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Sociétée d’ Investissement & Capital Variable

2007 4F 6 A 30 HEF S OGS

BHIRI %A FEAT AR LA P
AR ES P A W (000) KL )
ANFREG | P EA5RETE AT RE A RESR E7213E OO K 55 CHG | S A8 FTREA iliFE S
&
TN TF
Banco Santander Rio, SA 11.38% 2010/5/3 ARS 2,933 822,549 0.06
Republic of Argentina 2.00% 2014/9/30 ARS 130,500 38,149,500 2.98
Republic of Argentina 2.00% 2018/2/4 ARS 27,010 9,539,032 0.75
Republic of Argentina 0.65% 2035/12/15 ARS 1,109,650 31,699,006 2.48
,V/R
Tarjeta Naranja, SA, VRB 15.50% 2011/11/29 USD 2,844 2,077,411 0.16
82,287,498 6.43
T
Brazil Nota Do Tesouro 6.00% 2021/1/4 BRL 3,000 3,967,954 0.31
Nacional
Brazil Notas do Tesouro 10.00% 2012/1/1 BRL 30,200 17,431,694 1.36
Nacional — Serie F
Brazil Notas do Tesouro 10.00% 2014/1/1 BRL 4,364 2,390,720 0.19
Nacional — Serie F
Brazil Notas do Tesouro 10.00% 2017/1/1 BRL 127,250 66,214,804 5.17
Nacional — Serie F
Federal Republic of Brazil 10.25% 2028/1/10 BRL 19,900 10,635,020 0.83
Federal Republic of Brazil 12.50% 2022/1/5 BRL 20,020 12,445,630 0.97
113,085,822 8.83
o
Citigroup Funding Inc. 0.00% 2020/7/27 COP 36,050,000 19,113,304 1.49
Republic of Columbia 9.85% 2027/6/28 COP 12,508,000 5,123,919 0.40
Republic of Columbia 12.00% 2015/10/22 COP 10,600,000 5,332,842 0.42
Santa Fe de Bogota DC 9.75% 2028/7/26 COP 49,200,000 19,076,961 1.49
Titulos De Tesoreria B 11.00% 2020/7/24 COP 23,400,000 11,114,656 0.87
59,761,682 4.67
FI=% 3Fn[E
Dominican Republic 15.00% 2009/1/27 DOP 49,600 1,549,647 0.12
Dominican Republic 22.00% 2011/10/4 DOP 107,404 3,598,614 0.28
5,148,261 0.40
= 7h
Egypt Treasury Bill 0.00% 2008/12/23 EGP 6,800 1,211,498 0.10
Egypt Treasury Bill 0.00% 2009/1/13 EGP 54,530 9,654,146 0.75
10,865,644 0.85



AVRITT

Indonesia Government

Republic of Indonesia

TANTR
Depfa Bank, Plc.

Red Arrow International

Leasing, Plc.

AAT )V

Israel Government
Bond-CPI Linked
Israel Government
Bond-Shahar
State of Israel

Ax =

Mexican Bonos
Mexican Bonos
Mexican Bonos
Mexican Bonos
Mexican Udibonos
Mexican Udibonos

