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WESLU—HERLIZEDTT,

1. BFHESE
(2017 3 A318IZ#R T 9 S i)
(K FILTETF)
BEINEE
SIEE (S EREERE) $ 4,085,036
BENSEFH 4,085,036
&R
B2 TR 448,764
RERM 99,444
MBS & VEEFHOR 91,157
HPIRRA 73,244
LEEMBBERTFHRN 17,075
FEE RN 10,239
IR EREXL 9,334
EHRFHA 1,671
BRAR 750,928
BRHIRE 3,334,108
REAB L URRRALS :
REAL
BAHMTS 2,011,101
SNEBRERGIE LV ABTHEE 18,914,418
ERMBE 20,925,519
REHFMBIEOMES) :
& F M 1,501,435
SEBERGIE L UAETHME (5,501,890)
RERFMEROHRER (4,000,455)
EEBLURERAE (M8 16,925,064
BEEMIcLAMNEEQHEHE H1E) $ 20,259,172

GE) () NOZEE. Y4 FTRADEETT,



IR—ovy-yIYyr 7R -a—KRKLb—br-RVFE-T7UF
2 WMEETBHES
(2017FE 3 A31BI#& T 9 S HiR)
(K FILTEKR)
ERICK AHEEDERE
BEMRS $ 3,334,108
ERBE 20,925,519
RERFMIBHDMEESD (4,000,455)
BRAIC K S MEEDERE 20,259,172
HEEE (9,884,826)
J7rR1zy FOERBIC & AMEEDERFLE (16,740,663)
B EDERAE (6,366,317)
FEE
HE 79,823,444
B $ 73,457,127
AUD%Z 5 R BRLY 5 R CNYZ 5 R
J7YRizy FER3I
3=y b
AT 140,672,518 240,989,399 685,603
BRL 62,830,971 1,774,925,276 4,401,540
B (281,645,571) (4,569,163,586) (4,978,032)
1= MERE (78.,142,082) (2,553,248,911) 109,111
21T $ 1,007,458 $ 1,163,696 $ 5,839
BRL 453,769 8,592,966 37,284
e (2,055,287) (22,741,751) (41,734)
77V Fizy MBS & HIEiEE $ (594.060) $ (12,985.089) $ 1,389
PYI 52 usbo 5 2 IRY 5 R
77 Faiz=vy FEEI
2=y b
AT 59,047,302 20,710,201 6,952,242
BRL 82,191,177 10,947,171 10,889,919
e (520,390,310) (51,330,951) (27,212,753)
o=y MEEHK (379,151,831) (19,673,579) (9,370,592)
&%8
4T $ 445742 $ 212,999 § 37,838
BRL 629,524 113,310 57,973
&5 (3,978,266) (533,029) (148,994)
27y Baizy hRBIIC & iEEE $ (2,903,000) $ (206,720) $ (53,183)




IR—SVy-vIYy-For-a—KRL—br-KRUF-T7UF
3. REHE=E
(20174 3 A31AIRTE)
(K FILTER)
nARE  HAE AEA{E

FIXED INCOME SECURITIES (96.4%)
ARGENTINA (5.5%)
CORPORATE BOND & NOTE (0.5%)
IRSA Propiedades Comerciales S.A.

USD 300,000 8.75% due 03/23/23® $ 330,174
TOTAL CORPORATE BOND & NOTE 330,174
GOVERNMENT BONDS (5.0%)
Argentine Republic Government International Bond

USD 1,945,000 6.88% due 04/22/21 2,086,013

USD 255,000 6.88% due 01/26/27 261,120

usD 1,250,000 7.50% due 04/22/26 1,326,950
TOTAL GOVERNMENT BONDS 3,674,083
TOTAL ARGENTINA (Cost $3,879,481) 4,004,257
AZERBAIJAN (0.6%)
CORPORATE BOND & NOTE (0.6%)
Southern Gas Corridor CJISC

usb 400,000 6.88% due 03/24/26 438,600
TOTAL CORPORATE BOND & NOTE 438,600
TOTAL AZERBAIJAN (Cost $434,827) 438,600
BRAZIL (8.3%)
CORPORATE BONDS & NOTES (2.4%)
Cosan Overseas, Ltd.

usb 400,000 8.25% due 12/31/19 ©© 401,000
Globo Comunicacao e Participacoes S.A.

USD 650,000 4.84% due 06/08/25 661,050
Grupo Aval, Ltd.

