEAEATEE SN AT, BE 95344 (F213Z 5) 7 LI7 A
HEAGESR DR — AR (F7 3R SHd0y, BHGERO IS HINE (F72130N5H) ShvET,
A7 al IR (FT3R — N7 A UADBEE ST 2) Ha1E, V7 - 770 Rk, 3K (F20%
ZH) VT ASUTHEA T T a AR b ARG T R 2 EBR ST E3 (TG | 0=
AL (FITZ B 7 VI7 LE R T AR E G TS E I3 AL RS £ 1),
FEHLRIR) 4 (F7ITMR ) BLORFEZBEMLS (F2 135 O£ 8hi%, DHEEEEREE BXO
Mg PEA BN R E IZBW T 7 va ZIT R 2 EEMF S (FITHE L) 1B IR A T var
ZHRNARODHARFZBLFM S (FE7 TR OMAE S O IZEnEvE ENET,

h) ZJLU R T 74V h AT T BI OV L Vv T 74 /LR fRIERAT 7

I T T4V R AT w7 (CDS) &1d, 777 ay (RFE) OB WENT 4— (B IT T AR EFEIC
KD VLT DDORATATRA L NTERRSIVET) IO, KGR RO DR, LW,
FAIEBERREDIL Db A_C DAL T 0T I ar DFEDFENLTINNEZITHEND 2
FHROEMBHKITT, 7LV v b AR ML ORI L EE A D E T 2D A DR H 55T E
REIZEAfRE T EL £,

TV ARUNNEREENDE, T ar DB ORI ERE R T OMRNEH L £, B R
FIxEHmTITONET, 7u7 7 ar OB ORI OFH I E TSRO EZ 5| XI5 HEF
FRLET, FHEFIEREZIC, 7T i ar OB WFIEINOOAEEELWSREEZZ TRV ET, 7
077 ar QN FHEE IR AE O AL E MO BT v/ (GRUE) T, 7077
Tar AL, HEFITEOMD IV Y MER DT BT 4y VIO ZEFE ) E T2 T~y TV EE T
7

Uy MEIEICE DIV R T 7 4V e 2T 7K (CDIS) &1X, 7L ¥y MEEEA R T 5 5 B
\ARDOAEMEY T, TEARIE ., BRIRE ., TR E IO TIARBEL NI AR NREARFIZ,
BT 2 — o %52 (T B MERI L A2 2 S5 D — 7 DM 7 16 LT D AN D 2 2 Bk
LET, ZLVyMEIEL, 2L TIL Uy NGOG 0w T DINER S 7L U N
i ETIIMEE AT ROYANTT, FEREOERERIT, E GRS, NAA—VRES, T'yh-N
w7 REES: (ABS) | #rHLTH S, 72013/ BLOE B X —TOk &4 725 AT 728 (FNLIZIRESIVE
FAD) ZE A TOET, 7Ly MEIEIL, BIEAT Ly N EREER ) B IS K0EE(bE =5k CDS
AL TEBISNET, ZLTyhT 74V M ATy 7L, R O T X TOREICERE D,
TN EBEREITHRELIZG AT, Y%AV MNIEEIC SO YO EICESIHEIN
F7, FRIEOEBUTEIICE RSN, ZEAE OFIE CIIAREIIFCELRHET, £ 777
VRiX, CDIS % CDS AR —h7+VAF/ 1T/ Ly MEIEIZL D CDS & DHAED ~ D7D IZFI H
LTWETR, ZDIEINFRICIREFEBLT 572012 % 5D CDS ZlE AT 5020720 E, CDIS
I3, AERA B EEE RIBITODSFATD O RMETT, F—& — %, T EFIHL /LUy 0
BEALIZTHE L TCWVET,

FHR 3% (F2 MR L) BLOREZEBGHMEE (E2IT5H0E) O L8 %, HEMEEEHRSEE BXO
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UAH 33,330,000
USD 45,555,556
USD 11,920,000
USD 11,880,000
USD 16,000,000
IDR 105,306,400,000
BRL 21,529,435
UAH 16,870,500
BRL 21,437,835
BRL 21,411,500
USD 9,959,641
BRL 21,402,340
USD 11,330,000
USD 22,690,000
USD 26,900,933
BRL 21,244,645
USD 11,100,000
USD 14,680,000
BRL 20,963,694
RUB 363,935,000
UAH 24,797,000
USD 22,690,000
USD 22,690,000
BRL 13,732,708
USD 11,310,000
USD 11,340,000
USD 11,340,000
UAH 24,475,000
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USD 16,860,000
USD 13,993,750
BRL 10,524,800
CHF 15,088,254
USD 11,310,000
BRL 10,519,080
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USD 13,972,383
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USD 14,489,775
KRW 7,069,920,000
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BRL 4,025,768
PEN 44,484,160
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BRL 4,025,768
Usb 47,143,313
USD 546,531
INR 268,502,500
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USD
TRY
RUB
RUB
RUB
USD
USD
USD
USD
USD
INR
USD
KRW
MXN
ZAR
USD
ZAR
TRY
USD
USD
USD
TRY
TRY
USD
ZAR
MXN
MXN
USD
ZAR
BRL
EUR
USD
USD
ZAR
USD
TRY
EUR
TRY
BRL
TRY
IDR
USD
EUR
USD
USD
KRW
USD
RUB
RON
USD
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(3,395,317)
(3,300,000)
(3,300,000)
(70,779,667)
(350,060,600)
(349,153,200)
(482,240,000)
(11,120,000)
(11,450,000)
(1,630,000)
(11,450,000)
(11,450,000)
(444,200,000)
(11,450,000)
(13,351,272,000)
(288,889,080)
(204,769,902)
(11,465,000)
(83,309,940)
(23,345,604)
(11,420,000)
(11,440,000)
(2,740,000)
(35,800,282)
(35,819,568)
(7,452,250)
(85,882,485)
(144,498,427)
(144,590,670)
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(86,256,009)
(30,137,250)
(11,310,000)
(5,720,000)
(13,880,000)
(86,238,750)
(5,720,000)
(12,213,341)
(11,330,000)
(17,855,097)
(20,239,245)
(17,878,282)
(131,335,320,000)
(5,720,000)
(11,330,000)
(2,179,154)
(15,680,000)
(7,301,236,200)
(2,185,186)
(1,473,228,533)
(1,801,913)
(5,725,000)
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2010/07/28
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2010/07/01
2010/07/26
2010/07/26
2010/07/26
2010/07/01
2010/07/02
2010/07/30
2010/07/02
2010/07/02
2010/07/27
2010/07/02
2010/07/12
2010/07/30
2010/07/30
2010/07/02
2010/07/30
2010/11/24
2010/07/02
2010/07/12
2010/03/02
2010/07/30
2010/07/30
2010/07/02
2010/07/30
2010/07/30
2010/07/30
2011/03/04
2010/07/30
2010/07/02
2010/07/30
2010/07/02
2010/07/30
2010/07/30
2010/07/02
2010/11/24
2010/07/30
2010/07/30
2010/07/02
2010/07/30
2010/07/30
2010/07/12
2010/07/30
2010/07/02
2010/07/09
2010/07/12
2010/07/02
2010/07/26
2010/09/19
2010/07/14
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1,231,219
949,715
894,521
850,255
729,368
718,376
583,897
496,812
494,208
465,714
443,390
428,779
427,074
423,698
406,810
331,405
323,331
321,211
286,993
285,917
210,343
205,086
194,267
184,687
172,563
166,451
163,095
156,502
149,393
144,680
144,615
140,305
138,193
119,001
117,966
116,855
115,828

