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2"IN2 1IPoINY 7RW NYwNn 7w ain NNax

7"IN2 AT NIYYNN 1'9130Y NINNO AN NINAR

2'No X7 .2

7"IN 1P91INY IR NN 7Y NNNo X7 21N NNAX

2"In2 NNT NIPWNN 17'930W NIN'NO X7 21N NNAR

NIMNoNn 2N NITyn .2

xwn

20 .X

n7vnl (-AA) AN'T2 T NITMX NN'NO NIMNON 21N NITIVN
n7vni (F-AA) 2N T2 NIMIAY X7 DNMNO NIMNON 1IN NITIVN
n7vni (-AA) 2n'Ta n"on NITMX NN'NO NIMNON AN NITIVN
(-BBB:+A) an'ma T NITMx NN'NO NIMNOoN 1IN NITIVN
(-BBB:+A) an'Ta niTmy X7 nN'NO NIMNon 2N NITIYN
(-BBB:+A) a1 n"un niTmMy NIN'NO NIMNON 1IN NITIYN
nnIm X7 Ik (-BBB) n q1nin anTa 7T NITmy NN'NO NIMNoN AN NITIVN
NI X7 1IX (-BBB) n inin anTa nimny X7 NNNO NIMNOoN AN NITIYN
NI X7 IX (-BBB) n qmin antTa n"on NITmy NNNOo NIMNoN AN NITYN
2'No X7 .2

n7vni (-AA) AN T2 TTA NITMY. NN'NO X7 NIMNON 2N NITIVN
n7vni (-AA) AN NIy X7 NN'NO X7 NIMNOoN 21N NITIYN
n7vnl (-AA) an'Ta n"vn NITMX NN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) an™ma TT NITNX NN'NO X7 NIMNON 21N NITIYN
(-BBB:+A) an'mTa nimimx X7 NN'NO X7 NIMNON 1IN NITIVN
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63,059,328.47
118,629.40

20,964,989.71
152,007.27
192,400
6,903,273.21
11,464.93

35,958,509.67
1,728,811.45
712,876.76
1,923,787.82
25,875.78

(-BBB:+A) an'ma n"vn niminx NN'NO X7 NIMNON 2N NITYN

NI X7 IX (-BBB) n qman anTa 7Tm nimny nn'no X7 NiMNon ain nimyn

ninIm X7 Ik (-BBB) n qinin an'Ta nimny X7 NNNo X7 NIMNON 2N NITIyn

NI X7 Ik (-BBB) n man anTa n"vn nimmy nintno X7 nimnon 2in nimiyn
NITIYY NIAITA X7 IX (-BBB) n man an'm T NImmy  NN'No X7 NiNNon 2N NITvn
N{jo0N NNILA [TAD

NIMIYY NI X7 IX (-BBB) n qiman an'm niminy X7 NN'NOo X7 NIMNon 2N NITvn
N{jo0N NNILA [TAD

NIMIYY niAm X7 Ix (-BBB) n man an'Ta n"on NImmy  NN'No X7 NiMNon 2N NITyn
N{jo0N NNILA [TAD

7"Ina

q'NO .X

n7yni (-A) 2N nirkw nNan 7"In2 NN'No NIMNonN 1IN NITIYN

(-BBB:+BBB) an'T1a ni'zxwr ninan 7'Ina NiN'NO NIMNon 2N NITIyN

N X7 Ix (-BBB) n qimin antTa nirfskawr nnan 7'ina niNtno NiMNon 1IN NiTyn
n7vni (-A) 2N nNT NN 7"IN2 NN'No NIMNoN 21N NITIYN

(-BBB:+BBB) an'*1a nNT NNan 7'Ina NIN'NO NIMNoN 2N NITIYN

NI X7 Ik (-BBB) n qman antTa nint nnan 7'ina nin'no Nimnon ain Nimyn

2'No X7 .2

nyni (-A) 2N nirYxw nNan 7"In2 NNfNo X7 NiMNon aIN NIMyn

(-BBB:+BBB) an*T1a ni'zxw' ninan 7"ina niN'No X7 NiMnNon 1IN NImyn

nimim X7 Ik (-BBB) n qinin anTa nirfsxawr nnan 7'in2 nintno X7 niMnon ain nimyn
N{O0N NNIVA [TAD NITAIVY

