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(F) EBmEEEEES 166, 354, 762 147,702,724 144, 266, 033 131,440, 416 60, 375, 303 46,790, 529
(Ficd 24 S 4H 24 %8) (1 1,849,891,315) | ( 1,831,820,883) | ( 1,799,488,953) | ( 1,798,722,076) | ( 1,878,849,029) | ( 1,862,715, 483)
5 RIS FR 2 AH) (A1,683,536,553) | (AL,684,118,159) | (AL, 655,222,920) | (Al,667,281,660) | (AL, 818,473,726) | (AL, 815,924, 954)
@) §F(D+E+F) A1,522,009, 114 A1, 443,642,053 A1,404,934,532 A1, 449,034, 396 A1,594, 614,411 A1,611,011,186
H I#EEHEE A 42,777,610 A 42,259,355 A 41,509,025 A 41,418,303 A 42,847 539 A 31,807 442
RERHERE (G+H) A1,564,786, 724 A1, 485,901,408 A1, 446, 443, 557 A1, 490, 452, 699 A1, 637,461,950 A1,642,818,628
ENNEFEAHEIE A 166, 354, 762 147,702, 724 144, 266, 033 131,440, 416 60, 375, 303 46,790, 529
(Ficd 24 S 40 24 %8) (1 1,849,891,320) | ( 1,831,820,884) | ( 1,799,488,958) | ( 1,798,722,076) | ( 1,878,849,035) | ( 1,862,715 492)
5E RIS FR 2 A5) (A1,683,536,558) | (AlL,684,118,160) | (AL, 655,222,925) | (Al,667,281,660) | (Al,818,473,732) | (AL, 815,924, 963)
Sy Fl (i R N 4 392, 710, 437 385, 382, 302 377, 620, 468 371,131,974 362, 705, 485 364, 744, 294
MRS 4 12,123, 851,923 A\2, 018,986, 434 A1, 968,330, 058 A1, 993,025,089 2,060,542, 738 A2, 054, 353,451

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFF@E (20174 6 A27H~20174E1225H) IZLATF @Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#5881 #5894 904 913 924 5931
H H 20174E 6 H27H ~ [20174E 7 H26 [ ~ [20174E 8 H 26 F ~ [20174E 9 H 26 F ~ [20174£10 H 26 F ~ [20174E11 H 28 A ~
20174E 7 25 |20174E 8 A25F  [20174E 9 H25F 201741025 [20174E11H27TH  |20174E12/ 251
a. Bl Y SRIE (REPER) 40, 260, 5641 43,111, 898 40, 359, 68911 38, 492, 73411 38, 053, 4421 39, 871, 613
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY

. EREATRICE D B WA TR 4

1,849, 891, 3201

1,831, 820, 884

1,799, 488, 958 1]

1,798, 722,076

1,878, 849, 035H]

1,862, 715, 4921

[="S Nel

. ERARICED 2 HEERR G

395, 227, 48311

384,529, 75911

378,769, 8041

374,057, 54311

367,499, 58211

356, 680, 1231

- ERBINAR (a+b+c+d)

2,259, 462, 5411

2,218, 618, 4511

2,211, 272, 3531

2, 284, 402, 0591

2,259, 267, 2281

e 2, 285, 379, 3671

£ SRR (1 A %7D) 2, 13619 2, 13819 2, 13719 2, 1359 2, 13219 2, 1309
g. Syl 42,777,610/ 42, 259, 3551 41,509, 025/ 41, 418, 3031 42, 847,539/ 31,807, 442/
h. i (1 51 %729) 4019 404 4019 4019 409 30H

10 —




FRFLI—DUJTEHIRE (Ho—X) BASERE
OnEEDHMLE

5884 589 ZH90HH I 921 H93H

170 138720 55fid . (BliAA) 40H 40H 40H 40H 40H 30H

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

O&sHbt
BRUFBHEEFIISVFEEA,

O (5&1EHh) HREETOHAEEDEM (2017412 A 25 B H7E)

<Bftwr— vHF—T7 K>
TR, Bi~x— V=77 FeK (17, 626, 964T 1) DA T,

. E A E
(A) BN e A& fEEIRER

ERBEIES
X 5 A ) v | DBBBEUT FEAF IRt

om e B M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R

TFH TFH % % % % %

IR 2,030, 000 2,033, 198 11.3 — — — 11.3
T IRALS (2,030, 000)| (2,033, 498) (11.3) (=) (=) (=) (11.3)
T (i e 2, 308, 000 2,309, 786 12.8 — — — 12.8
(B < i) (2,308,000)| (2,309, 786) (12.8) (=) (=) (=) (12.8)
) 2,720, 000 2,721,084 15.1 — — — 15.1

P , 120, , 721,

SR (2,720,000)| (2,721, 084) (15.1) (—) (—) (=) (15. 1)
ST 2,610, 000 2,614, 230 14.5 — — — 14.5
(Fie B B&IENES) (2,610,000)| (2,614, 230) (14.5) (—) (—) (—) (14.5)
R N 9, 668, 000 9, 678, 599 53.8 — — — 53.8
H 8 (9,668, 000)| (9, 678, 599) (53.8) (—) (—) (=) (53.8)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,



