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MEEZEBHES RITEZRIFHOEHR
202142 A28 79 HEHBIHARS 20212 A288(2# T 9 HEHRIHAR
GBRAII RN ZE77) (FE7)
W EE R 52,218,830 FCo52
A LR 1,498,181 B ARRESA 21,545
4 E BRI A 1,125,597
ISR A (1,863,845) 1,425
——— (1,160)
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= SREE RO — IR BT A AESL 21,810
ZARAESEDOFAT R4 2,408,286
Z AR AESR D B R SN (3,067,578)
FDZ/ A
— (659.29) S AR 476,880
AR DSy (2,510,066) 22.878
WA PERRAE 49,809,405 (29,960)
IR BT A AESHL 469,798
HEHIER
202152281 TE
(R
2021 2020 2019
AR PERER CRR V) 49,809,405 52,218,830 55,087,285
FCZZ7A(1)
HIRAE FERAE 190,900,159 194,010,175 179,477,374
IR 1 14 720 PEA A% 8,753 9,005 8,732
FDZ7A (M)
WA PERRAE 5,095,376,014  5,480,877,157  5,923,919,880
AR 1 1M 7-0 & PEARS 10,846 11,493 11,338
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A EEAE
20215228 RE
(BRI KF L Ze7)
s s % T WA SUEREE (%)
il ! 5 T
Fod3
EfE
USD 300,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 267,000 320,865 0.64
UsD 316,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 327,621 313,220 0.63
594,621 634,085 127
HEtTya7 594,621 634,085 1.27
FILEUFY
EfE
USsD 877,979 ARGENTINA 0.1250% 09/07/35 592,018 282,051 0.57
USD 752,400 ARGENTINA 0.1250% 09/07/41 317,489 261,459 0.52
USD 622,829 ARGENTINA 0.1250% 09/07/30 498,776 227,333 0.46
USD 411,379 ARGENTINA 0.1250% 09/01/38 223,164 154,781 0.31
UsD 118,065 ARGENTINA 1.0000% 09/07/29 95,345 47,078 0.09
USD 86,061 ARGENTINA 0.1250% 09/07/46 36,600 27,755 0.06
1,763,392 1,000,457 2.01
BT T 1,763,392 1,000,457 2.01
FEILNAZ YD
EfE
USsD 150,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 122,813 154,494 0.31
122,813 154,494 0.31
BT ALY 122,813 154,494 0.31
N—L—>
EfE
UsD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 349,806 330,681 0.66
USD 201,000 BAHRAIN 7.3750% 14/05/30 REGS 201,000 230,895 0.46
550,806 561,576 1.12
L@ EETEFE)
USD 200,000 BAHRAIN 4.2500% 25/01/28 REGS 200,000 197,992 0.40
200,000 197,992 0.40
B - — 750,806 759,568 1.52
INJLINER
EfE
UsD 21,300 BARBADOS 6.5000% 01/10/29 REGS 21,058 21,380 0.04
21,058 21,380 0.04
Bt LR R 21,058 21,380 0.04
RI)L—2
EfE
UsD 200,000 REPUBLIC OF B 6.3780% 24/02/31 REGS 196,500 196,502 0.39
196,500 196,502 0.39
BN — 196,500 196,502 0.39
Ry—=x
ZOiES
USD 24,200 BELIZE 4.9375% 20/02/34 REGS 21,234 10,229 0.02
21,234 10,229 0.02
BERY—2 21,234 10,229 0.02
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I32)L
EfE
UsD 280,000 FED REP OF BRAZIL 5.625% 07/01/41 258,465 298,550 0.60
USD 302,000 REP OF BRAZIL 5% 27/01/45 242,158 295,960 0.59