99,681
92,325
85,660
81,570
71,085
70,653
64,074
62,867
54,282
52,683
51,943
48,250
47,587
46,659
46,536



INR
USD
USD
COP
BRL
KRW
USD
USD
BRL
COP
USD
KRW
BRL
USD
BRL
USD

268,388,000
1,365,246
1,670,896

30,105,600,000
10,125,872
7,585,845,000
11,100,000
22,210,000
10,116,420
19,044,400,000
17,674,556
7,585,845,000
20,447,154
10,000,000
20,188,360
15,735,465
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2,471,469,440
828,094,400
70,779,667
362,700,000
362,700,000
996,346,620
22,880,000
25,000,000
11,450,000
11,470,000
719,092,400
14,290,000
22,830,000
6,007,166,000
465,972,000
11,120,000
45,056,347
133,835,509
45,056,347
45,056,347
14,290,000
133,835,509
13,596,660,000
32,748,660
22,900,000
9,044,767
10,536,407
93,779,028
348,316,400
17,440,000
20,064,508,660
20,043,695
11,450,000
3,060,012,500
3,061,443,750
4,582,599
22,066,030

(5,725,000)
(312,423,000)
(12,651,020)
(15,680,000)
(5,560,000)
(6,190,000)
(143,228,850)
(40,284,498)
(5,560,000)
(9,918,958)
(32,067,830)
(6,202,400)
(11,340,000)
(91,050,000,000)
(11,120,000)
(44,484,160)
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(55,463,856)
(28,228,887)
(45,555,556)
(12,400,000)
(12,400,000)
(22,160,734)
(42,524,768)
(49,150,000,000)
(21,460,735)
(21,448,900)
(15,860,000)
(133,125,640,000)
(41,810,862)
(11,330,000)
(10,300,000)
(130,516,080,000)
(28,610,838)
(10,643,662)
(28,600,848)
(28,567,301)
(675,059,600)
(10,588,252)
(11,340,000)
(16,981,416)
(28,238,448,000)
(16,664,532)
(499,952,514)
(12,360,000)
(11,320,000)
(21,517,298)
(16,567,177)
(11,270,000)
(539,432,400)
(5,725,000)
(5,725,000)
(219,139,886)
(12,355,000)
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2010/08/03
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2010/07/12
2010/07/02
2010/07/30
2010/08/03
2010/07/09
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2010/07/27
2010/07/26
2010/07/01
2010/07/14
2010/07/14
2010/07/27
2010/07/02
2010/07/09
2010/07/02
2010/07/02
2010/08/13
2010/07/01
2010/07/02
2010/07/23
2010/07/27
2010/07/01
2010/07/30
2010/07/30
2010/07/30
2010/07/30
2010/07/08
2010/07/30
2010/07/28
2010/07/30
2010/07/12
2010/07/02
2010/08/13
2010/07/30
2010/07/22
2010/07/30
2010/07/12
2010/07/02
2010/07/12
2010/07/19
2010/07/19
2010/08/13
2010/07/02

44,074
27,227
20,576
19,624
19,045
17,482
14,791
14,476
13,837
12,415
6,165
3,872
3,775
3,747
3,167
2,782

14,935,533
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(2,425,928)
(1,756,615)
(850,255)
(795,987)
(795,987)
(779,057)
(712,104)
(630,997)
(456,094)
(429,528)
(419,091)
(395,675)
(366,040)
(364,503)
(300,204)
(299,314)
(286,838)
(285,451)
(276,848)
(243,301)
(231,872)
(230,041)
(225,601)
(216,489)
(202,961)
(200,466)
(198,961)
(188,183)
(182,141)
(152,054)
(151,630)
(150,058)
(148,175)
(139,582)
(136,970)
(122,942)
(113,097)



BRL
BRL
PLN
KRW
KRW
UsSD
RUB
INR
KRW
INR
INR
EUR
BRL
BRL
USD
IDR
BRL
IDR
INR
USD
RUB
MYR
INR
KZT
KRW
KZT
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TRY
USD
INR
INR
USD
KZT
USD
USD
EUR
ILS
KZT
ZAR
USD
USD
USD
USD
BRL
USD
ZAR
USD
PEN

10,936,028
10,939,117
13,618,811
13,154,937,200
6,695,140,000
11,360,000
528,898,700
260,136,800
5,445,060,000
2,127,930,400
260,306,750
11,330,000
9,914,600
9,917,385
13,880,000
232,273,650,000
9,921,841
131,335,320,000
285,021,600
11,470,000
174,527,100
23,181,240
789,064,500
808,500,000
7,053,630,000
809,050,000
16,075,000
17,960,429
22,240,000
262,346,150
262,402,800
11,217,308
812,350,000
11,100,000
11,450,000
11,330,000
43,665,615
812,350,000
87,145,828
7,492,086
22,900,000
9,908,637
11,105,000
32,067,830
6,202,653
12,651,020
11,450,000
44,484,160