UsD 200,000 4.75% due 09/26/22 200,000
Itau Unibanco Holding S.A.

usD 200,000 5.13% due 05/13/23 204,250
Votorantim Cimentos S.A.

UsD 325,000 7.25% due 04/05/41 330,687
TOTAL CORPORATE BONDS & NOTES 1,796,987
GOVERNMENT BONDS (5.9%)
Brazilian Government International Bond

usD 300,000 2.63% due 01/05/23 278,250

usD 1,950,000 4.25% due 01/07/25 1,920,750

USD 1,060,000 5.63% due 01/07/41 1,030,850

USD 1,000,000 6.00% due 04/07/26 1,087,000
TOTAL GOVERNMENT BONDS 4,316,850
TOTAL BRAZIL (Cost $5,903,928) 6,113,837
CHILE (2.0%)
CORPORATE BONDS & NOTES (2.0%)
Banco del Estado de Chile

USD 1,000,000 3.88% due 02/08/22 1,036,564
Cencosud S.A.

UsbD 400,000 5.15% due 02/12/25 @ 416,533
TOTAL CORPORATE BONDS & NOTES 1,453,097
TOTAL CHILE (Cost $1,437,151) 1,453,097
CHINA (1.2%)
CORPORATE BONDS & NOTES (1.2%)
State Grid Overseas Investment 2013, Ltd.

UsbD 700,000 3.13% due 05/22/23 704,844
State Grid Overseas Investment 2014, Ltd.

usb 200,000 4.13% due 05/07/24 211,681
TOTAL CORPORATE BONDS & NOTES 916,525
TOTAL CHINA (Cost $935,486) 916,525



IR—SVy-vIYy-For-a—KRL—br-KRUF-T7UF
(20174 3 A31AIRT)
nARE  HRE AIEAf{E
FIXED INCOME SECURITIES (96.4%) (continued)
COLOMBIA (3.3%)
GOVERNMENT BONDS (3.3%)
Colombia Government International Bond
USD 1,000,000 2.63% due 03/15/23 @ $ 961,250
USD 1,150,000 4.00% due 02/26/24 @ 1,183,350
UsD 250,000 6.13% due 01/18/41 285,000
TOTAL GOVERNMENT BONDS 2,429,600
TOTAL COLOMBIA (Cost $2,416,431) 2,429,600
CROATIA (1.5%)
GOVERNMENT BOND (1.5%)
Croatia Government International Bond
USD 1,000,000 6.63% due 07/14/20 1,097,500
TOTAL GOVERNMENT BOND 1,097,500
TOTAL CROATIA (Cost $1,082,549) 1,097,500
DOMINICAN REPUBLIC (2.3%)
GOVERNMENT BONDS (2.3%)
Dominican Republic International Bond
UsD 500,000 5.50% due 01/27/25 508,125
USD 1,160,000 6.85% due 01/27/45 1,199,350
TOTAL GOVERNMENT BONDS 1,707,475
TOTAL DOMINICAN REPUBLIC (Cost $1,679,606) 1,707,475
EGYPT (1.3%)
GOVERNMENT BONDS (1.3%)
Egypt Government International Bond
UsD 400,000 5.88% due 06/11/25 391,000
UsD 525,000 7.50% due 01/31/27 557,261
TOTAL GOVERNMENT BONDS 948,261
TOTAL EGYPT (Cost $905,247) 948,261
EL SALVADOR (0.8%)
GOVERNMENT BONDS (0.8%)
El Salvador Government International Bond
UsD 550,000 6.38% due 01/18/27 ® 492,250
usD 85,000 8.63% due 02/28/29 87,762
TOTAL GOVERNMENT BONDS 580,012
TOTAL EL SALVADOR (Cost $643,078) 580,012
GABON (0.3%)
GOVERNMENT BOND (0.3%)
Gabon Government International Bond
usSD 200,000 6.38% due 12/12/24 193,250
TOTAL GOVERNMENT BOND 193,250
TOTAL GABON (Cost $187,334) 193,250
GHANA (1.6%)
GOVERNMENT BOND (1.6%)
Ghana Government International Bond
USD 1,100,000 9.25% due 09/15/22 1,144,000
TOTAL GOVERNMENT BOND 1,144,000
TOTAL GHANA (Cost $1,143,337) 1,144,000
HONG KONG (2.4%)
CORPORATE BONDS & NOTES (2.4%)
Bank of East Asia, Ltd.
usD 350,000 4.25% due 11/20/24 @0 353,470
LS Finance 2022, Ltd.
UsD 200,000 4.25% due 10/16/22 200,380
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FIXED INCOME SECURITIES (96.4%) (continued)
HONG KONG (2.4%) (continued)