i %

Peru Bono Soberano
Peru Bono Soberano
Republic of Peru

=T

Poland Government Bond
Poland Government Bond

European Investment
Bank

International Bank for
Reconstruction &
Development

%=

Republic of Turkey
Republic of Turkey
Republic of Turkey
Republic of Turkey

12.50%
11.00%

6.75%
8.38%

3.50%
6.50%

5.50%

7.25%
8.00%
10.00%
10.00%
4.50%
4.50%

8.20%
12.25%
6.90%

3.00%
5.75%

11.40%

13.63%

0.00%
10.00%
14.00%
16.00%

2013/3/15
2020/1115

2012/5/9
2012/3/31

2018/4/30
2016/1/31

2017/2/28

2016/12/15
2010/12/23
2024/12/5
2036/11/20
2014/12/18
2025/12/4

2026/8/12
2011/8/10
2037/8/12

2016/8/24
2022/9/23

2010/4/4

2017/5/9

2009/2/4
2012/2/15
2011/1/19

2012/3/7

IDR
IDR

RON
RUB

ILS

ILS

ILS

MXN
MXN
MXN
MXN
MXN
MXN

PEN
PEN
PEN

PLN
PLN

MRO

TRY

TRY
TRY
TRY
TRY

26,000,000
21,500,000

8,000
79,647

148,279

160,460

15,300

167,000
340,000
682,840
163,000
565,752
433,864

29,600
18,000
3,871

115,219
212,000

147,000

5,080

15,000
45,928
18,250
62,717

2,766,377 0.22
1,992,015 0.15
4,758,392 0.37
3,035,645 0.23
3,432,918 0.27
6,468,563 0.50
47,773,227 3.73
50,537,847 3.95
4,452,672 0.35
102,763,746 8.03
14,357,745 1.12
32,607,704 2.55
70,276,438 5.49
16,725,781 1.31
55,927,576 4.37
42,732,877 3.34
232,628,121 18.18
10,947,166 0.85
7,212,608 0.56
1,231,889 0.10
19,391,663 1.51
55,012,058 4.30
91,916,937 7.18
146,928,995 11.48
5,650,734 0.44
3,545,011 0.28
9,195,745 0.72
11,000,348 0.86
36,059,889 2.82
12,702,012 0.99
44,625,656 3.49
104,387,905 8.16




TH
Republic of Uganda

777 E R EEE
Jafz Sukuk Ltd.,V/R

He[E]
Standard Bank Plc.
Standard Bank Plc

P NES|

Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding Inc.
Citigroup Funding
Inc.,V/R

Jp Morgan Chase & Co
Jp Morgan Chase & Co
Jp Morgan Chase & Co

IIVTT A
Republic of Orient
Uruguay

Republic of Orient
Uruguay

Republic of Orient
Uruguay

0.00%

3.29%

0.00%
0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.01%
0.01%
0.01%
0.01%
0.01%
0.01%
0.01%
12.51%

0.00%

0.00%

6.00%
8.00%

3.70%
4.25%

5.00%

2008/9/11

2012/11/27

2009/3/9
2009/7/27

2008/9/1
2008/9/15
2008/9/30

2008/10/14
2008/10/27
2008/11/21
2009/10/9
2010/1/22

2012/9/3

2012/9/4
2020/7/27
2009/3/23
2010/3/15

2011/2/1
2012/2/15
2012/2/27
2012/5/29
2012/6/20
2020/7/28
2012/1/30

2010/12/17

2017/10/4

2012/10/10
2012/7/9

2037/6/26

2027/4/5

2018/9/14

USD

AED

USD
USD

UsD
UsD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD

TRY

PHP
INR

UYyu

UYyu

UYyu

2,000

78,500

7,947
2,423

3,330
9,750
4,000
2,240
5,000
4,400
8,500
5,000
9,750
6,000
6,055
5,000
2,000
8,199
5,333
3,890
6,050
2,700
2,847
7,605
16,300

35,500

516,400
147,500

245,238

451,500

93,843

2,307,380 0.18
21,465,386 1.68
7,427,148 0.58
2,184,432 0.17
9,611,580 0.75
3,921,142 0.31
11,385,048 0.89
4,614,760 0.36
2,495,091 0.19
5,603,250 0.44
4,951,364 0.39
9,031,250 0.71
5,455,500 0.43
10,294,343 0.80
5,824,680 0.45
6,536,149 0.51
5,480,500 0.43
2,131,600 0.17
8,663,909 0.68
3,136,323 0.24
4,143,399 0.32
63,684,752 0.50
2,317,248 0.18
2,778,399 0.22
4,494,302 0.35
15,919,232 1.24
6,493,187 0.51
9,708,021 0.76
3,320,250 0.26
145,067,419 11.34
12,288,753 0.96
26,794,770 2.09
6,224,010 0.49
45,307,533 3.54
1,121,431,335 87.62
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NRRALTT
Republic of Venezuela
9.25% 5/7/2028