NI X7 I8 (-BBB) n qimin antTa nirfskawr nnan 7'ina niNtno X7 NiMnon ain nimyn
n7vnl (-A) 212 nNT NNAaN 7"IN2 NNNo X7 NIMNON 1IN NIMyN

(-BBB:+BBB) an'1a nnt nNan 7"in2 niN'no X7 NiMNon 1IN NITiyn

NI X7 1Ix (-BBB) n min anTa nnt nnan ?"in2 nin'no X7 NiMnon ain nimyn
N{O0N NNIVA [T NITAIVY

NI X7 1x (-BBB) n min anTa nnt nnan ?"in2 nin'no X7 NiMnon ain nimyn
NINIXAIR 2N NNAX .3

xwn

7'NO .K

n7vni (F-AA) 2N T2 TTA DITNY NNNO NINNXALR AIN NNAR

n7vnl (-AA) AN'T2 NITMY X7 NN'NO NIMAXIIP AN NNAR

n7vni (-AA) 2n'T2 n"vn NITIY NN'NO NP 2N NNAR

(-BBB:+A) an'Ta TTA NITIAY NN'NO NINNXAIE AN NN

(-BBB:+A) an'ma nimimyx X7 NIN'NO NINIXAIZ 2N NNAX

(-BBB:+A) an'T1a n"vn nITmy NN'NO NINNXAIZ 2N NNAX

NI X7 1x (-BBB) n min an'Ta 7T NITMY NINNO NIMNXAIR AIN NNAR

ninIm X7 Ik (-BBB) n qmin antTa nimmy X7 niN'No NiMNXale ain NNax

ninIm X7 Ik (-BBB) n inin antTa n'un NImmy NNNo NIMNXIIE AN NN

n7vni (-AA) AN T2 NNNKR NIMIXIIE 2N NNAR

(-BBB:+A) a2 nNNX NIMNXaiE 2N NNAX

NI X7 IX (-BBB) n qmin an'Ta nnnR NIMIXIIE 2N NN

q'No X7 A

n7vni (-AA) AN T2 TTA NITINYX NNNO X7 NIMIXAIP 2N NNAX

n7vni (-AA) 2N'T2 NITIAY X7 NN'NO X7 NIMIXAIZ 2N NNAR

n7vnl (-AA) 2n'T2 n"vn NITIMX NN'NOo X7 NIMIXAIR 2IN NNAX

(-BBB:+A) an™1a TTn NITNX NN'NO X7 NIMNXAIR 2N NNAR

(-BBB:+A) an'Ta nImimyx X7 NN'NO X7 NINXAIR 2N NNAX
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1,322,746.35
0
185,930.18

232,514.26
592,374.52

692,808.44
4,099,317.64
505,776.25

34,224,549.70
13,235,149.51
4,403,627.70
4,210,868.16

1,548,449.39

2,973,761.11
6,454,411.29

(-BBB:+A) an'ma n"vn niTinx NN'NO X7 NIMIXIIR 21N NNAR
NITAIYY NI X7 IR (-BBB) n 7min an'm TTa nimmy NN'No X7 NiMIXaiE 2N NNAaR
N{Po0Nn NNILA [TA1D

[TA2D NIMIVY NI X7 IX (-BBB) n 1man an'Ta nimmy X7 NiN'o X7 NiMxaig 2in NNax

n{Poon NNiva

NITAIYY NI K7 IR (-BBB) n man anTa n"on nimmy ninNo X7 NiMxaig ain NNax
N{Po0Nn NNILA [TA1D