CORPORATE BONDS & NOTES (2.4%) (continued)

PCCW Capital No 4, Ltd.
5.75% due 04/17/22

SmarTone Finance, Ltd.
3.88% due 04/08/23

TOTAL CORPORATE BONDS & NOTES
TOTAL HONG KONG (Cost $1,713,510)

INDIA (1.5%)
CORPORATE BONDS & NOTES (1.5%)

Adani Transmission, Ltd.
4.00% due 08/03/26

Delhi International Airport Pvt, Ltd.
6.13% due 10/31/26

Export-Import Bank of India

3.38% due 08/05/26

UPL Corp., Ltd.
3.25% due 10/13/21

TOTAL CORPORATE BONDS & NOTES
TOTAL INDIA (Cost $1,090,837)

INDONESIA (3.0%)
CORPORATE BONDS & NOTES (1.5%)

Pertamina Persero PT
5.63% due 05/20/43

Perusahaan Gas Negara Persero Tbk
5.13% due 05/16/24

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (1.5%)

Indonesia Government International Bond
5.38% due 10/17/23

Perusahaan Penerbit SBSN Indonesia III
4.35% due 09/10/24

TOTAL GOVERNMENT BONDS
TOTAL INDONESIA (Cost $1,995,617)
IRELAND (1.1%)

CORPORATE BONDS & NOTES (1.1%)
Russian Railways via RZD Capital PLC
5.70% due 04/05/22

Vnesheconombank Via VEB Finance PLC
6.80% due 11/22/25

TOTAL CORPORATE BONDS & NOTES
TOTAL IRELAND (Cost $816,663)
ISRAEL (0.8%)

CORPORATE BOND & NOTE (0.8%)

Israel Electric Corp., Ltd.
9.38% due 01/28/20

TOTAL CORPORATE BOND & NOTE
TOTAL ISRAEL (Cost $542,217)

\/
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$ 439,029
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1,085,102

774,040

310,500
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820,132

588,450
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588,450
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FIXED INCOME SECURITIES (96.4%) (continued)

IVORY COAST (1.4%)
GOVERNMENT BOND (1.4%)

Ivory Coast Government International Bond
5.38% due 07/23/24

TOTAL GOVERNMENT BOND
TOTAL IVORY COAST (Cost $1,036,049)

JAMAICA (3.4%)
GOVERNMENT BONDS (3.4%)

Jamaica Government International Bond
6.75% due 04/28/28

7.63% due 07/09/25

7.88% due 07/28/45

8.00% due 03/15/39

TOTAL GOVERNMENT BONDS
TOTAL JAMAICA (Cost $2,304,197)
KAZAKHSTAN (2.6%)

CORPORATE BONDS & NOTES (2.6%)

KazMunayGas National Co. JSC
5.75% due 04/30/43

6.38% due 04/09/21
7.00% due 05/05/20
TOTAL CORPORATE BONDS & NOTES
TOTAL KAZAKHSTAN (Cost $1,818,893)
LEBANON (2.5%)

GOVERNMENT BONDS (2.5%)

Lebanon Government International Bond
5.15% due 11/12/18

5.45% due 11/28/19

6.38% due 03/09/20

6.65% due 04/22/24

6.85% due 03/23/27

8.25% due 04/12/21

TOTAL GOVERNMENT BONDS
TOTAL LEBANON (Cost $1,770,005)
LUXEMBOURG (1.7%)

CORPORATE BONDS & NOTES (1.7%)
Cosan Luxembourg S.A.

7.00% due 01/20/27 @

Kernel Holding S.A.

8.75% due 01/31/22

Minerva Luxembourg S.A.

7.75% due 01/31/23 @

Russian Agricultural Bank OJSC Via RSHB Capital S.A.