G &Rt
=2 YS—2 s 2T

TN

Brazil Notas do Tesouro
National-Serie C

Brazil Notas do Tesouro
National-Serie F

Brazil Notas do Tesouro
National-Serie F

o ey
Titulos De Tesoreria B
Titulos De Tesoreria B

RI= 3 E

Dominican Republic

AVRRTT

Indonesia Government
Indonesia Government
Indonesia Government
Indonesia Government
Republic of Indonesia

A
Republic of Vietnam

=g 20
&

ZOMOF MRS A7
wEAE

(H /554 1,267,196,732
KRv)

ZOMOEFERL LU
(FliAs)

M PEA R

2.50%

6.00%
10.00%

10.00%

13.50%
11.00%

22.00%

9.50%
10.25%
11.00%
12.80%
10.25%

7.05%

2009/6/19

2017/7/1

2014/1/1

2017/1/1

2014/9/12
2020/7/24

2011/4/10

2015/6/15
2027/7/15
2025/9/15
2021/6/15
2027/7/15

2012/1/26

USD

BRL

BRL

BRL

COP
COP

DOP

IDR
IDR
IDR
IDR
IDR

VND

46,750

8,450

26,620

23,005

9,500,000
19,500,000

8,200

25,000,000
78,300,000
70,000,000
127,850,000
81,500,000

71,380,000

46,750,000 3.65
46,750,000 3.65
11,508,305 0.90
14,583,174 1.14
11,970,700 0.94
38,062,179 2.98
5,199,476 0.40
9,317,214 0.73
14,516,690 1.13
274,745 0.02
2,257,321 0.18
6,793,926 0.53
6,311,009 0.49
13,294,597 1.04
6,872,695 0.54
35,529,548 2.78
2,586,116 0.20
90,969,278 7.11
137,719,278 10.76
1,259,150,613 98.38
(20,606,104) (1.62)
1,279,756,717 100.00
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EPE

P& AR (A

Se A E AN DR FEBIR
s A7 3 (Hf)

SRITTAA

PG R T A AR 4
RISy B4 38 L OSRIR .
VG S
LRSI THN D DR FEHFIZE
FRSIE % 3T

Z DD RN 4

v

Al

FEEIA T T ay (W)

S AN E BRI D AR EZBE R
GRIAT T\ HA TR K

BEE RS A RTL S
HAHEERILE

NI T NI OFERFL (Taxe d’abonnement)
A3 FH A

AL DRI

AREL 5B
KIERABLOZOMORILS
AL EU AR

AL P S

AfE A G

WA E

WA OERIE, AMBEEHE AR ZOLOTH D,

R

2,10

2,10

2,10
2,10
2,10

w

TN —_RAANG T T —RT7K:SIM 7
N—=_Af e =T = yhen—7)
Lo L — e R R e T 7R

KRv

1,259,150,613
4,133,612
31,669,006
53,801,102
21,550,876
5,000,000

542,422

1,375,847,631

17,279,807
64,501,056
32,592
852,149
12,117,807
1,282,803
1,960
22,740

96,090,914

1,279,756,717
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TR U BB R % S0 il 4
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ERIT A

ZDOOFZE

Rollveny

A

# ]

15 P A ) S
Fi L e
PR BRI
NI T VT OERBLL (Taxe d’abonnement)
CAGP S|
AL H

Eu et 15 S
MEE

HaE
flip G R i

BB RESR D FEEANZ DD FEBUIRIAE ()
Z DD B FEIZH D FEMRGE ()

S I E 2R AN DD FEHMAIAE - (FEHK)

BRI TRIN DD FHMALE . (RK)
SR GHR)