NI X7 Ik (-BBB) n qmin an'm TTA nimmy NN'No X7 NIMIXAIE 2N NNAR

ninIm X7 Ik (-BBB) n q1nin anTa niminy X7 NNNO X7 NIMIXAIE 2N NNAX

NI X7 IR (-BBB) n man anTa n"un nimmy ninfno X7 NiMxaig ain NNax

n7vni (-AA) 2N'T2 NNNK NN'NO K7 NIMXAPZ AN NNAR

(-BBB:+A) an'Ta NNNX NIN'NO X7 NIMNXIP 2N NNAX
T20 NITAVY NI X7 Ik (-BBB) n qmain anTa nnnx NiNtno X7 Nimnxaz ain nnax
i
N{pPoon NNiva
NI X7 1Ix (-BBB) n qinin anTa NNk NN'NO X7 NIMIXAZ 2N NNAR
7"Im
20 .X
n7uni (-A) 2N 7" INANI'7RIY NNAN 17'910Y NINNO 21N NNAR
(-BBB:+BBB) a2 7" Inani'ykY NiNAN 1?'91nY NIN'NO 2N NNAR
NI X7 IX (-BBB) n qman antTa 2" inaniRIv niNaN 17'930Y NIN'NO 2N NNAR
n7vni (-A) 2an'12a 7"IN2 DNT NNAN 17'910Y NIN'NO 2N NNAR
-BBB:+BBB) an'12 7"In2 NINT NNAN 1j7'9130Y NIN'NO 21N NNAR
|
NI X7 1x (-BBB) n min anTa 7"ina NNt NiN2n 1'913nY NNNO 2N NNAR
a'No X7 .a
nvni (-A) 2N 7"IN2 NrYRIY NNAN 17'910W NIN'NO X7 21N NNAR
-BBB:+BBB) ain'Ta 7"In2 NI'78Y NNAN 17'910W NN'NO X7 21N NNAR
|

NI X7 IR (-BBB) n man an'Ta ?"Ina Ny NiNAN 17'91nY NINFNO X7 21N NNAR
nmIm X7 Ik (-BBB) n qinin an'Ta 7"ina nirfvkIw NNAN 17'910W NIN'NO X7 21N NNAR
N{7O0N NNIVA [T NITAIVY

n7vnl (-A) 212 7"IN2 DNT NNAN 17'910W NIN'NO X7 21N NNAR

(-BBB:+BBB) an'12 7"In2 NINT NNAN 1'9130Y NIN'NO X7 2N NNAX

NI X7 1Ix (-BBB) n qmin an'Ta 7"ina DN NNAN 17'91nw NN'NO X7 21N NNAR
NI X7 I8 (-BBB) n man anTa ?"ina NNt NNAN 12'910w NN'NO X7 21N NNAX
N{P90N NNIVA [TA1D NITAIVY

nn 4

N

7'NO .K

25 X"n 77 npvwn nin

75 X"n TTN7 NR"UA NN

AN N

YIX2 NNNOIN NINT NIn

(long)call 001 nrxoix

(short)call 001 ni'xoIx

2'No X7 .2

nN'no X7 ninn

2"Ina

2'NO .X

7"IN2 NNNoIY NIMYRIY' NIN2AN 7Y Nifn
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13,075,933.51

2,256,494.50
6,358,996.18
288,360.02

24,502,476.25

1,159.18
10,409,420.94
8,551,366.65
895,508.27
135,810.07
801,656.40
8,789,018.50
9,176,832.99

2,902,066.04
13,269,206.07

16,756.95

2,088.11

895.66

-6,457,303.02
1,727,671.89

2"INn2 NNNoIYW NIYRIW' NINAN 7w NIN'NO X7 NN
2"In2 nNT nNan 7w nN'No X7 nifn

70 nimyna nypwn .5

YIX2 NNNO0)

YIX2 NN TN NIZNAY 70 NITIYNA nypwn
7"In2 NI T NIgNnY 70 NITIYN2 nypwn
YIX2 N"AXR "TTA NIFNNY 70 NITIVNA nypwn
7"In2 N"aR "TTA NIPNAY 70 NITIVNA NYpwn
YIX2 10N 70 NITIVNA NYpwn