FRFLI—DUJTEHIRE (Ho—X) BASERE

(B) EWN Ghgad) AfHE  #minIBErs
% o EREIEN
F A w4 | O | EETHA
A &S % TH TH
dbHEE AR I9EE S 160 1.58 600, 000 602,238 | 2018/3/23
MR AZEE 1520 1.53 110, 000 110,384 | 2018/ 3/20
M AFE (54F) 556[R] 0.29 900, 000 900,614 | 2018/3/20
KB A% (54) 5589[H] 0.2 190, 000 190, 007 | 2017/12/27
TARE  ABER2AMEESS O [\ 0. 14 30, 000 30,011 | 2018/3 /22
WER AZ (54) FRebFERE 2 (A 0.26 100, 000 100,102 | 2018/5/15
HFEITHI T E A58 1.59 100, 000 100, 138 | 2018/1 /25
/N #t 2, 030, 000 2,033, 498
HES Br< £RE)
NERFEES: BUFRIEHES85E] 1.7 33, 000 33,224 | 2018/5/22
B HOF AL RS RERSE S (645) 3 0.4 20, 000 20,007 | 2018/1/30
AAREHERRA - EEREERES  BUFREER4TR 1.5 4, 000 4,000 | 2017/12/27
AAREHERRA - EEREERES  BUFREEF9R 1.5 42, 000 42,062 2018/1 /31
AAREHERRA - GRS BUFREE 5200 1.6 44, 000 44,123 2018/2/28
AAREHERRA - GRS BUFMREEF56/0 1.4 25, 000 25,110 2018/4 /20
AARBUOREE ST B BIfE 25 35 0. 265 100, 000 100, 131 | 2018/6 /20
AARBOREE ST B BIE ZE5 1R 0. 101 600, 000 600,167 | 2018/ 3 /20
AARBUREE S TES: BRI 55 46(0] 1.69 200, 000 200,765 | 2018/ 3 /20
WA AR GREEREE S (24F) 553 0.03 100, 000 100,010 | 2018/ 2/28
AARBORG AL S54RI SR B 0. 009 1, 000, 000 1,000,060 | 2018/5 /11
ETAFAME S MRS 102[H] 0.1 40, 000 40,009 | 2018/ 3/20
oA AR EEE A 55490E] 0. 501 100, 000 100, 114 | 2018/ 3 /20
/)N it 2, 308, 000 2, 309, 786
SRES
FTAESR FIET5LENE 0.25 120, 000 120,010 | 2017/12/27
EAMES R T52EN 5 0.3 200, 000 200,054 | 2018/1/26
Bk RIS T53E R 0.25 50, 000 50,021 | 2018/2 /27
EMRES FITEET55EN 0.3 750, 000 750,745 | 2018/4 /27
LAX Athedsss  FlfE278E 0.3 500, 000 500,125 | 2018/1 /26
PSR (345 ZB179[H 0.14 600, 000 600, 042 | 2017/12/27
LA R (34F) Z5180[H] 0.13 500, 000 500,084 | 2018/1 /26
/N B 2, 720, 000 2,721, 084
TEES (EOREEZANES
WEET 279 0.579 100, 000 100,093 | 2018/2/23
eMgEES 31509 0.82 200, 000 200,531 | 2018/4 /25
HPNFa—RL— MYT  FE320ERE A R FIEA R fT 0.27 300, 000 300,069 | 2018/1 /24
SHERT AT UAR&) —A TSR E R R 0. 442 300, 000 300,801 | 2018/8/6
ERAREE  F584[RIFEE R E RINEALHHRIAT 0. 388 100, 000 100,067 | 2018/ 2 /28
WHAREEGE 589 mI+HE I BRE [FINEAL AR+ 0. 229 100, 000 100, 002 | 2017/12/27
RAARRESE 7R A [ PR & [RINEAL R 0. 208 100, 000 100,020 | 2018/1 /30
AABEER 2640 1.82 600, 000 602,459 | 2018/ 3/20
NTT Rat  $190a+E MR ERNEC RO 0.21 810, 000 810,184 | 2018/1 /24
/)N At 2,610, 000 2,614, 230
= it 9, 668, 000 9, 678, 599

kI - AR EALAGZE) Y £ C,
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I LT IR—TUG =Y RO R A R—
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2016412 A 31 B &
(GHE I 2016451 H 1 H ~20164E12 31 H)
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i
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JID)75>E§?>U TIAJUSLANE, 7T AT LI

KLET,
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DNWTE, R TEBRANVEIT2DT KRV ~OFRE SR8

ANNVETCOT~ =D TERE FBERE G EL, H ERDIEEA
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-ffﬂ ~OEERIGIL, M PEREEDIS%UNELET,
—[EHA~OEEEISIT. MG FERFEDI0%LINELE T,
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FIAT IR IN—V R TR~

TISAT VAR IN—VREBA - D7UR T

JLTIR—DUT =ty RUR - R— T3 1A

a7 =
BT A 25— WA
T
VI 2 R A R HBL AT
AU 2 45 L OSRILRLEL
BT IAE SRR G
77 NSRRI
IR R T L0 B —h— R
GRS R T
2Ol A4

REAT

8 &
P A A RE S AAAL B
Ty U RS E RAL 4
FME 28 S A AR SR B EATAR
BATA T > ar — K
RELEHBILOZOMES
BEAE

MEEAF

RIAEH— O LY E L
JF%: JAU
JBR
JCN
JID
11p
JuUs
JzZA

RIAHRTEOKR

5% JTAU
JBR
JCN
JID
jip
jus
JZA

BE-ARES
2016512831 AR

CREIL)