WA OERIE, AMEEHE RSO LOTH D,

TN —_A AT FH—RT7R:SIM 7
=R e =T e —yhea—7)
LI — RV R 77 R

%

58,833,566
2,424,066
1,527,478

26,808,279

89,593,389

8,520,933
917,904
114,116

52,432
7,090,452
4,256
136,229

16,836,322

72,757,067

(8,243,592)
20,886,834
(7,465,788)

77,934,521



PG RESF T IN HDAREBEM 48 GHEHER) O #
AL
FEBIOA T v aAIh DR EBGHGE, GE
fifi$8) DA BIER

e HME 2 AN DA E BG4 GEATh
H) ORI BNER

BRIAD Yy TN HAREBGHI 4 GHEE) O
ZZ B AR

DR ERNI DI H R FZEE IS REATR8)
DRI ENER

ZDOMMDE PEHNHA TG MR GHiR) O
2 Bl A

AR SR

BRI DMl | 524

RS DD RS

FIZEDHD 53 B4

i e

WIRMIE PE AR

WA ORRIT., AMBEE L RS0 L0 THS,

QA oz
r\fﬁﬁ%ﬁ

HERd

TIN—=_A  ANTIF ¥ —R T 7R :SIM 7
=R e =T e —yhea—7)
SV AL — R R T 7R
KL
18,793,661

(26,922,408)

2,568,657

(16,818,973)

647,781

37,409,278
718,531,043
(6,000,000)
(80,803,936)

610,620,332

1,279,756,717

TN—=_A e ANTIF % —R T 7 R:SIM T —_ S e = e —tryhea— )L hLd—e

RoR-77R (2008 46 H 30 H)
- R—2UF5R |

FATH N 5K

0.91%

TN —=_A e AT I F ¥ —R 77 R :SIM TN —_ [ e o= J e —lryhed— R )L L —e

ARUR77 R (2008 4E6 A 30 H)

- R—2JFA |

S

7

g=(1}

17

MU PE AT

% - 11,590,569

TN—=_A e AT I F ¥ —R 77K :SIM TN —_ [ e o= F e —lryhed—H )L s L —e

RUR-77R (2008 46 H 30 H)

- N—RAJTA |

% - 1,279,756,717
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2008 4F- 6 H 30 H R RlDM B RA~DIERL

a) A ar
U FEHIIHVET A,

b) SEMsE 2R
TN—=_A AT I F ¥ —R - T7R:SIM T —_ S e o= e —lryhea— R )L JL s — R R
VAN