8.50% due 10/16/23

TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $1,214,281)
MEXICO (7.5%)

CORPORATE BONDS & NOTES (6.2%)

Alfa SAB de CV
6.88% due 03/25/44 ©

Banco Mercantil del Norte S.A.
5.75% due 10/04/31 @9
Banco der Mexico S.A. I
4.13% due 11/09/22

\/

de Banca Multiple Grupo Financiero Santand
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$ 1,021,949
1,021,949
1,021,949
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FIXED INCOME SECURITIES (96.4%) (continued)
MEXICO (7.5%) (continued)

CORPORATE BONDS & NOTES (6.2%) (continued)

BBVA Bancomer S.A.
4.38% due 04/10/24

5.35% due 11/12/29 @

Grupo Financiero Santander Mexico SAB de CV
8.50% due 12/31/49 @@

Nemak SAB de CV

5.50% due 02/28/23 ©

Petroleos Mexicanos
5.50% due 06/27/44

6.50% due 06/02/41

6.75% due 09/21/47

6.88% due 08/04/26

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (1.3%)

Mexico Government International Bond
4.75% due 03/08/44

TOTAL GOVERNMENT BOND
TOTAL MEXICO (Cost $5,699,899)

MOROCCO (0.8%)
GOVERNMENT BOND (0.8%)

Morocco Government International Bond
4.25% due 12/11/22

TOTAL GOVERNMENT BOND
TOTAL MOROCCO (Cost $624,510)

NETHERLANDS (4.3%)

CORPORATE BONDS & NOTES (4.3%)

Equate Petrochemical BV
4.25% due 11/03/26

Listrindo Capital BV
4.95% due 09/14/26 ©

Marfrig Holdings Europe BV
8.00% due 06/08/23 ©

Petrobras Global Finance BV
7.38% due 01/17/27

8.38% due 05/23/21
8.75% due 05/23/26

TOTAL CORPORATE BONDS & NOTES
TOTAL NETHERLANDS (Cost $3,017,517)
OMAN (1.9%)

CORPORATE BOND & NOTE (1.0%)

Lamar Funding, Ltd.
3.96% due 05/07/25

TOTAL CORPORATE BOND & NOTE
GOVERNMENT BOND (0.9%)

