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BRL BRAZI L, FEDERATI VE REPUBLIC OF TB 0.00000% 08.01. 101-80,18.0007..010210, 696, 509.
696, 509

HUF HUNGARY, REPUBLIC OF TB 0.00000% 12.01.11-11.01.220,000,000. 010,036, 470. 4310

1,036,470.4310
| DR | NDONESI A, REPUBLIC OF TB 0.00000% 10.03.11-09.4073.01020, 000, 00050842, 492. 92 54

5,342, 492. 92 54
MXN MEXI CAN, UNITED STATES OF TB 0.00000% 05.05.11-03200,540102, 000. 0106, 026, 678.B.062
MXN MEXI CO, UNITED STATES OF TB 0.00000% 23.09.10-22.1079,.11915, 000. 0103, 882, 520. #.040
MXN MEXI CO, UNITED STATES OF TB 0.00000% 23.12.10-15.4122,.21510, 000. 0303, 752, 201.38.442
MXN MEXI CO, UNITED STATES OF TB 0.00000% 13.01.11-12.1021,.11020, 000. 006, 635, 347. D23 97
MXN MEXI CO, UNITED STATES OF TB 0.00000% 10.03.11-08.3033.31525, 000. 0206, 364, 460.5.666

99,661, 208.183 07

USD CI TI GROUP/ SERBI A, REPUBLI C OF-REG-S CLN 0.00000% &
USD UNI CREDI T/ SERBI A, REPUBLI C OF-REG-S CLN 0.00000% 5

06,829,620. M0 69
04,928,946. M0 50
11,758,566.D.019
, 758, 566.D019

BRL BRAZI L, FEDERATIVE REPUBLIC OF 10.00000% 05-01.01. 1120, 500.00 6,569, 709. D466
6,569, 709. D4 66
EUR ROMANI A- REG-S 8.50000% 02-08.05.12 4,800,000.007, 162, 256. 3172
7,162,256. 3172
RUB RSHB CAPI TAL SA LPN 7.50000% 10-25.03.13 242,500,000.08, 440, 611. D585

@
Sy
Sy
o
o
N
N
<}
o
@
o

USD BANCO CRUZEI RO DO SUL SA 7.62500% 11-21.04.14 2,000,000.001,849, 760. @0 19
USD CENTERCREDI T | NTERNATI ONAL BV-REG-S 8.62500% 07-36,@0010800.003, 176, 000. @0 32
USD COLOMBI A, REPUBLI C OF 10.00000% 01-23.01.12 6,000,000.006,144,000. @0 62
USD DOMI NI CAN REPUBLI C-REG-S 9.50000% 05-27.09.11 82,570,000.00,078,520. &9 92
USD GUATEMALA, REPUBLI C OF-REG-S 10.25000% 01-08.11.13%,484,000.003,527,550. @0 36
USD KUZNETSKI CAPI TAL (BK MOSCOW) - REG-S LPN 7.33500% @6508, 0801802, 575, 000. @0 26
USbD MAJAPAHI T HOLDI NG NV-REG S 7.25000% 06-17.10.11 7,600,000.007,638,000. @Wa 77
USD SRI LANKA, DEMOCRATI C REP OF-144A 8.25000% 07-24.10002,000.001,056,200. @0 11
USD SRI LANKA, DEMOCRATI C REP OF-REG-S 8.25000% 07-24261,03.9192, 000. 0207, 882, 623.3.081
USD TAQA ABU DHABI NATI ONAL ENERGY CO-REG-S 5.62000% 6760@2B, 0001R06, 222, 000. @0 63
USD TURKEY, REPUBLI C OF 9.50000% 03-15.01.14 1,000,000.001, 151, 250. @0 12

70,300, 904.8911

usb coLOMBI A, REPUBLIC OF 3M LIBOR+180BP 05-16.11.15 16,664, 000.0106 705 660.D.069
16, 705, 660.D.069
16, 705, 660.D.069