REBIR 4/
(%)
W) A Gweal B H CkRL)
EUR 25,328,835 RON (98,991,419) 2009/4/14 (1,001,655)
EUR 22,560,000 RSD (1,906,025,400) 2008/7/31 (2,287,995)
UsD 11,620,000 RSD (657,638,369) 2008/8/6 (1,383,884)
USsD 9,820,000 RSD (569,069,000) 2008/8/8 (1,423,790)
UsD 4,960,000 RSD (294,316,480) 2008/8/12 (846,132)
TZS 1,298,000,000 USD (957,594) 2008/10/6 127,226
PEN 5,535,633 UsD (1,994,823) 2008/7/24 (130,692)
EUR 31,326,255 RON (115,030,009) 2008/7/21 (147,492)
UsD 34,728,130 BRL (54,721,670) 2008/7/2 340,404
BRL 54,721,669 UsDh (32,642,206) 2008/7/2 1,745,519
UsD 39,500,000 PEN (112,132,773) 2008/8/4 1,734,265
CoP 13,045,501,170 USDh (7,433,334) 2008/7/7 (605,374)
COP 26,090,998,830 USD (14,866,666) 2008/7/17 (1,210,747)
CLP 7,931,973 UsD (3,962,020,514) 2008/7/9 418,519
CLP 4,235,583,174 USD (8,833,333) 2008/7/10 (801,739)
CLP 4,235,583,174 USD (8,833,333) 2008/7/10 (801,739)
USD 14,000,000 KRW (14,413,000,000) 2008/7/10 227,339
CLP 4,231,166,986 USD (8,833,334) 2008/7/10 (810,114)
USD 14,000,000 KRW (14,427,000,000) 2008/7/10 213,961
USD 12,000,000 KRW (12,362,400,000) 2008/7/10 186,835
USD 12,000,000 KRW (12,342,000,000) 2008/7/10 206,329
USD 9,013,605 CLP (4,497,338,215) 2008/7/9 484,991
USD 18,027,211 CLP (9,045,153,119) 2008/7/9 874,261
USD 21,851,370 COP (37,609,789,959) 2008/7/25 2,234,063
USD 17,910,959 COP (30,806,849,480) 2008/7/25 1,842,073
USD 12,537,671 COP (21,614,944,804) 2008/7/25 1,263,292
USD 19,967,920 TRY (24,269,809) 2008/7/1 (151,437)
TRY 24,269,809 UsD (19,700,000) 2008/7/1 149,357
BRL 131,442,913 UsD (81,823,427) 2008/8/4 59,715
HUF 24,353,627,778 UsD (159,724,918) 2008/8/4 2,505,231
SKK 1,025,771,050 UsD (53,191,478) 2008/8/4 196,212
HUF 12,711,769,644 UsD (83,745,765) 2008/8/4 932,884
UsD 13,000,000 BRL (20,878,000) 2008/8/4 (6,704)
&t 4,133,612
o) MK

LI ISV ER A



d) BRIAT T EHK

THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB
THB

A

433,000,000
(433,000,000)
184,000,000
(184,000,000)
308,000,000
(308,000,000)
200,000,000
(200,000,000)
326,000,000
(326,000,000)
308,300,000
(308,300,000)
187,500,000
(187,500,000)
39,000,000
(39,000,000)
341,000,000
(341,000,000)
82,000,000
(82,000,000)
340,000,000
(340,000,000)
324,000,000
(324,000,000)

11. #%E 3% (TER)

TER =

(AL .

A

=

i

H

2017/5/2
2017/5/2
2017/6/4
2017/6/4
2017/7/11
2017/7/11
2017/7/18
2017/7/18
2018/1/14
2018/1/14
2018/1/14
2018/1/14
2018/1/14
2018/1/14
2018/2/5
2018/2/5
2018/2/7
2018/2/7
2018/2/26
2018/2/26
2018/2/26
2018/2/26
2018/2/26
2018/2/26

PR 7 A C O SR it

Bl

4.01
3.21
4.16
3.72
4.71
4.03
4.48
3.90
5.12
3.88
5.08
3.88
4.34
3.39
4.60
3.38
4.66
3.38
4.66
3.16
4.66
3.22
4.67

3.22

AN
=R

MATTAEETONIYT 77 N EPE

REBIFEE TR

(499,027.21)
(3,047,242.92)
(987,295.22)
(190,670.08)
(1,494,271.41)
(99,477.65)
(9,823.73)
(1,192,496.30)
(1,529,246.85)
82,342.73
(1,452,723.35)
77,871.97
(877,359.70)
47,359.70
(258,067.90)
18,067.90
(2,086,436.52)
164,273.31
(512,579.90)
86,179.88
(2,156,822.30)
357,331.19
(2,060,207.99)
340,515.60