325,874,384
14,857,747
10,040,173

5,150,847
2,065,264
1,614,545
34,861
11,750
39,672

359,689,243

3,043,531
2,303,230
1,614,012
79,191
428,005

7,467,969

352,221,274

CREIL)
70.61
42.18

100.07
60.09
63.78
93.48
43.43

[=D]
567,711
3,795,567
128,871
306,445
1,397,940
316,017
46,429



TISAT VAR IN—VREBA - D7UR T
TIAT VR IN—V R T7UR T -
I LT IR=VV T =Y R R R—bDH A
REHEE
20165E12 31 HICR TLI-EE

(€319
‘&I
LR 26,788,601
AT FULEE 150,984
BEINEEE 26,939,585
& H
B PR 2,924,119
PR 108,841
A7 B E 2 86,840
EALES- 1| 75,541
EEH B L OVE B TR EN 75,300
4 25 EHRER AR EH 62,911
B 39,441
EERAA RN 38,988
Flnl 2 2,730
Zofh, 80,464
ERGE 3,495,175
MIRE RS 23,444,410
EHGR)IE
B A ML, ANE BRI, AT YT SRR A7 var BRONEE 33,373,901
RERGB)EOEE
BeE A AMRES: 23,197,179
HIE 2 S PERAY 14,793,698
AT 9,065
LT RYESN| 11,750
RATA T Lar (20,363)
ERAEEGERICKSMEEDE (R %) 94,809,640
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TISAT VAR IN—VREBA - D7UR T

JLTIR—DUT =ty RUR - R— T3 1A

MEEEEMES
20161231 BICRTLE=EE

E A
(LERS=TNEN
BB MRES:, SMEARSCIERN, ATy~ A7 v ar | SRR LONEEIIRD EEBL (1) 4%
BB A MRS SME AR, AV YT | AT v a BROGREHENARDARES (R) 2%
BRICKDMEAEDE G #E

TAERBF

TEARDIE () 4R

IICIES e

Syl
RARBFICLDMEEDE ()
MEEOE (B BEAE
HEMEE
HRMEE

CREIL)

23,444,410
33,373,901
37,991,329

94,809,640

(62,009,652)
328,889
(57,337.,861)

(119,018,624)

(24,208,984)
376,430,258

352,021,274




TISAT VAR IN—VREBA - D7UR T

TIAT VR IN—VRBA - D7URT —
JLS-IR—OUG = RUR - IR—k D417

BREAHEEHBEER
201641231 AR
— RIEEEIC
% WA T & R
(%) (FXEN) CRRA)
TESEE IR (X T D MR IR T EIHFEL (XIE 1 Sh 5 HiE R B4 WAl 5
E &
Angolan Government International Bond 9.50% 11/12/25 2,004 1,934,421 0.5
Argentine Republic Government International Bond 7.50% 4/22/26 3,653 3,835,650 1.1
Argentine Republic Government International Bond, Series NY 2.50% 12/31/38 4,768 2,939,472 0.8
Argentine Republic Government International Bond, Series NY 8.28% 12/31/33 3,208 3,448,453 1.0
Bahrain Government International Bond 7.00% 10/12/28 715 730,444 0.2
Bangko Sentral ng Pilipinas Bond, Series A 8.60% 6/15/27 4,079 5,710,600 1.6
Banque Centrale de Tunisie International Bond 5.75% 1/30/25 521 484,530 0.1
Brazil Minas SPE via State of Minas Gerais 5.33% 2/15/28 2,031 1,893,907 0.5
Brazilian Government International Bond 2.63% 1/05/23 5,011 4,459,790 1.3
Brazilian Government International Bond 4.25% 1/07/25 9,630 8,979,975 2.5
Brazilian Government International Bond 5.00% 1/27/45 9,556 7,751,827 2.2
Colombia Government International Bond 4.38% 7/12/21 3,268 3,423,230 1.0
Colombia Government International Bond 7.38% 9/18/37 1,122 1,363,230 0.4
Costa Rica Government International Bond 4.38% 4/30/25 699 620,307 0.2
Costa Rica Government International Bond 7.00% 4/04/44 995 909,301 0.3
Costa Rica Government International Bond 7.16% 3/12/45 1,381 1,279,151 0.4
Croatia Government International Bond 5.50% 4/04/23 839 885,246 0.3
Croatia Government International Bond 6.00% 1/26/24 1,752 1,898,730 0.5
Dominican Republic International Bond 5.50% 1/27/25 1,796 1,731,811 0.5
Dominican Republic International Bond 6.85% 1/27/45 2,689 2,540,352 0.7
Dominican Republic International Bond 7.45% 4/30/44 839 841,098 0.2
Dominican Republic International Bond 8.63% 4/20/27 2,519 2,830,474 0.8
Ecuador Government International Bond 7.95% 6/20/24 2,350 2,244,250 0.6
Ecuador Government International Bond 9.65% 12/13/26 591 601,343 0.2
Emirate of Dubai Government International Bonds, Series E 5.25% 1/30/43 1,855 1,673,804 0.5
Ethiopia International Bond 6.63% 12/11/24 2,213 2,030,693 0.6
Gabon Government International Bond 6.38% 12/12/24 3,931 3,656,019 1.0
Ghana Government International Bond 9.25% 9/15/22 1,140 1,218,671 0.3
Guatemala Government Bond 4.50% 5/03/26 612 587,520 0.2
Hungary Government International Bond 5.38% 3/25/24 1,644 1,796,070 0.5
Hungary Government International Bond 6.38% 3/29/21 394 441,185 0.1
Hungary Government International Bond 7.63% 3/29/41 434 606,407 0.2
Indonesia Government International Bond 3.38% 4/15/23 6,872 6,703,492 1.9
Indonesia Government International Bond 3.75% 4/25/22 1,719 1,725,432 0.5
Indonesia Government International Bond 4.13% 1/15/25 1,074 1,064,160 0.3
Indonesia Government International Bond 5.38% 10/17/23 1,255 1,359,244 0.4
Indonesia Government International Bond 6.63% 2/17/37 1,359 1,571,462 0.4
Indonesia Government International Bond 8.50% 10/12/35 2,052 2,783,727 0.8
Iraq International Bond 5.80% 1/15/28 2,525 2,095,634 0.6
Ivory Coast Government International Bond 5.75% 12/31/32 3,572 3,301,275 1.0
Ivory Coast Government International Bond 6.38% 3/03/28 2,345 2,284,640 0.6
Jamaica Government International Bond 6.75% 4/28/28 998 1,092,810 0.3
Jamaica Government International Bond 8.00% 3/15/39 934 1,032,416 0.3
Jordan Government International Bond 5.75% 1/31/27 440 415,800 0.1
Kazakhstan Government International Bond 4.88% 10/14/44 500 477,110 0.1
Kenya Government International Bond 5.88% 6/24/19 430 439,404 0.1
Kenya Government International Bond 6.88% 6/24/24 2,055 1,937,635 0.5
Lebanon Government International Bond 6.00% 1/27/23 1,792 1,722,793 0.5
Lebanon Government International Bond 6.65% 4/22/24 623 610,390 0.2
Lebanon Government International Bond, Series E 6.10% 10/04/22 2,221 2,148,773 0.6
Lebanon Government International Bond, Series G 5.45% 11/28/19 1,872 1,823,328 0.5