UAH VTB BANK EUROPE PLC 10.40000% 10-04.11.11 50,000,000.06 624 . D567

. 05 67
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Uusb | CI ClI BANK LTD-REG-S 6.62500% 07-03.10.12 9,000,000.009, 360, 000. @0 95
USD KAZMUNAI GAZ FI NANCE SUB BV-REG-S 8.37500% 08-02.08,080,000.008, 610, 000. @0 87
USD SOUTH AFRI CA, REPUBLI C OF 7.37500% 02-25.04.12 8,700,000.009,032,305. 20091
USD VTB CAPI TAL SA-REG-S LPN 6.60900% 07-31.10.12 14,200, 000. 0104, 768, 000.D.049

41, 770,305.4.022
ZAR EUROPEAN | NVESTMENT BANK 8.00000% 03-21.10.183 156,500,000.26,207,504.2134

23,207,504.32.134

71,602,411.8B623
CLP BANCO CENTRAL DE CHILE 3.00000% 10-01.05.12 2,475,000, 000.5,0314, 486. D7 53
CLP BANCO CENTRAL DE CHILE 6.00000% 10-01.10.12 1,445,000, 000.30,0144, 233. 94 32

8,458, 720. 01 85
HUF HUNGARY, REPUBLI C OF 6.75000% 02-12.02.13 450, 000, 000. 02, 408, 731. D0 24
HUF HUNGARY, REPUBLI C OF 6.00000% 06-12.10.11 4,275,000,0002@0633,223.2829
HUF HUNGARY, REPUBLI C OF 7.25000% 06-12.06.12 4,766,000, 000260491, 962.2D2458
HUF HUNGARY, REPUBLI C OF 6.00000% 07-24.10.12 3,365,000,0001@60841, 277.8B380

68,375,194.8591
I DR | NDONESI A, REPUBLI C OF 13.17500% 02-15.07.12 38,000,000, 00040078, 390. @9 49
I DR | NDONESI A, REPUBLI C OF 10.00000% 04-15.10.11 10,200, 000,00010@214,843. D812

5,993,234. H7 61
ILS | SRAEL, STATE OF 4.00000% 08-30.03.12 30,600,000.06,787,824. ®2 89

KZT CENTERCREDI T I NTERNATI ONAL BV 8.25000% 06-30.09. 1915, 000, 000.00654,033.6D0.07
654,033.6D0D.07

MXN MEXI CO, UNITED STATES OF 9.00000% 05-22.12.11 580, 000.00 4,682,916. &0 48
MXN MEXI CO, UNITED STATES OF 7.50000% 07-21.06.12 290, 000.00 2, 405,275. 7 24
MXN MEXI CO, UNITED STATES OF 9.00000% 03-20.12.12 29,000, 000.0@, 483, 033. D225
9,571,225, 99 97

PLN POLAND, REPUBLIC OF 4.75000% 06-25.04.12 231,250,000.860,312,857.8310
PLN POLAND, REPUBLIC OF 5.25000% 07-25.04 3 5,200,000.001,824,357. D4 18
82, 137,215.8€728

RUB GAZPROM OAO 7.00000% 06-27.10.11 224,000, 000.07 608, 418. D8 76
RUB RUSSI AN RAI LWAYS CO 0OJsC 7.55000% 05-07.11.12 30,000,000.0Q@,052,257. ®2 11
8,660,676. 4087