Oman Government International Bond
4.75% due 06/15/26

TOTAL GOVERNMENT BOND
TOTAL OMAN (Cost $1,378,341)
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FIXED INCOME SECURITIES (96.4%) (continued)
PAKISTAN (2.2%)
GOVERNMENT BONDS (2.2%)
Pakistan Government International Bond
8.25% due 04/15/24 $ 552,668
Second Pakistan International Sukuk Co., Ltd.
6.75% due 12/03/19 1,085,590
TOTAL GOVERNMENT BONDS 1638258
TOTAL PAKISTAN (Cost $1,571,017) 1,638,258
PERU (1.7%)
CORPORATE BOND & NOTE (0.5%)
Banco de Credito del Peru
6.13% due 04/24/27 ©© 382,375
TOTAL CORPORATE BOND & NOTE 382,375
GOVERNMENT BOND (1.2%)
Peruvian Government International Bond
4.13% due 08/25/27 860,000
TOTAL GOVERNMENT BOND 860,000
TOTAL PERU (Cost $1,228,767) 1242375
RUSSIA (1.3%)
CORPORATE BONDS & NOTES (1.0%)
Gazprom OAO Via Gaz Capital S.A.
7.29% due 08/16/37 174,758
Sberbank of Russia Via SB Capital S.A.
5.13% due 10/29/22 205,446
6.13% due 02/07/22 328,608
TOTAL CORPORATE BONDS & NOTES 708,812
GOVERNMENT BOND (0.3%)
Russian Foreign Bond - Eurobond
4.50% due 04/04/22 212,119
TOTAL GOVERNMENT BOND 212,119
TOTAL RUSSIA (Cost $887,552) 920,931
SERBIA (6.3%)
GOVERNMENT BONDS (6.3%)
Serbia International Bond
4.88% due 02/25/20 870,694
5.88% due 12/03/18 1,262,400
6.75% due 11/01/24 © 404,750
7.25% due 09/28/21 2,120,400
TOTAL GOVERNMENT BONDS 4,658,244
TOTAL SERBIA (Cost $4,408,790) 4,658,244
SINGAPORE (0.9%)
CORPORATE BONDS & NOTES (0.9%)
Alam Synergy Pte LTD
6.63% due 04/24/22 © 202,001
TBG Global Pte, Ltd.
5.25% due 02/10/22 461,205
TOTAL CORPORATE BONDS & NOTES 663206
TOTAL SINGAPORE (Cost $650,185) 663,206
SOUTH AFRICA (4.1%)
CORPORATE BONDS & NOTES (1.8%)
Eskom Holdings SOC, Ltd.
7.13% due 02/11/25 757,254
FirstRand Bank, Ltd.
4.25% due 04/30/20 202,508
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FIXED INCOME SECURITIES (96.4%) (continued)
SOUTH AFRICA (4.1%) (continued)
CORPORATE BONDS & NOTES (1.8%) (continued)
Transnet SOC, Ltd.
USD 400,000  4.00% due 07/26/22 $ 382,898
TOTAL CORPORATE BONDS & NOTES 1342660
GOVERNMENT BONDS (2.3%)
South Africa Government International Bond
USD 500,000  4.67% due 01/17/24 505,800
USD 1,100,000  5.88% due 09/16/25 1,183,622
TOTAL GOVERNMENT BONDS 1689422
TOTAL SOUTH AFRICA (Cost $3,012,169) 3,032,082
SRI LANKA (2.5%)
CORPORATE BOND & NOTE (0.3%)
National Savings Bank
USD 200,000  8.88% due 09/18/18 213,000
TOTAL CORPORATE BOND & NOTE 213000
GOVERNMENT BONDS (2.2%)
Sri Lanka Government International Bond
USD 400,000  5.88% due 07/25/22 410,415
USD 200,000  6.13% due 06/03/25 199,972
USD 350,000  6.25% due 07/27/21 368,313
USD 600,000  6.85% due 11/03/25 620,595
TOTAL GOVERNMENT BONDS 1599295
TOTAL SRI LANKA (Cost $1,770,084) 1,812,295
TRINIDAD & TOBAGO (0.7%)
CORPORATE BOND & NOTE (0.7%)
Petroleum Co. of Trinidad & Tobago, Ltd.
USD 500,000  9.75% due 08/14/19 ® 528,000
TOTAL CORPORATE BOND & NOTE 528,000
TOTAL TRINIDAD & TOBAGO (Cost $552,490) 528,000
TURKEY (3.4%)
CORPORATE BONDS & NOTES (2.4%)
Akbank TAS
USD 400,000 7.20% due 03/16/27 @@ 412,910
Hazine Mustesarligi Varlik Kiralama AS
USD 600,000  4.49% due 11/25/24 573,587
TC Ziraat Bankasi AS
USD 800,000  4.75% due 04/29/21 785,013
TOTAL CORPORATE BONDS & NOTES s
GOVERNMENT BOND (1.0%)
Turkey Government International Bond