USD
USD
USD
USD
USD
INR
USD
USD
USD
USD
USD
USD
USD
USD
CHF
USD
USD
USD
USD
KRW
USD
USD
USD
USD
USD
USD
USD
USD
BRL
USD
USD
ILS
USD
RUB
BRL
UsSD
USD
USD
USD
EUR
BRL
COP
TRY
USD
KRW
USD
BRL
USD

(6,177,500)
(6,177,500)
(4,127,663)
(10,861,526)
(5,570,000)
(532,216,000)
(16,990,000)
(5,665,000)
(4,530,000)
(45,742,270)
(5,665,000)
(13,954,141)
(5,570,000)
(5,570,000)
(15,033,706)
(25,566,720)
(5,570,000)
(14,552,390)
(6,180,000)
(14,094,909,500)
(5,634,632)
(7,201,379)
(16,983,739)
(5,500,000)
(5,818,387)
(5,500,000)
(5,000,000)
(11,330,000)
(40,154,320)
(5,665,000)
(5,665,000)
(43,665,615)
(5,500,000)
(347,707,500)
(20,683,280)
(13,904,629)
(11,270,000)
(5,500,000)
(11,330,000)
(6,130,000)
(41,303,012)
(19,044,400,000)
(17,674,718)
(17,795,688)
(7,585,845,000)
(1,646,250)
(20,644,350)
(15,714,897)

2010/07/02
2010/07/02
2010/07/30
2010/07/12
2010/07/30
2010/07/07
2010/07/26
2010/07/23
2010/07/28
2010/07/27
2010/07/23
2010/07/30
2010/07/02
2010/07/02
2010/07/30
2010/07/30
2010/07/02
2010/07/01
2010/07/26
2010/07/10
2010/07/26
2010/07/30
2010/07/27
2010/12/06
2010/07/12
2010/12/06
2010/07/30
2010/07/30
2010/07/02
2010/07/26
2010/07/26
2010/07/30
2011/02/17
2010/07/12
2010/07/02
2010/07/30
2010/07/30
2010/11/17
2010/07/30
2010/07/30
2010/07/02
2010/08/27
2010/07/30
2010/07/02
2010/07/08
2010/07/30
2010/07/02
2010/08/27

At

(110,356)
(108,642)
(103,292)
(98,966)
(97,739)
(90,694)
(82,326)
(79,630)
(79,012)
(76,717)
(75,981)
(74,083)
(69,528)
(67,983)
(67,360)
(65,719)
(65,511)
(64,214)
(62,644)
(61,588)
(55,402)
(50,639)
(50,353)
(49,481)
(47,541)
(45,773)
(41,329)
(39,444)
(37,015)
(34,322)
(33,106)
(31,417)
(27,787)
(25,844)
(24,774)
(24,571)
(21,275)
(19,665)
(19,123)
(17,601)
(14,292)
(8,083)
(5,948)
(4,936)
(4,829)
(4,242)
(3,176)
(2,592)

(18,207,585)




@7 a B
TN —_A e AT I F 9 —RT7R:SIM T —_ e o — T e —Aryhem—H L HL U — R R T 7R
(2010 4E 6 H 30 HEHE)

AR
wmE B 4 E&H #H R Rk (FBK)
(USD) (USD) (USD)
BRL 2,760,000,000 C/0 100SHS 2011/01/03 7,753,333 4,593,620 (159,713)
12.75
BRL 2,760,000,000 C/0 100SHS 2011/03/01 2,146,667 1,378,086 (768,581)
11.75
CHF 2,820,000 P/O AUD-CHF 2010/12/23 445,202 575,323 130,121
0.83
UsD 27,240,000 P/O KRW 1120 2010/11/30 449,460 569,316 119,856
UsD 1,360,000 P/O USD-MYR 2010/09/08 241,400 537,200 295,800
3.10
EUR 11,360,000 P/O EUR-MXN 2010/12/03 171,917 351,211 179,294
15.855
usD 1,130,000 C/0 USD-GBP 2010/12/23 152,324 94,920 (57,404)
1.7
EUR 2,720,000 P/O RZAR 13.0 2010/09/13 398,526 28,320 (370,206)
usD 18,540,000 P/O 100SHS 2010/07/09 993,950 185 (993,765)
USD-JPY 110
BRL (5,540,000,000) C/0 100SHS 2011/01/03 (6,309,444) (5,224,965) 1,084,479
12.25
iy 2,903,216 (540,119)
i AA T = (FEf) 8,128,181 (1,624,598)
SEHIF T ar (RHil) (5,224,965) 1,084,479
@ &FAT YT

TN—_A e AT F % —R T 7R :SIM T I—_ S e o — e —ryhead—H )L e HL s — o R R T 7 R
(2010 4 6 A 30 HHTE)

It

W FAIH AR fEE A 2R @ e il 7 4B A (USD)

BRL 529,146,000 2011/01/03 11.05% 293,566,335
BRL (529,146,000) 2011/01/03 11.05% (293,562,275)
BRL 220,160,000 2011/01/03 11.13% 122,090,568
BRL (220,160,000) 2011/01/03 11.13% (122,141,470)
BRL 216,050,000 2011/01/03 11.20% 119,826,295
BRL (216,050,000) 2011/01/03 11.20% (119,861,304)
CLP 4,795,107,000 2015/02/02 5.17% 9,000,555
CLP (4,795,107,000) 2015/02/02 0.62% (8,750,994)
CLP 6,631,400,000 2015/05/17 5.18% 12,291,298
CLP (6,631,400,000) 2015/05/17 5.18% (12,102,199)
INR 1,194,150,000 2015/05/14 6.54% 25,665,093
INR (1,194,150,000) 2015/05/14 6.54% (25,711,056)
INR 2,861,310,000 2012/06/09 5.55% 61,356,226
INR (2,861,310,000) 2012/06/09 5.55% (61,606,416)
INR 772,050,000 2015/06/18 6.88% 16,812,621
INR (772,050,000) 2015/06/18 6.88% (16,622,887)
INR 1,222,500,000 2015/06/22 6.87% 26,614,207
INR (1,222,500,000) 2015/06/22 5.40% (26,321,456)
KRW 154,467,480,000 2012/06/25 4.13% 126,553,067
KRW (154,467,480,000) 2012/06/25 4.13% (126,426,158)
MYR 106,270,000 2020/06/23 4.94% 33,013,914