TISAT VAR IN—VREBA - D7UR T

Al s S W Bifolpo
(%) ’ (FkF) GREA)
(%)

Lebanon Government International Bond, Series G 6.60% 11/27/26 1,676 1,609,429 0.5
Lebanon Government International Bond, Series G 6.65% 2/26/30 1,725 1,652,343 0.5
Mexico Government International Bond 4.00% 10/02/23 2,900 2,906,960 0.8
Mexico Government International Bond 4.13% 1/21/26 7,713 7,651,296 2.2
Mexico Government International Bond 4.35% 1/15/47 2,383 2,043,422 0.6
Mexico Government International Bond 4.60% 1/23/46 1,674 1,502,415 0.4
Mexico Government International Bond 5.55% 1/21/45 526 537,835 0.2
Mexico Government International Bond 5.75% 10/12/10 2,444 2,254,590 0.6
Mongolia Government International Bond 5.13% 12/05/22 1,567 1,335,905 0.4
Panama Government International Bond 3.75% 3/16/25 1,323 1,313,078 0.4
Panama Government International Bond 3.88% 3/17/28 556 543,490 0.2
Panama Government International Bond 8.88% 9/30/27 967 1,327,208 0.4
Paraguay Government International Bond 5.00% 4/15/26 1,122 1,141,635 0.3
Perusahaan Penerbit SBSN Indonesia I1I 3.30% 11/21/22 3,280 3,206,200 0.9
Peruvian Government International Bond 5.63% 11/18/50 905 1,024,913 0.3
Peruvian Government International Bond 8.75% 11/21/33 300 438,000 0.1
Philippine Government International Bond 3.95% 1/20/40 1,449 1,426,556 0.4
Republic of Cameroon International Bond 9.50% 11/19/25 721 775,118 0.2
Republic of Poland Government International Bond 4.00% 1/22/24 2,144 2,192,793 0.6
Republic of South Africa Government International Bond 4.88% 4/14/26 2,455 2,442,725 0.7
Republic of South Africa Government International Bond 5.00% 10/12/46 392 362,796 0.1
Republic of South Africa Government International Bond 5.38% 7/24/44 1,255 1,234,920 0.3
Republic of South Africa Government International Bond 5.88% 9/16/25 1,744 1,859,540 0.5
Russian Foreign Bond—Eurobond 4.50% 4/04/22 7,000 7,280,000 2.1
Russian Foreign Bond—Eurobond 4.75% 5/27/26 1,400 1,432,830 0.4
Russian Foreign Bond—Eurobond 4.88% 9/16/23 200 210,684 0.1
Russian Foreign Bond—Eurobond 5.63% 4/04/42 3,000 3,226,116 0.9
Rwanda International Government Bond 6.63% 5/02/23 414 410,378 0.1
Senegal Government International Bond 6.25% 7/30/24 477 475,130 0.1
Serbia International Bond 7.25% 9/28/21 1,628 1,815,220 0.5
Sri Lanka Government International Bond 6.13% 6/03/25 2,595 2,449,031 0.7
Sri Lanka Government International Bond 6.25% 10/04/20 2,124 2,177,117 0.6
Sri Lanka Government International Bond 6.83% 7/18/26 899 884,247 0.3
Tanzania Government International Bond (a) 7.25% 3/09/20 1,556 1,626,368 0.5
Trinidad & Tobago Government International Bond 4.50% 8/04/26 2,003 1,952,925 0.6
Turkey Government International Bond 4.88% 10/09/26 4,698 4,346,571 1.2
Turkey Government International Bond 4.88% 4/16/43 5,366 4,299,507 1.2
Turkey Government International Bond 5.63% 3/30/21 4,482 4,595,843 1.3
Turkey Government International Bond 6.00% 1/14/41 701 648,593 0.2
Turkey Government International Bond 6.25% 9/26/22 1,750 1,817,462 0.5
Turkey Government International Bond 6.63% 2/17/45 822 817,356 0.2
Turkey Government International Bond 6.88% 3/17/36 3,912 4,023,961 1.1
Turkey Government International Bond 7.00% 6/05/20 2,472 2,654,241 0.8
Turkey Government International Bond 8.00% 2/14/34 1,608 1,835,050 0.5
Ukraine Government International Bond 7.75% 9/01/20 180 177,491 0.1
Ukraine Government International Bond 7.75% 9/01/21 871 850,497 0.2
Ukraine Government International Bond 7.75% 9/01/22 581 562,367 0.2
Ukraine Government International Bond 7.75% 9/01/23 581 557,760 0.2
Ukraine Government International Bond 7.75% 9/01/24 1,395 1,325,250 0.4
Ukraine Government International Bond 7.75% 9/01/25 581 545,617 0.2
Ukraine Government International Bond 7.75% 9/01/26 581 543,526 0.2
Ukraine Government International Bond, Series GDP (b) 0.00% 5/31/40 1,180 355,038 0.1
Uruguay Government International Bond 5.10% 6/18/50 1,705 1,534,902 0.4
Venezuela Government International Bond 7.00% 3/31/38 4,281 1,797,810 0.5
Venezuela Government International Bond 7.75% 10/13/19 2,586 1,435,064 0.4
Venezuela Government International Bond 9.00% 5/07/23 444 209,932 0.1
Venezuela Government International Bond 9.25% 9/15/27 5,537 2,810,027 0.8
Venezuela Government International Bond 9.38% 1/13/34 2,615 1,209,438 0.3
Venezuela Government International Bond 11.75% 10/21/26 1,192 673,480 0.2
Venezuela Government International Bond 11.95% 8/05/31 3,132 1,746,090 0.5
Zambia Government International Bond 8.50% 4/14/24 1,364 1,330,677 0.4