USD 700,000  6.25% due 09/26/22 747,460
TOTAL GOVERNMENT BOND 7a7460
TOTAL TURKEY (Cost $2,532,682) 2,518,970
UKRAINE (3.5%)
GOVERNMENT BONDS (3.5%)
Ukraine Government International Bond
USD 1,050,000  7.75% due 09/01/20 1,048,005
USD 900,000  7.75% due 09/01/21 886,572
USD 550,000  7.75% due 09/01/23 519,750
USD 100,000 7.75% due 09/01/25 92,498
TOTAL GOVERNMENT BONDS 2546825
TOTAL UKRAINE (Cost $2,538,405) 2,546,825
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FIXED INCOME SECURITIES (96.4%) (continued)
UNITED ARAB EMIRATES (1.6%)
CORPORATE BONDS & NOTES (1.6%)
DP World, Ltd.
6.85% due 07/02/37 S 196,257
Emaar Sukuk, Ltd.
3.64% due 09/15/26 286,596
Emirates Airline
4.50% due 02/06/25 232,341
Emirates NBD Tier 1, Ltd.
5.75% due 12/31/49 @@ 205,420
Ruwais Power Co. PISC
6.00% due 08/31/36 228,200
TOTAL CORPORATE BONDS & NOTES 1,148,814
TOTAL UNITED ARAB EMIRATES (Cost $1,138,766) 1,148,814
UNITED STATES (2.5%)
CORPORATE BOND & NOTE (0.3%)
Braskem America Finance Co.
7.13% due 07/22/41 © 212,100
TOTAL CORPORATE BOND & NOTE 212,100
GOVERNMENT BONDS (2.2%)
U.S. Treasury Note
0.75% due 10/31/18 496,445
0.88% due 05/15/17 300,071
1.00% due 12/15/17 849,968
TOTAL GOVERNMENT BONDS 1,646,484
TOTAL UNITED STATES (Cost $1,848,419) 1,858,584
VIETNAM (1.0%)
GOVERNMENT BOND (1.0%)
Vietnam Government International Bond
4.80% due 11/19/24 713,437
TOTAL GOVERNMENT BOND 713,437
TOTAL VIETNAM (Cost $727,564) 713,437
ZAMBIA (1.1%)
GOVERNMENT BONDS (1.1%)
Zambia Government International Bond
5.38% due 09/20/22 365,000
8.97% due 07/30/27 418,000
TOTAL GOVERNMENT BONDS 783,000
TOTAL ZAMBIA (Cost $696,922) 783,000
TOTAL FIXED INCOME SECURITIES (Cost $69,234,803) $ 70,813,652
SHORT-TERM INVESTMENT (1.4%)
GRAND CAYMAN (1.4%)
TIME DEPOSIT (1.4%)
Wells Fargo & Co.
0.41% due 04/03/17 $ 1,017,879
TOTAL TIME DEPOSIT 1,017,879
TOTAL GRAND CAYMAN (Cost $1,017,879) 1,017,879
TOTAL SHORT-TERM INVESTMENT (Cost $1,017,879) 1,017,879
TOTAL INVESTMENTS (Cost $70,252,682) 97.8% $ 71,831,531
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 2.2 1,625,596
NET ASSETS 100.0% $ 73,457,127
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AUDY ZRIZE T B ABEFHEE
RER
*ER f] R
Big HB5IHEF RH9%E RFEB FEH] B4 pE] BaliEy ERalikis] (0%8)
AUD Bank of America NA 1,303 04/04/2017 USD 1,000 -3 @ $ 4)
AUD BNP Paribas SA 6,586 04/04/2017 usD 5,000 31 - 31
Goldman Sachs Group,
AUD Inc. 4,736,000 04/04/2017 UsD 3,630,239 - (11,936) (11,936)
AUD JPMorgan Chase & Co. 1,308 04/04/2017 UsD 1,000 - (1) (1)
AUD JPMorgan Chase & Co. 54,740 04/04/2017 UsD 42,000 - (178) (178)
AUD Royal Bank of Canada 4,736,234 04/04/2017 USD 3,639,464 - (20,982) (20,982)
AUD Bank of America NA 57,465 05/02/2017 UsD 44,000 - (118) (118)
AUD BNP Paribas SA 2,662,540 05/02/2017 UsD 2,025,000 8,173 - 8,173
AUD BNP Paribas SA 2,662,540 05/02/2017 UsD 2,025,000 8,173 - 8,173
AUD HSBC Bank Plc 4,046,461 05/02/2017 USD 3,087,935 2,030 2,030
USD BNP Paribas SA 2,025,000 04/04/2017 AUD 2,661,210 - (8,164) (8,164)
USD BNP Paribas SA 2,025,000 04/04/2017 AUD 2,661,210 - (8,164) (8,164)
Brown Brothers Harriman
UsD & Co. 2,000 04/04/2017 AUD 2,640 - 17) 17
UsD Citibank NA 35,000 04/04/2017 AUD 46,192 - (291) (291)
UsD Citibank NA 35,000 04/04/2017 AUD 46,438 - (479) (479)