MYR (106,270,000)
PLN 83,640,000
PLN (83,640,000)
THB 547,290,000
THB (547,290,000)
THB 4,530,600,000
THB (4,530,600,000)
@/ AHEART YT

2020/06/23
2014/05/31
2014/05/31
2020/03/05
2020/03/05
2012/05/10
2012/05/10

4.94%

0.00%

1.50%
0.00%

(32,824,710)

5.47% 24,801,624
(24,766,445)
3.99% 17,806,668
(16,896,882)
139,298,484
2.68% (139,876,505)
aF 1,226,198

TN—_A e AT I F % —R T 7R :SIM T N—_ S e v — e —ryhead—H Lo HL s — R R T 7 R
(2010 4 6 A 30 HEHTE)

SR

e 4 3% B B &F [ ) (USD)
HUF 4,520,367,600 2014/07/28 11.56% 20,435,478
EUR (16,520,000) 2014/07/28 6.84% (20,235,348)
RUB 198,579,600 2014/03/08 14.10% 5,917,025
UAD (6,810,000) 2014/03/08 10.50% (6,810,000)
RUB 58,215,612 2010/11/29 14.00% 1,898,420
USD (1,780,000) 2010/11/29 6.87% (1,780,000)
RUB 58,215,612 2011/11/14 14.70% 1,990,642
UAD (1,780,000) 2011/11/14 5.93% (1,780,000)
RUB 58,215,612 2012/10/31 17.45% 2,137,690
USD (1,780,000) 2012/10/31 6.61% (1,780,000)
RUB 53,309,802 2011/10/12 17.00% 1,893,709
UAD (1,630,000) 2011/10/12 7.50% (1,630,000)
cop 5,293,180,000 2020/03/26 8.20% 3,101,798
USD (2,775,658) 2020/03/26 0.44% (2,775,658)
TRY 51,640,000 2012/08/04 9.52% 35,303,136
USD (34,426,667) 2012/08/04 0.00% (34,426,667)
TRY 103,255,000 2012/08/10 9.60% 69,089,549
USD (67,267,101) 2010/08/10 0.00% (67,267,101)
cop 22,752,140,000 2012/12/27 5.02% 12,069,626
USD (12,025,444) 2012/12/27 5.02% (12,025,444)

&t 3,326,855

@r—4 )L JH— e R
TN« AT I F R T 7R SIM TR s LoD ooy ke e HL v L— R R e 77U R
(2010 4 6 A 30 HEIIE)

B IR
A A RE S5 47 Gl & A W (000) (USD)
Colombia
Titulos De Tesoreria B 9.25% 2012/08/15 cor 35,467,400 20,086,602
Titulos De Tesoreria B 13.50% 2014/09/12 COP 21,950,188 14,056,293
34,142,895
Indonesia
Indonesia Government 11.00% 2012/12/15 IDR 25,000,000 2,978,489
Indonesia Government 12.50% 2013/03/15 IDR 25,000,000 3,092,250
Indonesia Government 9.50% 2015/06/15 IDR 56,123,500 6,601,399
Indonesia Government 11.50% 2019/09/15 IDR 111,150,000 14,744,388
Indonesia Government 0.84% 2020/05/25 IDR (2,987) (2,987,254)
Republic of Indonesia 11.00% 2014/10/15 IDR 71,782,500 8,839,186
Republic of Indonesia 12.80% 2021/06/15 IDR 166,091,080 24,093,742
Republic of Indonesia 10.25% 2022/07/15 IDR 50,000,000 6,094,870



63,457,070

Russia
Russia Bovernment Bond 10.00% 2011/09/28 RUB 582,763 19,777,446
South Korea
Korea Treasury Bond 5.75% 2018/09/10 KRW 31,460,600 27,677,026
Korea Treasury Bond 0.69% 2018/09/17 USD (21,303) (21,302,610)
6,374,416
&t 123,751,827

11. BASIMEFREO A4

TI—=_A Ao A BT = e L RARAY (VI T T ) R A (LU AN EVNE
T)BIOT N —_A AT I T —R T 7 RNA AT bea—2 T 7 R (LU R TR A SV E
)i, 2009 4F 4 A 16 H A CTEAMASEOERREL, B AL AN UE ARSI E RO (T4

G UES, ABKI 10 SERICOT0R AL ET,

TN— RN o A — LR e TN AR A RARAY (V72 TN 2R A (DL THE A 20D
WET) BLIOT L — XA ARG I F v —R T 7L RNA oA — LR e T N AR 770 R (LU T T
ANJEWWET) I, 2009 4F 4 A 16 HAFTEAMASROEHHFEL, B AL EANTRHLEARS LR

OGNzt 5LE T, AT 10 ERICHDTZ0N IE A LET,

AN, B EICEM AORDELEHEB L OB RO RN %2 B NDOEKREEE>TEANDLZE
WCXFET, BT, R 1% DO EERF 72 b NS SRR EH SN AL BRI 0 S E T,
BN, FEA 72D N EEO AR 1% 5 A H OfEAN BITGRFET5H0ELET,

TN XA oA o A= VR e TNV AR A RANAY (VT T IV )T A A

(2010 4£ 6 H 30 HEHLLE)

GRS EFREOEAT 4 —EUR
ARSI E RO 4 —GBP
BARSINE RO AT 4 —USD

EUR
10,250,000
(1,242,591)
(2,824,720)

6,182,689

TN—=RANA AT LB o A RANAY (VTR TN ) T A A
(2010 ££ 6 H 30 HHIFE)