USD 200,000 BRAZIL REP OF 4.5000% 30/05/29 223,600 213,999 0.43
USD 200,000 BRAZIL REP OF 4.7500% 14/01/50 212,580 188,002 0.38
936,803 996,511 2.00
At TV 936,803 996,511 2.00
REV7T—OUHEE
EHLAE
USD 1,435,000 HUANENG HK CAP FRN 30/04/69 1,466,570 1,464,771 2.94
1,466,570 1,464,771 2.94
LEtE (BT £FIE)
UsD 378,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 374,303 402,828 0.81
UsD 206,000 SINOPEC GROUP 2.7000% 13/05/30 REGS 207,393 207,875 0.42
UsD 200,000 SINOPEC GROUP 2.9500% 08/08/29 REGS 210,751 205,802 0.41
792,447 816,505 1.64
ARt Y P 2,259,017 2,281,276 4.58
TARVHE
LEtE (BT £FE)
UsD 200,000 SHARJAH SUKUK 3.2340% 23/10/29 201,500 205,560 0.41
USD 200,000 CHINA EVERGRANDE 9.5000% 11/04/22 186,250 193,601 0.39
387,750 399,161 0.80
Bt A~ iR 387,750 399,161 0.80
F
EfE
usD 800,000 CHILE 2.5500% 27/01/32 846,724 818,673 1.64
846,724 818,673 1.64
LEtE (BT £FIE)
UsD 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 327,897 0.66
236,940 327,897 0.66
il 1,083,664 1,146,570 2.30
HhE
EEERE
UsD 200,000 CHINA MINMETALS FRN 13/11/69 200,000 201,085 0.40
200,000 201,085 0.40
At E 200,000 201,085 0.40
aOoveE7?
EfE
UsD 600,000 COLOMBIA REP OF 3.0000% 30/01/30 570,940 601,095 1.20
usD 370,000 REP OF COLOMBIA 5% 15/06/45 438,450 407,494 0.82
USD 200,000 REP OF COLOMBIA 6.125% 18/01/41 237,000 242,730 0.49
CcoP 758,200,000 COLOMBIA TES 7.2500% 26/10/50 B 216,004 209,880 0.42
1,462,394 1,461,199 2.93
At T 1,462,394 1,461,199 2.93
aRAYAH
EfE
UsD 200,000 COSTA RICA GO 4.2500% 26/01/23 REGS 175,000 198,000 0.40
175,000 198,000 0.40
Bt arzUh 175,000 198,000 0.40
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RE=—hH#FE
EfE
UsD 320,000 DOMINICAN REP 5.8750% 30/01/60 REGS 317,564 309,600 0.62
USD 204,000 DOMINICAN REP 5.95% 25/01/27 ~ REGS 204,000 230,316 0.46
UsD 216,000 DOMINICAN REP 4.5000% 30/01/30 REGS 226,197 217,080 0.44
747,761 756,996 1.52
At RI=n3tHnE 747,761 756,996 1.52
IO7RIL
EfE
UsD 371,776 REPUBLIC OF E 0.5000% 31/07/40 REGS 224,267 160,793 0.33
UsD 302,508 REPUBLIC OF E 0.5000% 31/07/35 REGS 236,401 141,044 0.28
UsD 2,703 REPUBLIC OF E 0.0000% 31/07/30 REGS 1,692 1,129 0.00
462,360 302,966 0.61
Gt =T 462,360 302,966 0.61
N
EfE
EGP 7,228,000 EGYPT GOVT BO 14.4060% 07/07/27 TYR 458,074 459,136 0.93
UsD 400,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 448,700 428,012 0.86
USD 270,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 288,225 268,290 0.54
UsD 200,000 ARAB REP EGYP 7.6003% 01/03/29 REGS 206,500 220,120 0.44
UsD 200,000 ARAB REP EGYP 5.2500% 06/10/25 REGS 200,000 210,244 0.42