(17,279,807)
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RSB

BANCO SANTA 11.375
5/3/10 /ARS

REP OR ARG V/R 9/30/14
/ARS/

REPUB ARGENT ZCPN
12/15/35W/1

TARJETA NARANJA V/R
11/29/11

STANDARD BANK PLC V/R
3/9/09

CITIGROUP FUNDING 0%
7/27/20

CITIGROUP FUND 0%
7/27/20

CITIGROUP FUNDING V/R
3/23/09

CITIGROUP FDG 10.8%
10/9/09

CITIGROUP FUND V/R
07/27/20

CITIGROUP FDG V/R
3/15/10

CITIGROUP FUNDING 0%
1/22/10

CITIGROUP FD 0% 8/31/09
EMT

DOMREP 22 04/10/2011
DIRTY PRICING
CITIGROUP FUND 10.25%
11/16/09

JAFZ SUKUK V/R 11/27/12
/AED/

REP OF BRAZIL 10.25%
1/10/28

BNTNB 6 07/1/2017

BNTNF 10 01/01/17

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

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

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

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

BNTNC 6 04/01/21 /BRL/

REPUBLIC OF COL 9.85%
6/28/27

COLTES 11 07/24/20

TRS TITULOS DE
TESORERIA B 11% 7/24/20
/COP/ LONG CLEAN
PRICING

COLTES 13 1/2 09/12/14

EUES
(%)

11.4
0.0
0.0

15.5
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0

10.3
3.3

10.3
6.0

10.0

10.0

10.0

10.0

10.0
0.0

9.9

i

fE3E A
2010/5/3
2014/9/30
2035/12/15
2011/11/29
2009/3/9
2020/7/27
2020/7/27
2009/3/23
2009/10/9
2020/7/27
2010/3/15
2010/1/22
2009/8/31
2011/4/10
2009/11/16
2012/11/27
2028/1/10
2017/7/1
2017/1/1
2014/1/1
2012/1/1
2014/1/1
2017/1/1
2021/4/1
2027/6/28

2020/7/24

2020/7/24

2014/9/12

LHG]|

il
ARS
ARS
ARS
USD
USD
cOopP
USD
USD
USD
USsD
USD
USsD
USD
DOP
USD
AED
BRL
BRL
BRL
BRL
BRL
BRL
BRL
BRL
cop

cop

cOoP

CcOP

e A
2,933,000
120,431,800
1,409,650,000
3,250,000
7,946,873
36,050,000,000
2,091,590
5,000,000
8,500,000
3,962,915
2,000,000
5,000,000
20,280,000
115,603,905
3,929,400
78,500,000
24,800,000
8,450,000
23,005,000
26,620,000
38,700,000
30,364,000
127,250,000
3,000,000
8,565,000,000

11,000,000,000

24,900,000,000

9,500,000,000

L P
Hes (%)

0.04
1.24
1.59
0.11
0.68
1.58
0.22
0.45
0.82
0.35

0.2
0.52
1.74
0.31
0.32

1.3
0.92
0.74
0.85
1.04

1.58

4.71
0.25
0.36

0.48

1.09

0.42

KRV
416,178.96
12,901,256.71
16,492,907.04
1,170,000.00
7,082,817.45
16,373,864.53
2,256,239.96
4,663,500.00
8,496,600.00
3,680,046.09
2,094,400.00
5,416,000.00
18,103,144.80
3,228,971.48
3,354,135.84
13,464,287.17
9,544,596.91
7,726,477.81
8,845,383.04
10,767,516.04
16,373,153.52
12,281,925.51
48,927,406.73
2,638,080.62
3,788,768.27

5,002,241.41

11,323,255.57

4,344,072.70
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BOGOTA DC 9.75% 7/26/28
/COP/