GRS EFREDO AT 4 —EUR
BARSNNE FRED B4 —GBP
BARBINEFRED T4 —USD

EUR
84,595,571
27,527,346
62,142,923

174,265,840

AN EDEE DTSR DT, 7 7 ROBFEME R C—nF S, b7 - 77 Rk
LBIHMFRO LU TRRESNET, WEICKVAELFIFIX. 770 FOMEELEE - EEICBNT

—IEHINET, EANT, 77 RORETFEAETT,



12. BRI FL
WA T EAE SR R I CE RS 52 S EEREIE IOV EFE A,
13, EfE TS RE 3R O AGR

WSS R IT, 2010 4F 10 A 14 BIZHEUIR S CTRRBSILELTL,



(BE)SIM TV —_ S e — L F ew—lryhea—HL L — R R 77K
FAMZEA AT (2011 426 A K H BI/E)

E5E
AAZT T )V

AR

ARRET

F—AN7Y

=u N0y

T 1)
BFIARD 75

AL B

IRS PTE03R05.22 06/23/21

BCAPLDN SHORT

&RAT 7% RS R05.22PTE03 06/23/21
BCAPLDN LONG

r—%&1 Y% —> TRS IGB 8.13 09/21/22

2T T

h—%LY%—> TRS INDIA 8.13% 9/21/22

AT /INR/

r—%1Y%—> IGB 8.13% 9/21/22

2T T

7Ly kU2 JP MORGAN CH 8% 7/9/12

&% /INR/

LRIAT 7% RS POS.28RMIM6 05/27/16
HSBCLDN SHORT

&RAT 7% RS RMIM6GP08.28 05/27/16
HSBCLDN LONG

~—%/1Y%—> TRS INDONESIA

AT GOVERNMENT 10.25%
7/15/22 /IDR/ LONG
CLEAN PRICING

~—% 1% —> TRS INDONES GOV 12.8%

AT 6/15/21

h—% L% — INDONESIA 9.5% 07/15/31

AT /IDR/

r—%,11Y%—> INDOGB 11 10/15/14

AT LONG LEG

~—%LY%—> TRS INDONES GOV 11.5%

AT 9/15/19

~r—%,11Y%—> INDOGB 11 10/15/14

AT SHORT LEG

7Ly hU7 EUROPEAN INVT 0%

&% 4/24/13 /IDR/

Ly kU2 JP MORGAN CHASE 0%

e 4/12/12

SR AT 7% RS P05.17RAU3SM
06/12/13 MSDWNY SHORT

ERN2T 7% RS RAUSMPO05.17
06/12/13 MSDWNY LONG

71wk CITIGROUP FUNDING 0%

&% 7/27/20

JLy kU r CITIGROUP FUNDING V/R
e 10/29/15

Esfi REPUBLIC  7.75%

04/14/21 /COP/
M—%&1 Y% —> COLTES 13 1/2 09/12/14
AT LONG
~M—%& Y% —> TRS COLTES 9 1/4
AT 08/15/12
SR|AT 7% RECV
CCSCOP20210809GSLDN
LONG LEG
RECV
CCSCOP20130511GSLDN
LONG LEG
RECV
CCSCOP20210812DEUTLD
LONG LEG
RECV
CCSCOP20130514DEUTLD

ERINAT 7 5

BRNAD 7

BRNAT 7

Flsk
(%)

35 A
0.0 06/23/2021
0.0 06/23/2021
8.1 2022/9/21
8.1 2022/9/21
8.1 2022/9/21
8.0 2012/7/9
0.0 05/27/2016
0.0 05/27/2016
10.2 2022/7/15
12.8 2021/6/15
9.5 2031/7/15
2011/8/24
2019/9/15
0.0 2011/8/24
0.0 2013/4/24
0.0 2012/4/12
0.0 06/12/2013
0.0 06/12/2013
0.0 2020/7/27
0.0 2015/10/29
7.8 2021/4/14
13.5 2014/9/12
9.3 2012/8/15

8.3 08/09/2021

6.8 05/11/2013

6.8 08/12/2021

4.505/14/2013

INR

INR

INR

INR

INR

IDR

IDR

IDR

IDR

UsSD

IDR

IDR

AUD

AUD

COP

uUsDh

COP

COP

COP

COP

COP

COP

COP

R A
19,970,000

19,970,000
394,170,000
385,760,000
776,430,000
147,500,000

-486,505,000
486,505,000

50,000,000,000

KRV
~19,970,000.00

19,938,992.18
386,821,409.86
378,568,199.17
761,954,860.22
149,808,375.00
-486,505,000.00
480,420,247.91

58,250,000,000.00

166,091,080,000 225,499,534,040.88

24,525,244,000

25,059,000,000

26,517,920,075.00

28,441,965,000.00

111,150,000,000 138,664,404,450.00

-3,349,147
9,808,650,000
13,504,220,080
-90,590,000
90,590,000
23,000,000,000
6,000,000
1,780,000,000
21,950,187,939
35,467,400,000

8,355,380,000

64,490,260,000

5,569,470,000

42,460,560,000

-3,349,147.03
8,853,777,922.50
12,915,436,084.51
-90,590,000.00
90,496,592.65
30,277,643,900.00
8,381,682.00
2,029,680,600.00
26,234,535,371.87
36,991,434,178.00

8,703,484,264.62

64,471,391,439.73

5,781,664,634.91

42,006,422,231.31

L P
beR(%)

-0.67

0.67

0.99

0.96

1.94

0.38

-1.24

1.22

0.77

2.99

0.35

0.38

1.84

-0.38

0.12

0.17

-11.04

11.03

1.94

0.95

0.13

1.68

2.38

0.56

4.14

0.37

2.70



24

ealEs

%=

INSHTY—

T4V

TIVN

ESfi
ES
[
ESt
GRART 7%
GRRT 7
BRART 7k
GRNAD 7%
GRART 7k
BRNAD 7%
GRART 7k
BRNAD o7 5%
AN
1555
LTk Uy
1845
AN/
1855
ESFE
=1
ERINAT 7 5
[E i
ESFE
ESI
ESFE
ESL
ESFE
AN/
e
Lok Uy

EVirey

=7
Esfiny

[EfE
[Efi
[EfE
BFRIAT 75

GRIAT &

THAILAND GOV 5.25%
5/12/14

THAILAND  3.125%
12/11/15 /THB
THAILAND  3.65%
12/17/21 /THB/
THAILAND  3.85%
12/12/25 /THB/

IRS PTHE6MRO03.31
06/01/13 BCAPLD SHORT
IRS R03.31PTH6M
06/01/13 BCAPLD LONG
IRS P03.67TRTH6M
06/01/16 BCAPLD SHORT
IRS RTH6MPO03.67
06/01/16 BCAPLD LONG
IRS PUS3MRO03.76 12/22/15
MLLDN SHORT