UsD 200,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 182,240 206,274 0.41
EGP 3,002,000 EGYPT GOVT B 14.4250% 14/07/30 10YR 191,719 188,692 0.38
EGP 2,482,000 EGYPT GOVT BON 14.2920% 05/01/28 7Y 158,082 156,631 0.31
2,133,540 2,137,399 4.29
At 7L 2,133,540 2,137,399 4.29
TILHILIARIL
EfE
UsD 177,000 EL SALVADOR R 8.2500% 10/04/32 REGS 180,185 179,213 0.35
USD 164,000 REP EL SALVADOR 5.875% 30/01/25 REG 146,780 159,900 0.32
UsD 129,000 REP EL SALVADOR 7.65% 15/6/35 REGS 127,038 127,710 0.26
USD 54,000 REP EL SALVADOR 6.375% 18/01/27 REG 52,434 53,460 0.11
506,437 520,283 1.04
[ RV ANV 2 506,437 520,283 1.04
HRY
ZDfESH
UsD 200,000 GABONESE REP 6.375% 12/12/24 REGS 144,000 207,500 0.42
144,000 207,500 0.42
Ait R 144,000 207,500 0.42
H—F
EfE
UsD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,500 206,500 0.41
UsD 200,000 GHANA REP OF 8.9500% 26/03/51 REGS 178,000 198,000 0.40
377,500 404,500 0.81
ZDfES
UsD 200,000 GHANA REP OF 10.7500% 14/10/30 REGS 246,000 263,000 0.53
246,000 263,000 0.53
At —7 623,500 667,500 1.34
75
EfE
UsD 200,000 REP OF GUATEM 4.5000% 03/05/26 REGS 203,800 218,500 0.44
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UsD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 210,500 0.42
418,800 429,000 0.86
B rTI=5 418,800 429,000 0.86
NUH)—
EfE
EUR 98,000 HUNGARY 1.7500% 05/06/35 131,439 127,267 0.26
131,439 127,267 0.26
BEF Y — 131,439 127,267 0.26
AR
EfE
UsD 200,000 EX-IM BK OF I 3.8750% 01/02/28 REGS 206,000 215,336 0.43
206,000 215,336 0.43
L@ E (EEEFE)
USD 240,000 PERTAMINA PT 5.625% 20/05/43  REGS 212,100 280,200 0.56
USD 200,000 PERTAMINA PT 6% 03/05/42 REGS 256,750 241,750 0.49
UsD 200,000 EX-IM BK OF I2.2500% 13/01/31 REGS 197,998 185,904 0.37
666,848 707,854 1.42
At AR 872,848 923,190 1.85
AVRRTT
EfE
UsD 1,127,000 INDONESIA (REP) 4.1000% 24/04/28 1,153,531 1,267,826 2.55
UsD 720,000 INDONESIA (RE 4.3500% 08/01/27 REGS 743,400 820,763 1.65
UsD 283,000 INDONESIA (REP) 3.8500% 15/10/30 281,792 314,841 0.63
UsD 302,000 INDONESIA (REP) 2.8500% 14/02/30 301,206 311,432 0.63
UsD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018 220,420 0.44
2,677,947 2,935,282 5.90
LEtE (BT £FIE)
USD 406,000 PERUSAHAAN LISTRIK 5.25% 24/10/42 461,516 441,403 0.89
usD 237,000 INDONESIA REP 4.7500% 18/07/47 REGS 257,128 269,035 0.54
UsD 200,000 INDONESIA ASA 4.7500% 15/05/25 REGS 198,030 219,250 0.44
UsD 201,000 PERUSAHAAN LI 3.8750% 17/07/29 REGS 216,477 211,352 0.42
1,133,151 1,141,040 2.29
Bt ARRT 3,811,098 4,076,322 8.19
Tx¥IAh
T DOifES