UsD HSBC Bank Plc 3,089,473 04/04/2017 AUD 4,046,461 - (2,022) (2,022)
UsSD JPMorgan Chase & Co. 54,000 04/04/2017 AUD 72,020 - (1,023) (1,023)
18,407 $ (53379) § (34.972)
= — s
BRLY S RISEITHAEFHIME
RER
KRB REH Bt
RiF HR5IH8F 24958 RER SEEN 298 Bl BaligE] (#4%8)
BRL BNP Paribas SA 110,460 04/04/2017 USD 34,863 421 - 421
BRL BNP Paribas SA 275,748 04/04/2017 usD 87,031 1,051 - 1,051
BRL BNP Paribas SA 169,290 04/04/2017 UsD 54,000 76 - 76
BRL Credit Suisse First Boston 1,093,066 04/04/2017 UsD 344,990 4,165 - 4,165
BRL Deutsche Bank AG 16,771,000 04/04/2017 UsD 4,902,941 454,179 - 454,179
BRL Deutsche Bank AG 21,771,000 04/04/2017 UsD 6,710,952 243,306 243,306
BRL Deutsche Bank AG 488,568 04/04/2017 UsSD 154,200 1,862 - 1,862
BRL JPMorgan Chase & Co. 3,233,341 04/04/2017 UsD 1,020,496 12,322 - 12,322
BRL JPMorgan Chase & Co. 414,681 04/04/2017 UsD 130,880 1,580 - 1,580
BRL JPMorgan Chase & Co. 108,346 04/04/2017 UsD 35,000 - (391) (391)
BRL Standard Chartered Bank 16,770,901 04/04/2017 UsD 4,918,153 438,936 - 438,936
BRL Standard Chartered Bank 1,724,100 04/04/2017 USD 525,000 25,725 - 25,725
BRL Standard Chartered Bank 11,050,000 04/04/2017 USD 3,440,760 88,915 - 88,915
BRL BNP Paribas SA 28,998 05/03/2017 usD 9,000 202 - 202
BRL Deutsche Bank AG 22,100,000 05/03/2017 UsD 6,826,044 186,803 - 186,803
BRL Morgan Stanley 35,326,325 05/03/2017 USD 11,268,365 - (58,495) (58,495)
BRL Standard Chartered Bank 11,050,349 05/03/2017 USD 3,419,043 87,491 - 87,491
BRL Barclays Bank Plc 31,327,118 06/02/2017 UsD 9,910,509 - (42,224) (42,224)
BRL Royal Bank of Canada 36,869,199 06/02/2017 USD 11,616,371 - (2,287) (2,287)
BRL Deutsche Bank AG 26,418,063 07/05/2017 UsD 8,259,000 2,464 - 2,464
UsD BNP Paribas SA 53,431 04/04/2017 BRL 169,290 - (645) (645)
UsD BNP Paribas SA 35,000 04/04/2017 BRL 110,460 - (284) (284)
UsD BNP Paribas SA 88,000 04/04/2017 BRL 275,748 - (82) 82)
UsD Credit Suisse First Boston 352,000 04/04/2017 BRL 1,093,066 2,845 - 2,845
UsD Deutsche Bank AG 8,259,000 04/04/2017 BRL  25879,577 (7,651) (7,651)
uUsD Deutsche Bank AG 158,000 04/04/2017 BRL 488,568 1,938 - 1,938
usD JPMorgan Chase & Co. 131,000 04/04/2017 BRL 414,681 - (1,460) (1,460)
UsD JPMorgan Chase & Co. 1,009,000 04/04/2017 BRL 3,233,341 - (23,818) (23,818)
UsD JPMorgan Chase & Co. 34,196 04/04/2017 BRL 108,346 - (413) (413)
UsD Royal Bank of Canada 11,775,535 04/04/2017 BRL 36,869,199 - (1,505) (1,505)
UsD Standard Chartered Bank 544,155 04/04/2017 BRL 1,724,100 - (6,570) (6,570)
uUsSD JPMorgan Chase & Co. 97,000 05/03/2017 BRL 305,705 - (7 7
usD Citibank NA 104,000 06/02/2017 BRL 335,140 - (1,572) (1,572)
$  1,5542818 (147,404) $ 1,406,877
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CNY Y FRIZEITDHEFHIMI
_RER
*£8 *=W sHiiAzE
Big HB5IHEF 2% RFEB FEH] 295 BaliEy ERalikis] (0%8)
CNY Bank of America NA 41,382 04/06/2017 usD 6,000 4 3 - $ 4
CNY BNP Paribas SA 48,164 04/06/2017 USD 7,000 - (12) (12)
CNY BNP Paribas SA 27,634 04/06/2017 USD 4,005 4 - 4
CNY Citibank NA 2,754,123 04/06/2017 USD 399,061 521 - 521
Goldman Sachs Group,
CNY Inc. 13,851 04/06/2017 UsSD 2,008 2 - 2
CNY HSBC Bank Plc 2,774,608 04/06/2017 UsD 402,158 397 - 397
CNY JPMorgan Chase & Co. 27,576 04/06/2017 USD 3,997 4 - 4
CNY HSBC Bank Plc 27,589 05/03/2017 USD 4,000 - “) “)