IRS R03.76PUS3M 12/22/15
MLLDN LONG

IRS PUS3MR03.68 12/22/15
BCAPLDN SHORT

IRS R03.68PUS3M 12/22/15
BCAPLDN LONG

DEPFA BANK PLC

TURKEY GO 10% 2/15/12
/TRY/

TURKEY GOVERNMENT
BOND
TURKEY GO ZCP 11/07/12
/TRY/
TURKEY GO ZCP 02/20/13
/TRY/

PAYB
CCSTRY20160727CSFBLD
HUNGARY G 5.5% 2/12/14
/HUF/

HUNGARY G 7.5%
11/12/20 /HUE/
HUNGARY G 6.75%
02/24/17 /HUE/
HUNGARY G 7% 06/24/22
/HUE/
HUNGARY GT 8% 2/12/15
/HUF/

HUNGARY G 7.5%
10/24/13 /HUF/

JP MORGAN CHASE 6%
10/10/12 /PHP/

JP MORGAN CHASE &

REP OF BRAZIL 10.25%
01/10/28

NOTA DO TES 10% 1/1/12
/BRL/

NOTA DO TESOURO 10%
1/1/14/BRL

NOTA DO TESOURO 10%
1/1/17 /BRL/

IRS P00.00R00.00 01/02/12
HSBCLDN SHORT

IRS R00.00P00.00 01/02/12
HSBCLDN LONG

5.3 2014/5/12
3.12015/12/11
3.72021/12/17
3.92025/12/12
0.0 06/01/2013
0.0 06/01/2013
0.0 06/01/2016
3.306/01/2016
0.0 12/22/2015
0.0 12/22/2015
0.0 12/22/2015
0.0 12/22/2015
0.0 2020/6/23
10.0 2012/2/15
4.0 2020/4/1
0.0 2012/11/7
0.0 2013/2/20
0.0 07/27/2016
5.5 2014/2/12
7.52020/11/12
6.8 2017/2/24
7.0 2022/6/24
8.0 2015/2/12
7.52013/10/24
6.0 2012/10/10
6.02012/10/10
10.3 2028/1/10
10.0  2012/1/1
10.0 2014/1/1
10.0  2017/1/1
3.701/02/2012

0.0 01/02/2012

THB

THB

THB

THB

THB

THB

THB

THB

CNY

CNY

CNY

CNY

TRY

TRY

TRY

TRY

TRY

TRY

HUF

HUF

HUF

HUF

HUF

HUF

PHP

PHP

BRL

BRL

BRL

BRL

BRL

BRL

282,440,000
282,100,000
87,690,000
262,780,000
-1,395,320,000
1,395,320,000
-591,690,000
591,690,000
-58,980,000
58,980,000
-58,100,000
58,100,000
9,000,000
6,598,789
425,436
38,980,000
13,310,000
-17,700,000
613,220,000
2,573,000,000
1,164,040,000
2,108,450,000
862,480,000
517,490,000
516,400,000
30,000,000
24,800,000
119,224,000
40,832,000
44,477,000
-408,800,000

408,800,000

293,912,147.92
275,334,395.70
86,632,897.05
261,608,001.20
-1,395,320,000.00
1,392,403,278.88
-591,690,000.00
593,929,730.07
-58,980,000.00
58,430,680.33
-58,100,000.00
57,356,626.19
2,677,500.00
6,968,321.45
465,852.42
34,618,496.23
11,522,027.77
-17,700,000.00
598,803,197.80
2,612,366,900.00
1,145,531,764.00
2,038,885,909.15
894,400,384.80
531,964,195.30
544,337,240.00
31,623,000.00
27,063,000.00
123,576,887.32
40,554,247.67
42,391,834.18
-408,800,000.00

410,506,915.78

1.09

1.02

0.32

0.97

-5.17

5.16

-2.19

2.20

-1.04

1.03

-1.02

1.01

0.19

0.49

0.03

2.43

0.81

-1.24

0.37

1.62

0.71

1.27

0.56

0.33

1.43

0.08

1.97

9.00

2.95

3.09

-29.79

29.91



K

BRI A 7
LFNAT 7%
LRI AT 7
LRNAT 7
GRNAT 75
GRNAT 7%
BRNAT 7
GRIAT 7%
[

GRNAD o7 %

BRIARY 7

SR AT 7

BRNAD 7
GRIAT 7 5%
SR AT 7
GRIAT 7%
RN AT 7
BRNAT 7
GRIAT T
GHIAT 7%
SRIAD 7 &
GRIAT 75
BRIAT > 7

BRNAT T 5

BRIAT > 7
BRNAT 7
BFRNAD 75
BRNAT 7

LRART 7k

IRS P00.00R00.00 01/02/12
HSBCLDN SHORT

IRS R00.00P00.00 01/02/12
HSBCLDN LONG

IRS P00.00R00.00 01/02/14
GSNY SHORT

IRS R00.00P00.00 01/02/14
GSNY LONG

IRS P00.00R00.00 01/02/14
GSLDN SHORT

IRS R00.00P00.00 01/02/14
GSLDN LONG

IRS P00.00R00.00 01/02/12
MSDWNY SHORT

IRS R00.00P00.00 01/02/12
MSDWNY LONG

US TREAS NTS 3.125%
05/15/21

PAYB
CCSCOP20210809GSLDN
SHORTLEG

PAYB
CCSCOP20130511GSLDN
SHORT LEG

PAYB
CCSCOP20210812DEUTLD
SHORT LEG

PAYB
CCSCOP20130514DEUTLD
IRS P03.10RUS3M 06/23/21
GSLDN SHORT

IRS RUS3MP03.10 06/23/21
GSLDN LONG

IRS P03.09RUS3M 06/24/21
CSFBLDN SHORT

IRS RUS3MP03.09 06/24/21
CSFBLDN LONG

RECV
CCSTRY20160727CSFBLD
IRS P03.01RUS3M 06/29/21
GSNY SHORT

IRS RUS3MP03.01 06/29/21
GSNY LONG

IRS PUS12R09.25 08/29/11
CSFBLDN SHORT

IRS R09.25PUS12 08/29/11
CSFBLDN LONG

RECV CCSRUB V/R
3/8/14

PAYB
CCSRUB20111114JPMLDN
SHORT

PAYB
CCSRUB20121031JPMLDN
PAYB
CCSRUB20111012JPMLDN
PAYB VS
MXN20110708MSDWNY
RECV VS
MXN20110708MSDWNY
IRS P00.00R00.00 07/13/11
MSDWLDN VOL SWAP
SHORT