217,364,249 61.7
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Banco Nacional de Desenvolvimento Economico e Social 5.75% 9/26/23 789 791,154 0.2
Corp. Nacional del Cobre de Chile 4.25% 7/17/42 281 253,313 0.1
Corp. Nacional del Cobre de Chile 4.50% 9/16/25 1,186 1,203,966 0.3
Empresa de Transporte de Pasajeros Metro SA 4.75% 2/04/24 1,035 1,088,747 0.3
EP PetroEcuador via Noble Sovereign Funding I Ltd. (a) 6.63% 9/24/19 254 255,111 0.1
Export Credit Bank of Turkey 5.88% 4/24/19 1,831 1,867,620 0.5
Export-Import Bank of Malaysia Bhd 2.48% 10/20/21 893 858,210 0.2
Fondo MIVIVIENDA SA 3.50% 1/31/23 659 650,762 0.2
KazMunayGas National Co. JSC 4.40% 4/30/23 1,393 1,365,140 0.4
KazMunayGas National Co. JSC 6.38% 4/09/21 969 1,049,776 0.3
Magyar Export-Import Bank Zrt 4.00% 1/30/20 495 507,625 0.2
Pelabuhan Indonesia II PT 4.25% 5/05/25 1,187 1,126,166 0.3
Pertamina Persero PT 5.63% 5/20/43 4,364 4,015,225 1.1
Pertamina Persero PT 6.00% 5/03/42 692 665,027 0.2
Perusahaan Listrik Negara PT 5.50% 11/22/21 1,480 1,587,300 0.5
Petroleos de Venezuela SA 5.38% 4/12/27 153 56,992 0.0
Petroleos de Venezuela SA 5.50% 4/12/37 3,634 1,335,495 0.4
Petroleos de Venezuela SA 6.00% 5/16/24 5,046 1,949,138 0.6
Petroleos de Venezuela SA 6.00% 11/15/26 5,126 1,973,636 0.6
Petroleos de Venezuela SA 9.75% 5/17/35 556 264,084 0.1
Petroleos Mexicanos 4.63% 9/21/23 1,243 1,209,190 0.3
Petroleos Mexicanos 5.38% 3/13/22 2,994 3,065,796 0.9
Petroleos Mexicanos 5.50% 6/27/44 2,212 1,840,826 0.5
Petroleos Mexicanos 5.63% 1/23/46 1,015 842,450 0.2
Petroleos Mexicanos 6.50% 6/02/41 3,537 3,312,577 0.9
Petroleos Mexicanos 6.63% 6/15/35 5,478 5,395,830 1.5
Petroleos Mexicanos 6.75% 9/21/47 7,350 6,944,280 2.0
Sinopec Group Overseas Development 2012 Ltd 3.90% 5/17/22 2,748 2,826,494 0.8
Sinopec Group Overseas Development 2015 Ltd 2.50% 4/28/20 1,600 1,589,394 0.5
Sinopec Group Overseas Development 2015 Ltd 3.25% 4/28/25 1,600 1,534,024 0.4
State Oil Co. of the Azerbaijan Republic 6.95% 3/18/30 375 391,519 0.1
Trade & Development Bank of Mongolia LLC 9.38% 5/19/20 1,450 1,386,009 0.4
Transnet SOC Ltd. 4.00% 7/26/22 552 525,780 0.2