UsD 200,000 JAMAICA GVT 6.75% 28/04/28 228,988 235,250 0.47
228,988 235,250 0.47
DRV~ AT 228,988 235,250 0.47
EY[% 8%
EfE
USD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525 232,453 0.47
209,525 232,453 0.47
BEfang 209,525 232,453 0.47
hYIREY
EfE
UsD 250,000 KAZAKHSTAN 5.1250% 21/07/25 REGS 265,938 291,980 0.59
265,938 291,980 0.59
LEtE (BT £FIE)
USD 250,000 KAZMUNAYGAS NTL 4.75% 19/04/27 REGS 229,750 286,255 0.57
229,750 286,255 0.57
Bt YT RIS 495,688 578,235 1.16
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=7
EfE
UsD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 226,200 222,492 0.45
226,200 222,492 0.45
N 226,200 222,492 0.45
AV
EfE
UsD 75,000 LEBANESE REP 6.6500% 26/02/30 GMTN 13,343 9,743 0.02
UsD 60,000 REP OF LEBANON 6.1% 04/10/22  EMTN 51,719 8,175 0.02
USD 60,000 LEBANESE REP 7.25% 23/03/37 24,650 7,800 0.02
UsD 60,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 58,860 7,654 0.02
USD 60,000 REP OF LEBANON 6.6% 27/11/26 ~ GMTN 10,416 7,650 0.02
UsD 60,000 LEBANESE REP 6.85% 23/03/27 10,560 7,650 0.01
UsD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386 7,575 0.01
USD 50,000 LEBANESE REP 6.6500% 22/04/24 8,850 6,688 0.01
UsD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 6,625 0.01
USD 40,000 LEBANESE REP 6.2500% 04/11/24 GMTN 7,100 5,197 0.01
UsD 30,000 LEBANESE REP 6.2000% 26/02/25 GMTN 5,363 3,802 0.01
251,473 78,559 0.16
LEtE (BT £FIE)
UsD 50,000 LEBANESE REP 7.0500% 02/11/35 GMTN 8,993 6,453 0.01
8,993 6,453 0.01
A 260,466 85,012 0.17
L7
L@ E (EEEFE)
USD 232,000 PETRONAS CAP  4.5500% 21/04/50 REGS 250,904 276,899 0.56
UsD 200,000 PETRONAS CAP  3.5000% 21/04/30 REGS 197,472 219,536 0.44
448,376 496,435 1.00
Gt~ —v 7 448,376 496,435 1.00
Axia
EfE
uUSsD 456,000 UTD MEXICAN STATES 5.75% 12/10/2110 516,897 530,748 1.07
UsD 200,000 UNITED MEXICAN 4.5000% 31/01/50 228,500 206,152 0.41
UsD 50,000 UTD MEXICAN STATE 6.05% 11/01/40 70,200 61,426 0.12
815,597 798,326 1.60
L@ E (EEEFE)
UsD 736,000 PETROLEOS MEXICA 7.6900% 23/01/50 692,494 701,407 1.41
UsD 633,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 633,000 545,963 1.10
UsD 300,000 PETROLEOS MEX 5.5% 27/06/44 280,950 242,250 0.49
UsD 259,000 PETROLEOS MEXICA 6.9500% 28/01/60 239,086 227,441 0.46
USD 219,000 PETROLEOS MEXICA 5.9500% 28/01/31 201,699 209,857 0.42
UsD 200,000 COMISION FEDE 3.3480% 09/02/31 REGS 200,000 196,950 0.40
UsD 220,000 PETROLEOS MEX 6.5% 02/06/41 205,214 194,700 0.39
USsD 200,000 PEMEX MASTER 6.625% 15/06/35 196,700 190,200 0.38
UsD 200,000 MEXICO CITY A 5.5000% 31/07/47 REGS 198,796 189,500 0.38