USD ARGENTI NA, REPUBLIC OF 7.00000% 06-12.09.13 17,385,000. 0108, 106, 477.5082

USD | NDONESI A, REPUBLI C OF-REG-S 6.75000% 04-10.03.143,000,000.003,

Usb PANAMA, REPUBLIC OF 9.37500% 02-23.07.12 ) .
USD RSHB CAPI TAL SA-REG-S LPN 7.17500% 06-16.05.13 5,500,000.005, ,375. M0 59
USD UKRAI NE, GOVERNMENT OF-REG-S 6.38500% 07-26.06.1211,000,000.0101, 154, 000.D.013
41,918,252.46023
234,556,37723.268
PLN POLAND, REPUBLIC OF 0.00000% 09-25.01.12 79,600,000. 0207, 139,564.3.174
27, 139,564.32174
TRY TURKEY, REPBLIC OF 0.00000% 10-08.08.12 34,100, 000. 0108, 503, 776.5.787
TRY TURKEY, REPUBLIC OF 0.00000% 10-16.11.11 18,825,000. 0100, 807, 884.5909
TRY TURKEY, REPUBLIC OF 0.00000% 14.07.10-25.04.12 50,400, 000. 0207, 949, 664.27682
57,261,326.9278
84, 400,890.8352

BRL BRAZI L, FEDERATI VE REPUBLIC OF 6.000%/ | PCA LINKD 08-255086013 336,408.7
336, 408. 7
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MXN MEXI CAN UDI BONOS 5.500%/ MXUDI LI NKED 03-20.12.12 681,500.0027,035,410.2673
27,035,410.2673
RUB VTB 24 BANK 8.20000%/ VAR 07-05.10.11 162, 000,000. 0%, 651, 871. 08 57
5,651,871. D8 57

TRY TURKEY, REPUBLIC OF 10.000%/ CPI LINKD 07-15.02.1250, 905, 000. 0403, 026,589.4435
43, 026,589.4435
76, 050,279.B8068

26, 106. D0 34
26, 106. D0 34
26, 106. D0 34

THB BANK OF THAILAND 0.00000% 10-06.10.11 100,000, 000. 030, 3
3,3
3

707,610, 4557 B.346

UsSb BANCO DO BRASIL CAYMAN 6M LI BOR+255BP 09-02.07.145,000,000.005,030,600. @051
5,030,600. 0 51
5,030,600. ®m0 51

USD I CI ClI BANK LTD 6M LI BOR+310BP 08-04.09.15 10,000, 000.06,890,000. @0 00O
9,890,000. 0000
9,890,000. A0 00

MYR MALAYSI A 2.71100% 09-14.02.12 8,000,000.002,684,875. @227
MYR MALAYSI A 3.21000% 09-31.05.13 15,000,000.06,039,401. &1 51
MYR MALAYSI A 3.46100% 08-31.07.13 8,100,000.002, 730, 701. 98 28
MYR MALAYSI A 3.83300% 01-28.09.11 25,500,000.08,554,596. @5 86

19,009,575.2692

RUB GAZPROM OAO 13.12000% 09-26.06.12 1 .
RUB VTB BANK 0OJSC 7.60000% 10-15.03.13 2 ) ) . 060, 966,

32,379,936.38627

ZAR SOUTH AFRI CA, REPUBLI C OF 6.250%/ CPI LI NKD 00-31.3003.01030, 000. 00,109, 152. &7 92
9,109, 152. &7 92
9.

109, 152. &7 92

56, 409, 689.9370

USD CORNHILL FENICIAPAR-DEF ECD 8.82500% 14.08.97-14.08788448. 00 8.75 0.00
8.75 0.00
8.75 0.00
USD SHARP DO BRAZIDLE FSAAQDTM OBACOL 6. 06. 99-08. 11. 99 3,847,752.00 38.48 0.00
38.48 0.00
38.48 0.00
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USD GRUPO ACERERO DEL NORTE-DEF OC 0.00000% 18.07.97-88002,000.00 50.00 0.00
USD GRUPO ACERERO DEL NORTE-DEF OC 0.00000% 06.10.97-28500,000.00 25.00 0.00
75.00 0.00