53,728,656 15.3

# &

Aeropuerto Internacional de Tocumen SA 5.75% 10/09/23 536 558,276 0.2
Andrade Gutierrez International SA 4.00% 4/30/18 1,730 1,438,495 0.4
Arcelik AS 5.00% 4/03/23 1,154 1,091,972 0.3
Cablevision SA/Argentina 6.50% 6/15/21 302 307,663 0.1
Cementos Pacasmayo SAA 4.50% 2/08/23 1,517 1,517,000 0.4
Consolidated Energy Finance SA 6.75% 10/15/19 1,068 1,068,000 0.3
Digicel Group Ltd. 7.13% 4/01/22 350 271,509 0.1
Digicel Group Ltd. 8.25% 9/30/20 690 593,400 0.2
Empresa de Energia de Bogota SA ESP 6.13% 11/10/21 1,117 1,149,889 0.3
Empresa Electrica Angamos SA 4.88% 5/25/29 1,234 1,172,620 0.3
Enel Americas SA 4.00% 10/25/26 341 325,546 0.1
Equate Petrochemical BV 4.25% 11/03/26 718 685,173 0.2
GTLK Europe DAC 5.95% 7/19/21 1,439 1,470,859 0.4
IHS Netherlands Holdco BV 9.50% 10/27/21 1,046 1,070,918 0.3
Latam Airlines Group SA 7.25% 6/09/20 1,052 1,083,560 0.3
Marfrig Holdings Europe BV 8.00% 6/08/23 965 998,871 0.3
Mexico City Airport Trust 4.25% 10/31/26 495 485,100 0.1
Minerva Luxembourg SA 6.50% 9/20/26 396 381,645 0.1
MTN Mauritius Investment Ltd. 6.50% 10/13/26 821 808,685 0.2
Myriad International Holdings BV 6.00% 7/18/20 1,678 1,815,344 0.5
Odebrecht Finance Ltd. 5.25% 6/27/29 904 519,800 0.2
Odebrecht Finance Ltd. 7.13% 6/26/42 1,980 1,153,350 0.3
Oleoducto Central SA 4.00% 5/07/21 623 615,213 0.2
Samarco Mineracao SA 4.13% 11/01/22 569 307,260 0.1
Samarco Mineracao SA (c) 5.38% 9/26/24 275 148,500 0.0
Samarco Mineracao SA 5.38% 9/26/24 272 146,880 0.0
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Servicios Corporativos Javer SAB de CV 9.88% 4/06/21 869 888,553 0.3

Tengizchevroil Finance Co. International Ltd. 4.00% 8/15/26 554 519,763 0.1

Tonon Luxembourg SA (c)(d) 7.25% 1/24/20 2,683 295,114 0.1

Transportadora de Gas Internacional SA ESP 5.70% 3/20/22 985 1,017,997 0.3

Turkiye Vakiflar Bankasi TAO 5.75% 4/24/17 338 340,116 0.1

Turkiye Vakiflar Bankasi TAO 6.00% 11/01/22 961 889,410 0.3

USJ Acucar e Alcool SA (d) 9.88% 11/09/21 1,836 1,475,307 0.4

Virgolino de Oliveira Finance SA (c) 10.50% 1/28/18 536 40,200 0.0

Virgolino de Oliveira Finance SA (c) 10.88% 1/13/20 1,042 273,525 0.1

Virgolino de Oliveira Finance SA (c) 11.75% 2/09/22 4,305 322,014 0.1

27,247,527 7.7
TR RS

Banco do Brasil SA/Cayman (e) 9.00% 6/18/24 1,049 986,060 0.3

CNOOC Finance 2013 Ltd 3.00% 5/09/23 2,005 1,935,226 0.5

Ecopetrol SA 5.38% 6/26/26 3,042 3,026,790 0.8

Ecopetrol SA 5.88% 9/18/23 896 948,416 0.3

Ecopetrol SA 5.88% 5/28/45 1,189 1,027,296 0.3

Israel Electric Corp., Ltd., Series 6 5.00% 11/12/24 885 920,905 0.3

OCP SA 5.63% 4/25/24 1,264 1,306,968 0.4

Perusahaan Penerbit SBSN Indonesia IIT 4.35% 9/10/24 2,566 2,575,751 0.7

Petrobras Global Finance BV 5.63% 5/20/43 438 323,770 0.1

Petrobras Global Finance BV 6.75% 1/27/41 2,150 1,806,000 0.5

Petrobras Global Finance BV 6.85% 6/05/15 1,130 915,300 0.3

Sinopec Group Overseas Development 2016 Ltd 3.50% 5/03/26 1,179 1,140,888 0.3

State Bank of India/Dubai (e) 5.50% 9/22/21 1,024 1,029,119 0.3

Trinidad Generation UnLtd. 5.25% 11/04/27 486 472,528 0.1

Ukraine Railways via Shortline PLC 9.88% 9/15/21 624 586,560 0.2

19,001,577 5.4
bull i

Provincia de Buenos Aires/Argentina 9.13% 3/16/24 2,241 2,438,208 0.7

Provincia de Buenos Aires/Argentina 9.95% 6/09/21 1,847 2,084,478 0.6

Provincia de Cordoba 7.13% 6/10/21 614 630,885 0.2

Provincia de Cordoba 12.38% 8/17/17 787 830,285 0.2

Provincia de Mendoza Argentina 8.38% 5/19/24 994 1,021,335 0.3

7,005,191 2.0
a—JL-ATav (EA)
RDyFay

IRS.RTR JPMorgan Chase Bank, NA

Expiration: Mar 2017, Exercise Rate: 2.24% — — 9,430,000 79,134 0.0
Z D ithEEE AT A A AL 3
# &’

IIRSA Norte Finance Ltd. 8.75% 5/30/24 1,276 1,448,050 0.4
RERMISFEET OREHIET 341,363,477 KRL) 325,874,384 92.5
EMES

Deutsche Bank, Grand Cayman(f) 0.27% - 14,592,066 4.1

Sumitomo, Tokyo(f) (0.33)% - 265,681 0.1
EHTEEEE 14,857,747 4.2
Z 0D EE (BEEREK) 11,489,143 33
W EE 352,221,274 100.0
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EREMRK
20164F12 31 BRTE
F =
7 Ghome) R Ry s armisiads