UsD 200,000 PEMEX 6.75% 21/09/47 134,500 174,280 0.35
UsD 89,000 PETROLEOS MEXICA 6.3750% 23/01/45 74,760 75,405 0.15
UsD 56,000 PETROLEOS MEXICA 6.3500% 12/02/48 49,420 46,676 0.09
3,106,619 2,994,629 6.02
Bt AFTa 3,922,216 3,792,955 7.62
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€Ay
EfE
UsD 200,000 MOROCCO KINGD 3.0000% 15/12/32 REGS 199,140 194,997 0.39
199,140 194,997 0.39
Gt Enya 199,140 194,997 0.39
A4
TEE (EEEFE)
UsD 200,000 MDGH - GMTN B 2.5000% 21/05/26 GMTN 199,767 210,444 0.43
usD 200,000 MDGH - GMTN B 3.7000% 07/11/49 REGS 235,000 204,874 0.41
usD 154,000 PETROBRAS GLOB 6.7500% 03/06/50 173,220 168,669 0.34
USD 154,000 PETROBRAS GLOB 5.6000% 03/01/31 153,877 166,705 0.33
761,864 750,692 1.51
HEt AL 761,864 750,692 1.51
FATIT
EfE
USD 433,000 REP OF NIGERI 7.6250% 28/11/47 REGS 422,851 441,660 0.88
UsD 200,000 REP OF NIGERI 7.8750% 16/02/32 REGS 205,000 216,972 0.44
627,851 658,632 1.32
At T AV=IT 627,851 658,632 1.32
A=
EfE
UsD 250,000 OMAN INTRNL B 7.3750% 28/10/32 REGS 250,000 283,428 0.57
UsD 230,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 230,000 255,578 0.51
UsD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 183,883 208,500 0.42
663,883 747,506 1.50
L@ E (EEEFE)
usD 206,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 208,575 214,994 0.43
208,575 214,994 0.43
Bt A~ —r 872,458 962,500 1.93
NF<
EfE
USD 491,000 PANAMA 2.2520% 29/09/32 500,950 467,677 0.94
UsD 350,000 PANAMA 3.8700% 23/07/60 388,150 345,979 0.69
889,100 813,656 1.63
Gt 889,100 813,656 1.63
NZTTA
EfE
UsD 290,000 PARAGUAY 2.7390% 29/01/33 REGS 292,320 277,666 0.56
292,320 277,666 0.56
BT TTA 292,320 277,666 0.56
~R)L—
EfE
UsD 296,000 REPUBLIC OF PERU 3.2300% 28/07/21 291,339 244,200 0.49
UsD 120,000 REPUBLIC OF PERU 2.7800% 01/12/60 118,630 99,000 0.20
409,969 343,200 0.69
BEt~L— 409,969 343,200 0.69
I1IEY
EfE
UsD 485,000 PHILIPPINES(REP) 6.3750% 23/10/34 714,855 683,243 1.36
UsD 400,000 REP OF PHILIPPINES 3.7% 01/03/41 477,350 426,000 0.86
1,192,205 1,109,243 222
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L@ E (EEEFE)
UsD 386,000 PILIPINAS BOND 8.6000% 15/06/27 A 538,470 510,636 1.03
538,470 510,636 1.03
BtV 1,730,675 1,619,879 3.25
HhE—I
EfE
UsD 511,000 QATAR STATE O 4.8170% 14/03/49 REGS 537,018 641,087 1.29
UsD 300,000 QATAR STATE O 3.7500% 16/04/30 REGS 349,290 339,403 0.68
UsD 200,000 QATAR STATE O 5.1030% 23/04/48 REGS 258,000 258,742 0.52
usD 200,000 QATAR STATE O 4.4000% 16/04/50 REGS 200,000 239,234 0.48
1,344,308 1,478,466 2.97