YIX2 NNNXR 70 NITIVNA nypYin

7"In2 nnnoa

NN T NIiPnRY 7"INQ NINNoIY 70 NITIVNA nypwin
N"ax T NignNnY 7"IN2 NNNOIY 70 NITIVNA nypwn
7"In2 0N 70 NITiyNa nypwn

7"In2 nNNX 70 NITyna nypwn

NINNAXI NP2 NISNNWN NITIVN .6

§wn

NNAXI D72 NISNNYN NITIVN

7"Im

1I¥117 N"AX -NINAKNK] NP NIDSNNWA NITIVN
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NN -NINKI NINPZA NISNNYA NITIVN

ANK -NIINKI NP2 NISNNWA NITIVN

nypwn Ny 7

§wn

[12'0 1IN NI

AITA Ny
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NNNKX NYPYN NNy

7"Im
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2"In2 nNNXR DYpYN Ny
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xwn

20 .X

D''NO NI'¥DIX AND

2'No X7 .2

7'NO X7 N'XOIX AN

2"Ima

2'N0 .X

2"IN2 D"M'NO NI'YOIX AN

a'no X7 .a

2"IN2 DM'NO X7 NI'YDIX AND

D" TNy 0'7in .9

Nwn

2'NO .X

FUTURES - bn'no o*Tny 0'7in

a'no X7 .a

nrno X7 (FORWARD, SWAP) nin 7713 o7 7y o*T'ny 07N
n'no X7 (FORWARD, SWAP) n"un/n"w 7y o1y 07N




30.09.2017 o1 WxIX? NINIT '9-2Y 0'0D] - NZ'NI N'T'NY

-157,859.51
131,604.36

853,707.02

284,271.63

12,225.44
-6,468.38

21,712.53

n'no X7 (FORWARD, SWAP) n"un/n"un 7y o*T'ny n'7in
nr'no X7 (FORWARD, SWAP) nram 7y n*T'ny n'7in
nr'no X7 (FORWARD, SWAP) onx 0" TNy D'Tin
7"Ina

I'No .X

7"In2 FUTURES - n™'no o" TNy 07N

2'No X7 A

n'no X7 7"Ina (FORWARD, SWAP) nin 771> 07 7y 0" TNy 07N
n1'no X7 7"iIna (FORWARD, SWAP) yaon 7y o*Tny 0'7In
n'no X7 7"Ina (FORWARD, SWAP) nxan 7y o»Tny DTN
n"1'no X7 7"iIna (FORWARD, SWAP) o nx DTNy 0'7IN
nixsix .10

x v

7'NO0 .X

(long) nin'no nirn 771> 0T 7V NIYOIXR

(short) nn'no nin 771> 01N 7V NIYOIX

(long) nin'no n"vn/n"w 7y NIYoIX

(short) nn'no n"un/n"w 7y NIrvoIx

(long) nin'no nan 7y NIoIXR

(short) nn'no nram 2y niryoIx

(long) nin'no nNX 0'02)/D TN 7V NI'YOIN

(short) nn'no bINX 0'02)/D'TTN 7V NI'YDIX

a'no X7 A

(long) nin'no X7 nifn 771> DTN 7Y NI'YOIX

(short) nn'no X7 nin 771D 01N 72V NILIX

(long) nin'no X7 n"un/n"Y 7V NIYoIX

(short) nn'no X7 n"vn/n"w 7y NI'YoIX

(long) nin'no X7 n"un/n"vn 7Y NIYOIX

(short) nn'no &7 n"on/n"vn 7V NIYOIX

(long) nin'no X7 nxam 7y NIYOIX

(short) nn'no X7 nan 72y niroIx

(long) niN'no X7 NINNX NI'YOIR

(short) nn'no X7 nNNX NIYaIXR

7"Ina

q'No .X

(long) nin'no 7"ina Nin 2213 01T 7V NIYOIN

(short) nnrno 7"ina nin 771> 01N 7V NINYOIX

(long) nin'no 7"Ina yauvn 7y niYoIx

(short) nn'no 7"ina yaon 7y niryoix

(long) nin'no 7"ina nfam 7y NILYoOIX

(short) nn'no 7"1na nram 7y nirYoIx

(long) nin'no 7"Ina nNINO 7V NI'YOIN

(short) nn'no 7"IN2 nNINo 7y NIraIX

(long) nin'no 7"Ina Nk 0'02)/D'TTN 7Y NI'YOIX
(short) nnrno 7"1n2 DINX 0'02)/D'TTN 7V NINYDIX
2'No X7 .2