REP COLOMBIA 12%
10/22/15 /COP/

TRS INDONES GOV 10.25%
7/15/27

TRS INDONES GOV 12.8%
6/15/21

TRS INDONESIA
GOVERNMENT 11% 9/15/25
/IDR/ LONG CLEAN
PRICING

TRS INDONESIA
GOVERNMENT 10.25%
7/15/27 /IDR/ LONG CLEAN
PRICING

INDONESIA GO 11% 11/15/20
/IDR

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

ISRAEL GOVT 6.5% 1/31/16
/ILS/

MEXICAN BONOS 10%
12/5/24/MXN/

MEX BONOS DE 10%
11/20/36/MXN/

MEX BONOS DE 7.5% 6/3/27
/MXN/

MEX BONDS 7.25% 12/15/16
/MEX/

MEXICAN FIXED 8%
12/17/15/MXN/

MEXICAN BON 9.5%
12/18/14/MXN/

POLAND GO 5.25% 04/25/13
/PLN

POLAND GOVT BOND 3%
8/24/16

EUROPEAN INVE 11.4%
4/4/10/MUR

INTL BK REC 13.625%
5/9/17/TRY

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

TURKEY GOVERN 14%
1/19/11 /TRY

TURKEY GOV 16% 3/7/12
/TRY/

TURKEY GO 16% 08/28/13
/TRY/

REP OR URUGUAY 5%
9/14/18/UYU

REPUBLICA 4.25% 4/5/27
/UYU/

REPUBLIC URU 3.7%
6/26/37/UYU/

VIETGB 8.1 5/30/12/VND/

HUNGARY GVT 6.75%
2/12/13/HUF/
HUNGARY GOV 7.25%
6/12/12/HUF/

9.8 2028/7/26
12.0 2015/10/22
10.3  2027/7/15

12.8 2021/6/15

11.0 2025/9/15

10.3 2027/7/15

11.0 2020/11/15
6.8 2012/5/9
6.5 2016/1/31
10.0 2024/12/5
10.0 2036/11/20
7.5 2027/6/3
7.3 2016/12/15
8.0 2015/12/17
9.5 2014/12/18
5.3 2013/4/25
3.0 2016/8/24
2010/4/4
2017/5/9
10.0 2012/2/15
14.0 2011/1/19
16.0 2012/3/7
16.0 2013/8/28
5.0 2018/9/14
4.3 2027/4/5
3.7 2037/6/26
8.1 2012/5/30
6.8 2013/2/12

7.3 2012/7/9

COP

COP

IDR

IDR

IDR

IDR

IDR

RON

ILS

MXN

MXN

MXN

MXN

MXN

MXN

PLN

PLN

MUR

TRY

TRY

TRY

TRY

TRY

UYu

UYyu

UYyu

VND

HUF

HUF

65,595,000,000
28,867,000,000
81,500,000,000

83,002,000,000

20,000,000,000

50,000,000,000

21,500,000,000
8,000,000
120,460,000
532,840,000
418,000,000
117,670,000
174,700,000
150,000,000
460,000,000
57,000,000
148,213,893
117,000,000
5,080,000
114,640,078
18,250,000
62,717,000
81,000,000
193,843,224
451,500,000
470,238,000
71,380,000,000
2,625,740,000

8,010,830,000

2.31

1.36

0.62

0.76

0.16

0.38

0.18

0.23

3.64

4.27

3.45

0.76

1.05

3.45

1.85

4.28

0.34

0.32

6.59

1.09

3.84

4.94

0.63

0.9

0.34

1.21

3.77

24,027,409.00
14,115,377.34
6,415,633.09

7,897,953.80

1,678,453.24

4,001,303.96

1,828,834.08
2,363,326.73
37,806,005.82
44,424,815.97
35,820,594.29
7,882,704.68
12,096,226.23
10,880,131.42
35,809,394.48
19,246,878.16
44,519,191.72
3,556,062.99
3,298,985.24
68,516,664.77
11,300,811.47
39,860,950.44
51,351,428.57
6,532,314.07
11,770,327.44
9,388,985.83
3,557,794.25
12,595,226.29

39,195,123.27
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BRNAT T
BRNAT T
BRNAT T
BRNAT T
BRNAT 7
BRNAT 7
BFNAT
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HUNGARY GOVT 5.5%
2/12/14/HUF/
HUNGARY GOVT 8%
2/12/15/HUF/
HUNGARY GOVT 6%
10/24/12 /HUE/