Bt hs— 1,344,308 1,478,466 2.97
ov7
EfE
UsD 800,000 RUSSIA-EUROBO 5.1000% 28/03/35 REGS 931,705 946,144 1.90
UsD 200,000 RUSSIAN FED 5.875% 16/09/43 ~ REGS 267,300 261,862 0.53
UsD 200,000 RUSSIA-EUROBO 4.2500% 23/06/27 REGS 217,050 225,712 0.45
1,416,055 1,433,718 2.88
=D 1,416,055 1,433,718 2.88
YOCTIET
EfE
UsD 629,000 SAUDI INT BON 4.6250% 04/10/47 REGS 660,667 716,430 1.43
UsD 251,000 SAUDI INT BON 4.5000% 26/10/46 REGS 246,330 281,140 0.56
UsD 250,000 SAUDI INT BON 3.7500% 21/01/55 REGS 277,813 246,613 0.50
1,184,810 1,244,183 2.49
L@ E (EEEFE)
UsD 218,000 SAUDI INT BON 4.5000% 22/04/60 REGS 216,001 246,741 0.50
UsD 224,000 SAUDI INT BON 2.2500% 02/02/33 REGS 221,995 214,489 0.43
437,996 461,230 0.93
ARt rovTIET 1,622,806 1,705,413 3.42
ERAIL
T DHfES
UsD 200,000 REP OF SENEGAL 6.25% 23/05/33 REGS 200,250 214,500 0.43
200,250 214,500 0.43
At exAN 200,250 214,500 0.43
m7IVh
EfE
UsD 510,000 SOUTH AFRICA 5.7500% 30/09/49 497,255 473,645 0.96
ZAR 5,493,370 REP SOUTH AFR 8.5000% 31/01/37 2037 301,940 311,563 0.63
UsD 250,000 SOUTH AFRICA 5.8750% 22/06/30 218,750 270,467 0.54
usD 200,000 SOUTH AFRICA 4.8500% 30/09/29 190,930 202,753 0.41
ZAR 3,608,996 REP OF STH AFRICA 8.75% 31/1/44 204 197,866 201,650 0.40
usD 200,000 SOUTH AFRICA 5.6500% 27/09/47 189,750 185,824 0.37
ZAR 2,865,815 REP OF STH AFRICA 9% 31/01/40 2040 167,474 166,510 0.33
ZAR 2,028,284 REP SOUTH AFR 8.0000% 31/01/30 2030 130,487 128,465 0.26
1,894,452 1,940,877 3.90
LEtE (BT £FIE)
UsD 200,000 ESKOM HLDG 7.125% 11/02/25  REGS 205,750 209,702 0.42
UsD 200,000 ESKOM HLDG 6.75% 06/08/23 REGS 205,000 209,326 0.42
410,750 419,028 0.84
At ET7UN 2,305,202 2,359,905 4.74
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RA)Z2h
EfE
UsD 300,000 REP OF SRI LANKA 6.2% 11/05/27 REG 302,610 171,780 0.34
302,610 171,780 0.34
BE AT H 302,610 171,780 0.34
kL3
EfE
UsD 501,000 TURKEY REP OF 5.2500% 13/03/30 470,807 489,212 0.99
UsD 311,000 TURKEY REP OF 6.3500% 10/08/24 309,641 332,378 0.67
UsD 327,000 TURKEY REP OF 5.8750% 26/06/31 325,136 328,635 0.66
UsD 320,000 TURKEY REP OF 4.2500% 13/03/25 262,800 319,199 0.64
UsD 300,000 TURKEY REP OF 5.6000% 14/11/24 290,100 314,622 0.63
UsD 300,000 TURKEY REP OF 4.2500% 14/04/26 263,850 293,454 0.59
UsD 200,000 TURKEY REP OF 6.1250% 24/10/28 189,600 210,476 0.42
usD 200,000 TURKEY REP OF 6.8750% 17/03/36 191,980 208,824 0.42
usD 200,000 TURKEY REP OF 5.1250% 17/02/28 178,110 200,018 0.40
usD 200,000 REP OF TURKEY 6% 14/01/41 171,105 186,240 0.37
UsD 200,000 TURKEY REP OF 5.7500% 11/05/47 180,318 177,002 0.36