(long) nin'no X7 7"ina NI 771> 0TI 7V NINYOIR
(short) nnrno X7 7"1IN2 nifn 971> 0 T™ 7V NIYOIR
(long) nin'no x7 7"In2 yaoun 7y NIryoIx

(short) nn'no X7 7"IN2 yaovn 7y niYoIx

(long) nin'no X7 7"In2 n'an 7y NIoIN

(short) nnrno X7 7"1In2 n'an 7y NIrksIx
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164,405.68

51,000.58

(long) nin'no X7 7"In2 nNINO 7y NI'YSIX

(short) nn'no X7 7"IN2 NNINO 7y NI'YOIX

(long) nin'no X7 7"In2 0'031/0' TN 7V NI'YOIN

(short) nin'no X7 7"1IN2 0'021/D* TN 7V NI'YOIX

n1am onxm .11

78w

2'N0 .X

nnvam Oy

'NIWN 0'01 0211 NNLAIN N7 DY XY DNAIN DNIXIN
NI 0'02 0311 NNVAIM 7 DY 7XIY' 02N DMIXIN
1121 0'021 0211 NNLAIM N7 DY 7RIYI DDA DNININ
y20n 0'01 0211 NNVAIM N7 DY 7KW 02N DNXIN
TTn 0'02 0311 NNVAIN N DY 7KW DN DNXIN
INX 0'01 0211 NNLAIN N7 DY XY DNAIN DMXIN
nnoam X7 Ny

'NIWN 0'01 0211 NNLAIM X7 N7 DY 7XIYI 02N 0NXM
71" 0'01 0211 NNLVAIM X7 NP DY 7KW 01N DX
121N 0'01 0211 NNVAIM X7 NP DY 7KW DN DNXIN
yYa0n 0'01 0211 NNVAIM X7 N7 DY 7XIYI DN DNXIN
TTn 0'02 0211 NNVAIM K7 N7 DY XY DNAIN DMIXIN
INX 0'01 0211 NNVAIN X7 N7 DY 7KW DN DX
0'22mM NNITES

'NIWNK 0'01 0311 NNLAIN N7 DY 7XIY'A DN NRITPO
NI 0'021 0211 NNLAIM [N DY 7RIY 0NAM NNITPO
1N'2M 0'01 0211 NNLAIN N7 DY 7KW DAIM NAITPO
yY2aun 0'01 0211 NNLAM [N DY 7RIYI DAMNNITPO
TTn 0'02 0211 NNVAM Nj7 DY 7XIYI DAIM NAITPO
INK 0'01 0211 NNLVAIM N7 DY 7RIY 0NAM NNITPO
D'NAINA DMXIN

nnl (-AA) an'ma 78w (Tranch) ain nadw
(-BBB:+A) an'ma 7xawna (Tranch) ain niow

noni (+BB) an'mTa 2xwna (Tranch) ain n1dw

78w (Equity Tranch) ain naow

2'No X7 .2

nnoain Oy

'XIWN 0'01 0211 NNLAIN N7 DY XY DNAIN DMIXIN
71" 0'021 0311 NNLAIM N7 DY 7Y DDA DIXIN
121N 0'01 0211 NNLVAIM [N DY 7XIY 0NAIN DNIXIN
y20n 0'01 0211 NNVAIN N7 DY 7KXW 02N DNXIN
TTn 0'02 0211 NNV N7 DY 7KXW DN DNXIN
INK 0'01 0211 NNVAIN N7 DY 7XIY'A DN DMIXIN
nnvam X7 Ny