6.6 01/02/2012
6.101/02/2012
0.0 01/02/2014
7.801/02/2014
0.0 01/02/2014
7.801/02/2014
7.401/02/2012
8.0 01/02/2012
3.1 2021/5/15

0.0 08/09/2021

0.0 05/11/2013

0.0 08/12/2021

0.0 05/14/2013
0.0 06/23/2021
0.0 06/23/2021
0.0 06/24/2021
0.0 06/24/2021
0.0 07/27/2016
0.0 06/29/2021
0.0 06/29/2021
0.0 08/29/2011
0.0 08/29/2011
0.0 03/08/2014

0.0 11/14/2011

0.0 10/31/2012
0.0 10/12/2011
0.0 07/08/2011
0.0 07/08/2011

0.0 07/13/2011

BRL

BRL

BRL

BRL

BRL

BRL

BRL

BRL

USD

USD

UsDh

USD

USD

USD

USD

USD

USD

USD

USD

USD

UsSDh

USD

USD

USD

USD

USD

UsDh

USD

USD

-90,030,000
90,030,000
-40,930,000
40,930,000
-39,730,000
39,730,000
-84,650,000
84,650,000
5,180,000

-4,699,314

-36,028,078

-3,132,876

-23,471,841
-4,860,000
4,860,000
-4,860,000
4,860,000
11,038,354
-4,830,000
4,830,000
-86,000
86,000
-6,810,000

-1,780,000

-1,780,000
-1,630,000
-55,200
55,200

-109,600

-90,030,000.00
90,076,801.20
-40,930,000.00
40,841,456.54
-39,730,000.00
39,584,267.58
-84,650,000.00
84,574,901.91
5,159,765.63

-4,699,313.84

-36,028,078.21

-3,132,875.83

-23,471,840.80
-4,860,000.00
4,913,224.39
-4,860,000.00
4,860,000.00
11,043,302.20
-4,830,000.00
4,922,228.75
-86,000.00
87,316.54
-6,810,000.00

-1,780,000.00

-1,780,000.00
-1,630,000.00
-55,200.00
438,323.60

-109,600.00

-6.56

6.56

-2.98

2.98

-2.89

2.88

-6.17

6.16

0.59

-0.53

-4.10

-0.36

-2.67

-0.55

0.56

-0.55

0.55

1.26

-0.55

0.56

-0.01

0.01

-0.78

-0.20

-0.20

-0.19

-0.01

0.05

-0.01
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SRR 7

LRI AT 7
LRNAT 7%
BRI AT 7
GRNAT 7%
WEA T ar

WEL S var

1
wEA T var

1H
WEA TV ar
3L}
WEA v ar
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El
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El

ILVyhe Uy
'FE A

B
Ely

ESfiy
ES[iy
BRNAT > 7
GHIAT 7%
BRNAT o7 5
GRNAD 755
[EfE
ES[iy
ESfiy
ES[iy
[EIfE
GRIAT 75
BRNAT 75
GRIAT 7

LRIAT 7k

IRS R00.00P00.00 07/13/11
MSDWLDN VOL SWAP
LONG

VOL PUS3MR17.50
09/20/11 GSLDN SHORT
VOL R17.50PUS3M
09/20/11 GSLDN LONG
VOL PUS3MR17.50
09/20/11 GSLDN SHORT
VOL R17.50PUS3M
09/20/11 GSLDN LONG
USDTRY R/R 2.023C/1.50P
CALL USDSAR 3.7497
SEP11

CALL USD SAR 3.74 29SEP
PUT USD MXN 11.80 SEP11

CALL USD MXN 12.70
SEP11

VENEZUELA
GOVERNMENT
INTERNATIONAL BOND
PERU BONO SOB 7.84%
8/12/20

REPUBLIC  6.95%
08/12/31

PERU REP

GDN REGS 7.84%20
POLAND GO 504/25/37
/PLN/

POLAND GO 2.75%
08/25/23 /PLN/

POLAND GO 5.25%
10/25/20 /PLN/

POLAND GOVERNMENT
BOND

POLAND GO 504/25/16
/PLN/

IRS PWI6MR05.35 07/04/21
RBSLDN SHORT

IRS R05.35PWI6M 07/04/21
RBSLDN LONG

IRS P05.27RWI6M 07/04/16
RBSLDN SHORT

IRS RWI6MP05.27 07/04/16
RBSLDN LONG
MALAYSIAN 5.094%
4/30/14 /MYR/
MALAYSIAN 3.21%
05/31/13 /MYR
REPUBLIC 13.5% 9/15/15
/7ZAR/

REPUBLIC SA 10.5%
12/21/26/ZAR

REPUBLIC OF SA 8%
12/21/18/ZAR

IRS PJI3MR07.33 01/30/13
JPMLDN SHORT

RS R07.33PJI3M 01/30/13
JPMLDN LONG

IRS PJI3MR07.50 05/13/13
JPMLDN SHORT

IRS R07.50PJI3M 05/13/13
JPMLDN LONG

0.0 07/13/2011

0.0 09/20/2011
0.0 09/20/2011
0.0 09/20/2011
0.0 09/20/2011

0.0 01/04/2013
0.0 09/22/2011

0.0 09/29/2011
0.0 09/19/2011
0.0 09/19/2011

8.32024/10/13

7.8 2020/8/12
7.0 2031/8/12
7.8 2020/8/12
5.0 2037/4/25
2.8 2023/8/25
5.32020/10/25
5.8 2022/9/23
5.0 2016/4/25
0.0 07/04/2021
0.0 07/04/2021
0.0 07/04/2016
0.0 07/04/2016
5.1 2014/4/30
3.2 2013/5/31
13.5 2015/9/15
10.5 2026/12/21
8.02018/12/21
7.301/30/2013
0.0 01/30/2013
8.6 05/13/2013