; aS:;m Bond (CBT) Futures 3/22/17 8 1,293,750 1,282,000 11,750

NEAHBEERN

20164512 31 HRE

BB g %im%ﬁﬁﬁfﬁﬁﬁ ﬁﬁ%ﬁ;ﬁgﬁﬁ wHE *%%ﬁﬂgﬁﬁﬁ

FNA A 79/”1;75;; 5?2,222 20174E1 4R (1,248,911)
FAA RSk ;;;;: | 0,2577:’223 20174125 132,204
FAA A fg;; ﬁTﬂﬁZ:ﬁ 2017414311 49,999
TN RS 157:22; 7‘\7“/\":;’772; 2017452521 1,219,282
AP — R T RN | ;ﬁz 77 VS]V;;;; 2017451 A 4R 8,506,248
SR SL—T AGH ?;Z;E rh/;g?; 2017421 141 (77,007)
2R S A—T AGH f';%: 1~ }Zz/gzgtl; 2017423 5 141 (1,268)
&t 8,426,161

* 7 T AZAGREIF O~ v ¥ HI T,




TISAT VAR IN—VREBA - D7UR T

REAEMRATYTay
20164F12H31 HR#AE
- GisViSTV N FLIT A WAl
§in TR WA H (i F) (B KEA) CkI)
IRS.RTR JPMorgan Chase Bank, NA 2.49%| 201743 H20H 3,929 58,828 (79,191)

a) KBFIMRES, FRSIRIRIL, 20164E12/1 31 HBUEA /8L — 1 Thd,
b) BB &7 —K, 20164F12 31 H BUE CRRSNI4H,

d) B 3380 (PIK) o FEATRALIIRE A2 BLAH LILFERIC TR T 2T ENn DD, FmSIFI=IE, 2016/E12 A 31 H BIUEAZRL — N Thd,
&) KAME DT | bipLi ED HIVZEE B30, AAERESNLGEIT, REOT—L AEET,

(
(
(o) BB RIBITRES
(
(
(

VAR R/ K

FHFERL -

CBT — Chicago Board of Trade (-7 =1 & it it 53| )
IRS — Interest Rate Swaption (&F| AT 7 ar)

JSC — Joint Stock Company (#z22#t)
RTR — Right To Receive (5 fH7 2 HEF])
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BE1EUROAHEBECIT—I v L R—N—Z0EHAEMIIF~ADKREEITLEL. b
HTTCa—I - O—VFETEREZTLHI CETREMOEREZR > TERWV-LET,

BARBITIZCEDIATRAEMBERDEL L. FTELERERNRLELIHIAMAEDOHEY PREER
DEOQOI—IL-A—2DEFNEIATREGDZHR . IATRAFEYDEE~DREFZEL T,
HEMEBEATEIT DA ENEEINFITOTIZBELLEEL,

5IEHMECEBEBYET LS. FALIBBAVEBELEITFET,

O1F/A%E:-YDERAEM (20164E 8 H20A ~20174E 8 B21R)
FZYURFEISITVERA.

OFER U IDIKR (20164E 8 H20R ~20174E 8 H21R)

. AAHE
= £ #H 5¢ F #

TH TFH

ESl e 26, 957, 668 26, 957, 639

[E | W5 REs 7, 885, 120 —

( 6,738,010)

RS 18, 040, 131 —

A (23, 825, 000)

S (BEENEREETD) 16, 069, 442 —

(13, 490, 000)

* BEIIZITELRE, GEEFRFOEEERLTEY £8A.)

* LA 3TV $5C

k() PHIMEIESIC & 288y T,

FAMEE BRI 25T) IR TR AT (BIREAD 35 Eh Ty A,

. Z Oh s HEE S
"N & % &
TH TH
N VR Ny 3,599, 972 -
" (3,900, 000)

k REHITR T LG,
s HANLAGR (380 0 $5 T,
* () PIIMEESIC X 28y T,
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(201648 A20H~201748 A21H)

. FIZEEA & DEEIRR

(o A Py _ _
i o | S Goammgi] b G N TV TTTEIN Y
& OIGIRILB A L OWAIRID C

ENNE! =W % ENLE! EWNE! %

INFEAE 41,994 4,092 9.7 — — —

FIERGRA LT, BE R OBEIENCET 2IEMBIEE LHIOHE SN ORERRATHY | H7 7 > IR DFIFBRA &35

BEHARI T,
O AEEDHEMA (20174 8 A21 BERE)
| EmLE
(A) [EWN ORER) AfEHAE FRIERIB R
e i K
X 5 A , v | DBBBELT s N
Bowm 4 B|RE M A M OA M @A W R SEDL] 260 | 2R
TFH TFH % % % % %
4,020, 000 4,031, 567 22.7 — — — 22.7
(e 2 o ) ’ ’ ’
W7 S ( 4,020,000)| ( 4,031,567) (22.7) (—) (—) (—) (22.7)
R (i e 1, 205, 000 1, 207, 280 6.8 — — - 6.8
(B < AxfhfE) (1,205,000)| (1,207, 280) (6.8 (—) (=) (=) (6.8)
2,090, 000 2,090, 748 11.8 — — - 11.8
=1 j»:# ’ ’ ) ) . .
SRS (12,090,000)| (2,090, 748) (11.8) () () (- aLe)
M SR 5 4,030, 000 4,034, 993 22.7 — — — 22.7
(FLefEENES) (14,030,000)| ( 4,034,993) (22.7) (=) (=) (—) (22.7)
R . 11, 345, 000 11, 364, 590 64. 0 — — - 64. 0
o ! (11, 345,000)| (11, 364, 590) (64. 0) (=) (—) (=) (64. 0)
% () PRI RBTHEE T,