75.00 0.00

CZK CZECH REPUBLIC TB 0.00000% 26.08.11-25.11.11 430,000,000.@6,617,625.38459
25,617,625.3459

MYR BK NEGARA MONETARY BNM TB 0.00000% 07.04.11-03.111.0,1000, 000.08, 335, 778. D4 34
3,335,778. D434

28, 953, 403.%5.893

USD CITI//SRI LANKA CLN 0.00000% 14.09.10-06.09.11 395,300.00 435,486.2Mm.04
USD CI TI GROUP/ SERBI A, REPUBLIC OF-REG-S CLN 0.00000% 21500,0001003, 738, 350. ®Q 39
USD CI TI GROUP/ SRI LANKA, DEMOCRATIC CLN 0.00000% 11-21,6851286.001,525,786. ®Q 15
USD HSBC/ SRI LANKA CLN 0.00000% 26.08.11-17.08.12 3,100,000.002,896,268. M0 29
8,595, 890. D0 87

8,595, 890. D0 87

USD CI TI GROUP/ GHANA, REPUBLIC OF-REG-S CLN VAR 10-14.03108,000.001,005,290. ®Q 10
USD CI TI GROUP/ GHANA, REPUBLIC OF-REG-S CLN VAR 10-14.03508,000.001,369,350. ®0 14
USD CI TI GROUP/ GHANA, REPUBLIC OF-REG-S CLN FLR 10-14.03108,000.00 999,130.0®.10
3,373,770. @0 34

3,373,770. ®0 34

CNY BANK OF CHI NA/ HONG KONG CD 0.50000% 11-30.05.12 33,000,000.06,173,814. &552
5,173,814. &5 52

5,173,814. 8552

BRL UNI ON NATI ONAL FIDEFARRROOB- REGOS. 11 98.00 617.05 0.00
BRL UNI ON NATI ONADEFAOERREIGFISDC FD 07-01.07.10 3,125,000.00 0.03 0.00
BRL UNI ON NATI ONALDEFIAMR-RREJG-FS DC FD 07-01.07.10 75.00 472.23 0.00
1,089.310.00

1,089.310.00

USD | NDUSTRI AS UN DEASA URAT 750 0OW 07-26.03. 10 950, 000.00 95,000.000.01
95, 000.000.01

95, 000. 000. 01

USD CONSTRAN SA CONSTRUCOES-DEF FLR 98-26.08.03 6,234,150.00 62,341.500.01
USD EI RLES TWO LTD-REG-S 6M LIBOR+650BP 04-25.10.11 35,000,000.0Q0,669,498. 116
1,731,839. &1 17

1,731,839. 8117

CNY CHI NA DEVELOPMENT BANK HK 2.10000% 10-13.09.12 68,000,000.0100, 764, 729.B508
CNY EXPORT-1 MPORT BANK OF CHINA 1.95000% 10-02.12.12 10,500,000.0Q,662,694. &0 17

12, 427,424.5525
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USD | NDONESI A, , REPUBLI C, OF-REG-S, 10.37500%, 09-04.05.13,000,000.003, 630, 000. ®Q 37
3,630,000. @0 37

16,057, 424 . 5562

63,982,354.6346

EUR EUR/ TRY PUT 2.30500 30.01.12 3,140,000.00 21,863.420.00
EUR EUR/BRL PUT 2.20000 20.06. 12 10,670,000.00155,823.5D. 02
EUR EUR/ MXN PUT 16.17700 22.12.11 12,810,000.00 61, 473.310.01
EUR EUR/ TRY PUT 2.20000 26.03. 12 9,155,000.00 32,492.070.00
EUR EUR/BRL PUT 2.19000 20.06. 12 8,790,000.00 115, 838.9D.01
EUR EUR/BRL PUT 2.19500 20.06. 12 11,490,000.00159, 460.8®. 02
EUR EUR/BRL PUT 2.20000 20.06. 12 9,580,000.00 139,905.28.01
EUR EUR/ HUF CALL 273.25000 30.11.11 6,380,000.00 216,310.14.02
EUR EUR/ HUF CALL 273.17000 30.11.11 8,350,000.00 284,640.6%9.03
1,187,808. D4 12