0.0 05/13/2013

USD

USD

UsD

USD

usD

USD
USD

USD
USD
USD

USD

PEN

PEN

PEN

PLN

PLN

PLN

PLN

PLN

PLN

PLN

PLN

PLN

MYR

MYR

ZAR

ZAR

ZAR

ZAR

ZAR

ZAR

ZAR

109,600

-60,000
60,000
-60,000
60,000

21,450,000
115,370,000

29,760,000
34,760,000
-34,760,000

7,920,000

13,840,000
10,450,000
23,180,000
13,500,000
30,665,068
62,510,000
33,520,000
6,950,000
-15,000,000
15,000,000
-26,720,000
26,720,000
90,770,000
53,010,000
409,134,000
114,240,000
40,880,000
-342,310,000
342,310,000
-292,210,000

292,210,000

1,029,388.60

-60,000.00
440,254.00
-60,000.00
440,254.00

709,995.00
166,594.28

44,878.08
573,540.00
-163,372.00

5,351,940.00

15,291,317.76
10,092,578.65
25,595,819.60
11,751,750.00
30,235,757.05
60,159,624.00
33,223,348.00
6,859,302.50
-15,000,000.00
15,000,000.00
-26,720,000.00
26,720,000.00
95,172,345.00
53,025,903.00
495,859,361.38
132,711,579.84
40,216,231.44
-342,310,000.00
344,568,379.96
-292,210,000.00

293,558,733.24

0.12

-0.01

0.05

-0.01

0.05

0.08
0.02

0.01
0.07
-0.02

0.61

0.63

0.42

1.06

0.49

1.25

2.49

1.38

0.28

-0.62

0.62

-1.11

3.59

2.00

8.33

2.23

0.68

-5.75

5.79

-4.91

4.93
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IRS PJI3MR05.58 06/29/16
JPMLDN SHORT

IRS R05.58PJI3M 06/29/16
JPMLDN LONG

IRS PJI3MR07.57 06/28/16
RBSLDN SHORT

IRS RO7.57PJI3M 06/28/16
RBSLDN LONG

MEXICAN FIXED 8%
12/17/15/MXN/
MEXICAN BONO 9.5%
12/18/14/MXN

MEX BONOS DES
86/11/20 /MXN/

MEX BONOS DESA 6%
6/18/15/MXN/

MEXICAN BONOS6.5%
6/10/21 /MXN

IRS P07.15RMXIE 06/15/21
HSBCLDN SHORT

IRS RMXIEP07.15 06/15/21
HSBCLDN LONG

P/O EURPLN 3.9683 SEP11
P/O PUT EURPLN 3.82
SEP11

PUT EURUSD 1.3914 JUL11
CALL EURUSD 1.4324
JULI1

C/0 EUR USD 1.4475
JULY11

DEPFA BANK  6.75%
5/9/12 /RON/

ROMANIA G 11.25%
10/25/12 /RON

~—%11V%—> RFLB 7.35 01/20/16

r—% L)% —> RUSSIA GOVT BOND

AT T
AP
%
VARSI Y4
e
AP
fE%
AN
e

GRAT 7%

BRIAD 7k

LBRART 7k

LRIART 7k

M ERROFMIZHDXFEL UL, 7970 « 79X NI DF— 52 LITHEALA LA RNAL B -
~ XD A v M TER

OFZ/RUB/

SB CAPITAL 5.93%
11/14/11

VTB BANK 7.5% 10/12/11

VTB CAPITAL SA
6.60910/31/12
WHITE NIGHTS FIN

RECV
CCSRUB20111114JPMLDN
RECV CCSRUB 0% 3/8/14
/RUB/

RECV
CCRUB20121031JPMLDN
LONG

RECV
CCRUB20111012JPMLDN
LONG

7.506/29/2016
0.0 06/29/2016
8.7 06/28/2016
0.0 06/28/2016
8.0 2015/12/17
9.52014/12/18
8.0 2020/6/11
6.0 2015/6/18

6.5 2021/6/10

14.7 06/15/2021

0.0 06/15/2021

6.7 09/08/2011
4.5 09/08/2011

0.0 07/05/2011
0.0 07/05/2011

0.0 07/05/2011

6.8 2012/5/9

11.32012/10/25

7.4 2016/1/20
7.1 2014/3/13
5.92011/11/14
7.52011/10/12
6.6 2012/10/31
10.5  2014/3/8
0.0 11/14/2011
0.0 03/08/2014

0.0 10/31/2012

0.0 10/12/2011

ZAR

ZAR

ZAR

ZAR

MXN

MXN

MXN

MXN

MXN

MXN

MXN

EUR
EUR

EUR
EUR

EUR

RON

RON

RUB

RUB

USD

USD

UsSD

UsSDh

RUB

RUB

RUB

RUB

-100,050,000
100,050,000
-32,770,000

32,770,000
362,650,000
170,000,000
149,610,000
138,650,000
281,900,000
-67,270,000

67,270,000

43,980,000
-43,980,000

-25,900,000
25,900,000

-25,880,000
26,695,000
14,110,000

318,450,000

208,710,000

1,780,000
1,630,000
1,780,000
6,810,000
58,215,612
198,579,600

58,215,612

53,309,802

-100,050,000.00
99,817,321.72
-32,770,000.00
32,722,087.64
389,496,254.20
189,644,180.00
160,979,312.73
138,695,338.55
272,214,197.90
-67,270,000.00
67,907,473.39

290,268.00
-65,970.00

-15,540.00
251,230.00

-103,520.00
25,423,784.10
14,862,768.50

320,042,250.00
213,092,910.00
1,811,150.00
1,650,375.00
1,882,350.00
8,129,437.50
59,061,681.03
191,650,345.57

63,237,233.64

55,980,731.30

-1.68

1.68

-0.55

0.55

3.78

1.84

1.56

1.35

2.64

-0.65

0.66

0.05
-0.01

0.00
0.04

-0.02

0.99

0.58

1.31

0.87

0.21

0.19

0.21

0.93

0.24

0.78

0.26

0.23
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