JP MORGAN CH 8% 7/9/12
/INR/

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

JP MORGAN CHASE 0%
10/4/17 MTN CUSIP
JPM041017

CITIGROUP FD 12.51267%
1/30/12

RECV IRS THB 14JAN18
BCAP LONG

PAYB IRS THB 14JAN18
BCAP SHORT

RECV IRS THB 14JAN18
DEUT LONG

PAYB IRS THB 14JAN18
DEUT SHORT

RECV IRS THB 05FEB18
BCAP LONG

PAYB IRS THB 05FEB18
BCAP SHORT

RECV IRS THB 07FEB18
DEUT LONG

PAYB IRS THB 07FEB18
DEUT SHORT

RECV IRS THB 4.66%
2/26/18/THB

PAYB IRS THB V/R
2/26/18/THB

RECV IRS THB 4.66%
2/26/18/THB

PAYB IRS THB V/R
2/26/18/THB

RECV IRS THB 4.67%
2/26/18/THB

PAYB IRS THB V/R
2/26/18/THB

IRS THB 04JUNE17 BCAP
LONG

IRS THB 04JUNE17 BCAP
SHORT

PAYB IRS THB V/R 7/18/17
SHORT

RECV IRS THB 4.48% 7/18/17
LONG

IR P00.00R00.00 1/2/12
SHORT

IR R00.00P00.00 1/2/12
LONG

IR P00.00R00.00 01/02/12
SHORT

IR R00.00P00.00 01/02/12
LONG

IR P00.00R00.00 1/2/12
SHORT

IR R00.00P00.00 1/2/12
LONG

5.5

8.0

6.0

8.0

6.0

0.0

12.5

5.1

0.0

5.1

0.0

4.3

0.0

4.6

0.0

4.7

0.0

4.7

0.0

4.7

0.0

4.2

0.0

0.0

4.5

0.0

0.0

0.0

0.0

0.0

0.0

2014/2/12
2015/2/12
2012/10/24
2012/7/9

2012/10/10

2017/10/4

2012/1/30
2018/1/14
2018/1/14
2018/1/14
2018/1/14
2018/2/5
2018/2/5
2018/2/17
2018/2/17
2018/2/26
2018/2/26
2018/2/26
2018/2/26
2018/2/26
2018/2/26
2017/6/4
2017/6/4
2017/7/18
2017/7/18
2014/1/2
2012/1/2
2012/1/2
2012/1/2
2012/1/2

2012/1/2

HUF

HUF

HUF

INR

PHP

TRY

UsD

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

THB

BRL

BRL

BRL

BRL

BRL

BRL

1,146,940,000
5,293,880,000
2,350,000,000

147,500,000

516,400,000

35,500,000

7,605,215
326,000,000
-326,000,000
187,500,000
-187,500,000
39,000,000
-39,000,000
341,000,000
-341,000,000
82,000,000
-82,000,000
340,000,000
-340,000,000
324,000,000
-324,000,000
184,000,000
-184,000,000
-200,000,000
200,000,000
-35,000,000
35,000,000
-100,000,000
100,000,000
-132,000,000

132,000,000

0.5

2.54

1.06

0.28

0.92

0.54

0.64

1.1

-0.9

0.63

-0.52

0.13

-0.11

-0.95

0.27

-0.23

-0.94

1.06

-0.9

0.58

-0.51

-0.55

0.64

-1.44

1.55

-4.13

4.32

-5.45

5.81

5,154,901.06
26,411,263.39
10,996,475.66
2,876,128.90

9,611,230.28

5,600,881.11

6,628,173.03
11,451,675.27
-9,398,875.59
6,568,823.81
-5,405,795.01
1,299,296.80
-1,124,405.36
11,561,670.13
-9,831,339.20
2,793,458.57
-2,364,134.35
11,582,633.11
-9,802,508.29
11,045,276.39
-9,341,213.78
5,988,171.33
-5,304,886.84
-5,766,181.35
6,680,784.09
-15,008,576.33
16,092,076.67
-42,881,646.66
44,868,030.45
-56,603,773.58

60,377,461.70
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