USD USD/ TRY PUT 1.55000 09.09.11 14,330,000.00 0.14 0.00
USD USD/ SAR CALL 3.74680 08.07.13 25,062,500.00188,219.3®.02
USD USD/ SAR PUT 3.74680 08.07.13 25,062,500.00211,728.0®.02
USD USD/I NR CALL 44.55000 02.09.11 7,300,000.00 237,782.9®.02
USD USD/ CLP CALL 480.00000 08.09. 11 11,930,000.00 8,088.540.00
USD USD/I NR CALL 47.00000 08.09.11 16,790,000.00 9,234.500.00
USD USD/ CZK CALL 18.00000 08.09.11 13,660,000.00 40.98 0.00
USD USD/ MXN PUT 12.00000 28.09. 11 16,700,000.00 66,399.200.01
USD USD/ MXN PUT 12.40000 28.09. 11 8,350,000.00 144,822.4®.01
USD USD/ SGD CALL 1.23600 29.09. 11 45,340,000.00 90, 952.040.01
USD USD/ MYR PUT 2.95000 05.09. 11 14,320,000.00 4,109.840.00
USD USD/ MYR PUT 2.95000 05.09. 11 17,340,000.00 4,976.580.00
USD USD/ILS CALL 3.69000 22.09.11 59,650,000.00103,313.8®.01
780,023.5M.08

1,967,831. D420

1,967,831. 0420

829,970, 33083382

USD CS/ ROMANI A CREDIT DEFAULT SWAP REC 1.00000% 10-20108001000.00 2,661.280.00
USD CS/ KAZAKS CREDI T DEFAULT SWAP REC 1.00000% 10-20.69000,000.00 6,188.100.00
USD CS/ BRAZIL CREDIT DEFAULT SWAP REC 1.00000% 10-20.42600,000.00 16,612.900.00
USD CS/ MEXI CO CREDI T DEFAULT SWAP REC 1.00000% 10-20.42600,000.00 16,598.640. 00
USD CS/ ARGENTI NA CREDIT DEFAULT SWAP REC 5.00000% 10-2050Q2, 020.00 28, 181.850.00
USD HSBC/ ARGENTI NA CREDIT DEFAULT SWAP REC 5.00000% 1Q;R2000800200 46, 758.800.01
USD ML/ ARGENTI NA CREDIT DEFAULT SWAP REC 5.00000% 11-230506, 020.00 85, 449.350.01
USD HSBC/ PERU CREDI T DEFAULT SWAP REC 1.00000% 11-20.086108,000.00 24,333.120.00
USD ML/ VENEZUELA CREDIT DEFAULT SWAP REC 5.00000% 11-230706,000.00 2,465.680.00
USD ML/ VENEZUELA CREDIT DEFAULT SWAP REC 5.00000% 11-230706,000.00 2,465.680.00
USD CG/ ARGENTI NA CREDIT DEFAULT SWAP REC 5.00000% 11-20000, 080.00 778.00 0.00
USD CS/ ARGENTI NA CREDIT DEFAULT SWAP REC 5.00000% 11-20500, 080.00 486.25 0.00
230,451.19.02

COP CI TI GROUP/ COLOMBI A TRS 6.00000% 11-17.04. 13 8,900,000, 000.50,0125, 303. D1 52
BRL CREDI T SUISSE/BRAZIL IPCA LINKED TRS 6.00000% 11-1580850300 11,339, 392.#4315
BRL CREDI T SUISSE/BRAZIL IPCA LINKED TRS 6.00000% 11-1540980300 6,682, 860. 06 68
COP CI TI GROUP/ COLOMBI A TRS 6.00000% 11-17.04.13 21,000,000, 000L.2,0093, 412.B.022
BRL BANK OF AMERI CA/BRAZIL IPCA LINKED TRS 6.00000% 07;I56080020Q00, 146, 571.D502
45,387,539.49559

45,617,991.4061

45,617,991.4061
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