'NIWN 0'01 0211 NNLAIN X7 N7 DY 7KW 02N DX
71" 0'02 0211 NNLAIM X7 NP DY 7KW DN DNXIN
7'2M 0'021 0211 NNVAIM X7 N7 DY 7KW 01N DNXIN
y20n 0'01 0311 NNVAIN X7 N7 DY 7KW 012N DNININ
TTn 0'02 0211 NNVAIM K7 N7 DY 7Y DN DMIXIN
INX 0'01 0211 NNLAIM X7 N7 DY 7XIY DN DX
D'22IN NRITPO

'NIYNX 0'01 0211 NNLAIN N7 DY XY DDAIN NNITPO
NI 0'01 0211 NNVAIN N7 DY 7Y DDA NAITPO
1'2M 0'01 0211 NNLAIM N7 DY 7XIY DNAIN DNININ
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6,242

1,292,849.15

yYa0n 0'01 0211 NNVAM N7 DY 7RIY DNDAIM DNIXIN
TTn 0'02 0211 NNVAIM N7 DY 7KW 02N DNXIN
INX 0'01 0211 NNLAIN N7 DY XY DNAIN DMXIN
D'NAINN DNXIN

n7vni (-AA) an'Ta 7xwa (Tranch) ain naow
(-BBB:+A) an'Ta 78w (Tranch) ain naow

nounli (+BB) an'Ta Yx 1w (Tranch) ain niow

78w (Equity Tranch) ain naow

7"Im

7'NO .X

nnvain Oy

'NIWUNX 0'01 0211 NNLVaM N7 DY 7"IN2 0DAM DX
71" 0'01 0311 NNVaM N7 Oy 7"IN2 02N DNXIN
N'2M 0'01 0211 NNVaM NP DY 7"IN2 0N DX
Yaun 0'021 0211 NNLAM N7 oy 7"IN2 DYAM DNXIN
TTn 0'01 0211 NNVAM NP DY 7"IN2 DA DX
INX 0'01 0211 NNLAM 7 oY "IN DaIM DNIN
nnoam X7 Dy

'NIWN 0'01 0211 NNLAIN X7 N7 oY 7"IN2 D'1amM DNXIN
NI 0'01 0211 NNVAM X7 N7 DY 7"IN2 01AM DX
N'aM 0'01 0211 NNLAIM X7 NP oY 7"IN2 D'1aM DNXIN
yYaun 0'021 0211 NNLAM X7 NP DY 7"IN2 01aM DNXIM
TTn 0'02 0211 NNVAM X7 N7 DY 7"IN2 DN DMXIN
ANKX 0'01 0211 NNVAIM X7 NP DY 7"IN2 02N DNXIN
022N NRITPO

'NIWN 0'01 0211 NNVAIM N7 DY 71N 02N NNRITRS
NI 0'01 0211 NNVAIM N7 DY 7"IN2 DM NNITRD
N2 0'01 0211 NNLVAM NP DY 7"INA DM NRITPD
yaun 0'01 0211 NNLAM PP oY 7"IN2 DaMm NNITRO
TTn 0'02 021 NNLAM N7 oY 7"IN2 DYAM NNRITPD
INX 0'01 0211 NNVAIN NP DY 7"IN2 DN NNITRD
D'NAINN DNXIN

n7vni (-AA) an'1a 7"ina (Tranch) ain niow
(-BBB:+A) an'1a 7"ina (Tranch) ain nadw

nouni (+BB) an'Ta 7"ina (Tranch) ain naow

7"1ma (Equity Tranch) ain naow

2'No N7 .2

nnvam Ny

'NIWUKR 0'01 0211 NNLaM N7 DY 7"IN2 DaM DNXm
71" 0'01 0211 NNVAM N oY 7"IN2 DM DNXIN
N2 0'01 0211 NNVAM NP DY 7"IN2 DM DX
Yaun 0'021 0211 NNLAIM NP Dy 7"IN2 DDA DNXIN
TTn 0'01 0211 NNVaM NP DY 7"IN2 DNAM DX
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