AT, S EREIC T 2 FHMEE OB,
* BERD BALANIEI Y $#5C,
FFHIIZ OV TII BB IE I, MRER S 7T =2 2 AFLTOVET,
KFRAFIIRI DY 1 AELAN O AHAE IR & U CEARAIEIC L VI L ThET,
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(B) EWN Ghga) AfE  #miBIBErs
& Wi Y N S ‘ A
F B\ m & | F O | EEEAR
A &S % TH TH
HRHEE  ABEEE651E] 1.62 50, 000 50,062 | 2017/9/20
W) B (54F) 620 0.26 360, 000 360,089 | 2017/9/20
MR A% (54E) 3530 0.231 480, 000 480,101 | 2017/9/20
KB A5 (54) #586[H] 0.23 100, 000 100,024 | 2017/9 /27
KU A% (54) 89l 0.2 190, 000 190, 132 | 2017/12/27
HABE  ABEERR24F LSS O 8] 0.14 30, 000 30,027 | 2018/3/22
BRI A (54E) ERR2AEFES 8 (1] 0.236 170, 000 170,059 | 2017/10/18
I BRI AZEPRRI9EEESS 1 [\ 1.87 150, 000 150,496 | 2017/10/26
HFEPZATHIGHTE  AZEEE54(a] 1.7 100, 000 100, 161 | 2017/9 /25
HFERATHGM S E  AZEFETE 1.65 900, 000 905,079 | 2017/12/25
HFERATHGM S E A8 1.59 100, 000 100,666 | 2018/ 1 /25
KB AGEFERRI9FEE S 10[E] 1.74 800, 000 804, 416 | 2017/12/19
BIRER AZ (54) FRAFES 18 0.22 590, 000 590,251 | 2017/10/31
/)N it 4, 020, 000 4,031, 567
HiES Br< /B
NEAREES BUFRAESE885E 1.7 33, 000 33,414 | 2018/5/22
EfR WA ARFERCRMSEES (64  H1E 0.4 70, 000 70,033 | 2017/9/27
EfR WA ARFRCRMMEES (64  H3ME 0.4 20, 000 20,034 | 2018/1 /30
AAREHERRA - GRS BUFREEF47R 1.5 4,000 4,020 2017/12/27
AAREHERRA - GRS BUFMREE 4900 1.5 42, 000 42,274 2018/1 /31
AAREHERRA - EEREERES  BUFREE 52 1.6 44, 000 44,360 | 2018/2/28
AAREHERRA - EEREEREES  BUFREE 56/ 1.4 25, 000 25,228 | 2018/4 /20
HAAREHGERE S BUFLRAES 100 1.5 77, 000 77,375 | 2017/12/21
FrEAVE E Rz A BB S 10 0. 161 260, 000 260,031 | 2017/9/20
Wb EEE R LA 0.279 500, 000 500,462 | 2017/12/20
WHASMHER F18E 0. 387 130, 000 130,045 2017/9/20
/N it 1, 205, 000 1, 207, 280
ERES
PRSI T48[E 5 0.3 200, 000 200,069 | 2017/9 /27
PETRES  FIEBT5LE S 0.25 120, 000 120,100 | 2017/12/27
Bk RIS TATE R 0.35 370, 000 370,020 | 2017/8/25
LA E AhaeEs: R E2740E 0.3 1, 000, 000 1,000,317 | 2017/9 /27
LAESR R (34 179 0.14 400, 000 400, 240 | 2017/12/27
/N 7 2,090, 000 2,090, 748
LEHES (BTREENESR)
BEFEREE ) 5540008 3.1 100, 000 100,041 | 2017/8/25
BAVEE ) £H458[a] 1.83 100, 000 100, 145 | 2017/9 /20
ek ) Z5288[E] 1.89 240, 000 240, 754 | 2017/10/25
usfESeE #5265[H] 1.79 300, 000 300, 065 | 2017/8 /25
U E 7R 5276[H] 0.592 200, 000 200, 111| 2017/9/25
JUNET  ZHALTE] 0. 641 340, 000 340,036 | 2017/8/25
eEE #5293H] 1.86 100, 000 100, 169 | 2017/9/25
eWEEES 32208 0.3 350, 000 350,348 | 2017/12/25
b3 & BB E 2R RIRRE R AR AT 0.317 500, 000 500, 142 | 2017/9/20
HPNFa—R L — MYT  FE3 1R EHE FRE RIE s fT 0.33 300, 000 300,177 | 2017/10/25
SHERT 7 AT U A& — A F TSR ERIB R 0. 442 300, 000 301,250 | 2018/8/6
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& i = s E
F A w4 B O | EETHA
TEES (EOREEZANES % TH FH
ERABIPE  HE84mItLAE M BRE RINERL AHR 0. 388 100, 000 100,196 | 2018/ 2 /28
WAARMRESGE 56 7 BFLE R R E FNEA AR 3.3 600, 000 600,236 | 2017/8 /25
WHAARMESGE  5550E4L1E MR E FNEA AR 1.86 100, 000 100, 153 | 2017/9/20
WU REGE 25 38l 2.825 200, 000 201,066 | 2017/10/30
EIRBAFE  ZF 34l IR E RNBAL RO 1F 0. 592 200, 000 200,095 | 2017/9 /20
/N #t 4, 030, 000 4, 034, 993
& it 11, 345, 000 11, 364, 590
A - FRAMAE O BAT AT T E) D $5C,
| EnzotHbEs
N =] et x
% ” ¥ W& I F
TFH %
av— Tl e R 899, 993 5.1
R LT, MG PRI R B A O BIE,
K ARFRO A8 #5C,
OB EBIETHEDERK (20174 8 A21 HETE)
5 H I K %
T %
/AN R 11, 364, 590 63.6
Z OMAT A FES: 899, 993 5.0
a—)L - B— M ZO 5, 590, 335 31.4
P 5 FEM PERREE 17, 854, 918 100. 0

* SHFEOHNLAG ZE) 0 $5T,
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