CNY HSBC Bank Plc 2,774,608 05/03/2017 USD 402,117 - (247) (247)
UsD Bank of America NA 5,998 04/06/2017 CNY 41,382 - (6) (6)
usD BNP Paribas SA 6,981 04/06/2017 CNY 48,164 - (@] )
usD BNP Paribas SA 4,000 04/06/2017 CNY 27,634 - ) )
UsD Citibank NA 399,189 04/06/2017 CNY 2,754,123 - (394) (394)
Goldman Sachs Group,
USD Inc. 2,000 04/06/2017 CNY 13,851 - (10) (10)
USD HSBC Bank Plc 402,935 04/06/2017 CNY 2,774,608 380 - 380
UsSD JPMorgan Chase & Co. 4,000 04/06/2017 CNY 27,576 - 1) [€))
1312 § (690) $ 622
] — g
JPYVSRIZEIT B A5EFHMSI
_RER
REH RER FHiR
BE LGRS 2% RFEB FEH 2498 Bl BaligE) (#%8)
PY Bank of America NA 1,998,497 04/04/2017 USD 18,000 - 8 “9) s (49)
JPY Morgan Stanley 1,476,448,412 04/04/2017 usD 13,206,315 55,595 - 55,595
JPY Credit Suisse First Boston 1,354,189,166 05/02/2017 uUsD 12,119,542 57,968 - 57,968
USD Citibank NA 59,000 04/04/2017 JPY 6,775,005 - (1,855) (1,855)
USD Citibank NA 35,000 04/04/2017 JPY 4,007,461 - (996) (996)
USD Credit Suisse First Boston 12,107,190 04/04/2017 JPY  1,354,189,166 (56,550) (56,550)
USD JPMorgan Chase & Co. 61,500 04/04/2017 JPY 7,055,378 - (1,874) (1,874)
UsD JPMorgan Chase & Co. 781,000 04/04/2017 JPY 89,461,909 - (22,574) (22,574)
UsD JPMorgan Chase & Co. 105,000 04/04/2017 JPY 12,004,492 - (2,828) (2,828)
USD JPMorgan Chase & Co. 44,000 04/04/2017 JPY 4,953,498 - (494) (494)
113,563 $ (87,220) $ 26,343
_— — g
ZARY SRICHITDHEFHIWEI
_RER
REH RER it
RS GRS 2% RFH FEH 9% ik Rl #%8)
USD BNP Paribas SA 473,637 04/04/2017  ZAR 6,348,109 471 - 471
USD Citibank NA 2,000 04/04/2017  ZAR 26,473 27 - 27
USD JPMorgan Chase & Co. 5,500 04/04/2017 ZAR 73,459 25 - 25
USD HSBC Bank Plc 4,000 05/02/2017 ZAR 53,844 6 - 6
ZAR Barclays Bank Plc 6,294,436 04/04/2017 UsD 483,058 - (13,893) (13,893)
ZAR BNP Paribas SA 65,105 04/04/2017 usD 5,000 - (147) (147)
ZAR BNP Paribas SA 26,142 04/04/2017 USD 2,000 - (52) (52)
ZAR JPMorgan Chase & Co. 62,358 04/04/2017 USD 5,000 - (352) (352)
ZAR BNP Paribas SA 6,348,109 05/02/2017 USD 471,388 - (504) (504)
529 (14,948) (14,419)
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TYNT4T TUYNT4T
H5I4F AEDE BR0HE ZWERE  EAERSE g
BBETYNT4T
ABEFH Bank of America NA $ 4 8 a7 s -3 - s (173)
Barclays Bank PLC - (56,117) - - (56,117)
BNP Paribas SA 18,602 (18,070) - - 532
Citibank NA 548 (5,587) - - (5,039)
Credit Suisse First Boston 64,978 (56,550) - - 8,428
Deutsche Bank AG 890,552 (7,651) 890,552 - -
Goldman Sachs Group, Inc. 2 (11,946) - - (11,944)
HSBC Bank Plc 2,813 (2,273) 540
JPMorgan Chase & Co. 13,931 (55,414) - - (41,483)
Morgan Stanley & Co., Inc. 55,595 (58,495) - - (2,900)
Royal Bank of Canada - (24,774) - - (24,774)
Standard Chartered Bank 641,067 (6,570) 610,000 - 24,497
3x9—$éi4>7
BuoaRiss S 1688092 s @o3ed) S 1500552 S - s (108433)
RRAI=FYT LY ;
%4.%’»]02x Lt 5 B g;own Brothers Harriman & s N ar
TUNT 4 TEFH )
HEABRRICEITS
FUNRF 1 IEE $ 1,688,092 ¢ (303,641)

*Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across
transactions traded under the same legal agreement with the same legal entity.

BEET

AUD - Australian Dollar
BRL -  Brazilian Real

CNY - Chinese Yuan

JPY - Japanese Yen

USD - United States Dollar
ZAR - South African Rand
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