UsD 200,000 REP OF TURKEY 4.875% 16/04/43 154,976 163,362 0.33
2,988,423 3,223,422 6.48
Bit:bra 2,988,423 3,223,422 6.48
2954F
EEEFIE
UsD 247,000 UKRAINE GVT FRN 31/05/40 GDP 240,309 270,161 0.54
240,309 270,161 0.54
EfE
usD 200,000 UKRAINE GOVT 8.9940% 01/02/24 REGS 227,000 222,727 0.45
UsD 200,000 UKRAINE GOVT 7.3750% 25/09/32 REGS 199,480 208,266 0.42
UsD 200,000 UKRAINE GOVT 7.2530% 15/03/33 REGS 200,000 206,556 0.41
626,480 637,549 1.28
B4 F 866,789 907,710 1.82
TI7EREEH
EfE
UsD 200,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 222,020 232,138 0.47
UsD 200,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 195,270 196,061 0.39
417,290 428,199 0.86
TEE (EEEFE)
UsD 280,000 ABU DHABI GOV 3.8750% 16/04/50 REGS 349,244 308,044 0.62
UsD 200,000 DP WORLD PLC 5.6250% 25/09/48 REGS 252,000 237,868 0.48
UsD 200,000 ABU DHABI GOV 3.1250% 16/04/30 REGS 199,200 217,200 0.44
UsD 200,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 199,200 191,582 0.38
999,644 954,694 1.92
LTI E EEER 1,416,934 1,382,893 2.78
INTTA
EfE
UsD 187,210 URUGUAY 4.9750% 20/04/55 235,286 229,566 0.46
235,286 229,566 0.46
ZDfES
usD 191,279 REP ORIENT URUGUAY 5.1% 18/06/50 230,117 237,904 0.48
230,117 237,904 0.48
AitonrTA 465,403 467,470 0.94
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. B/ , ) e A
Bliiks g%ﬁﬁ*ﬁ“) iz IAFRFAIG A4 ML PELER (%)
DARFRAY
EEERE
UsD 252,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 252,000 253,588 0.51
252,000 253,588 0.51
BEf I ANF RIS 252,000 253,588 0.51
FANEPES 44,582,451 44,471,859 89.28
O B AR 2R TR I A TR

FREE1 - SEABEELEN

MEEHICEYHIER

20212 28R
(A EFE, o850, 295, 7161150 B2 N ZER)

20214E2 A28 HHFAE, 77 RIZLL T ORI E BRI LKA LT, SME AR USRI B IEFCO/TAD~yY B THWLRA,

[LoNE o] sERIE TEAIE AR Tyl B ARFEBUELE CKEV)
JPY 183,921,061 USD 1,740,351 202143 H25H (6,793)
USD 441,927 corp 1,550,000,000 2021434 15H 12,896
NGN 34,660,000 USD 72,815 202242 H 14H 10,767
NGN 32,080,000 USD 68,111  20224F2H 14H 9,250
USD 228,039 MXN 4,600,000 202143 H22H 7,365
USD 158,650 TRY 1,120,000 20214E3H19H 6,994
USD 158,589 TRY 1,150,175 2021454 11H 6,596
USD 312,131 JPY 32,470,000 20214E3H 16 H 6,118
AUD 310,000 USD 237,380  20214F3A3H 5,572
USD 164,397 JPY 17,000,000 20214E3H 16 H 4,181
USD 164,113 JPY 17,000,000 20214E3H 16 H 3,897
USD 159,384 JPY 16,530,000 20214E3H 16 H 3,598
USD 99,156 MXN 2,000,000 202143 H22H 3,211
AUD 290,000 USD 224,179 202143 H3H 3,098
AUD 410,000 USD 318,325 20214E4H19H 3,052
NzZD 440,000 UsD 320,649 20214E3H19H 2,991
UsD 158,699 KRW 175,000,000 2021473 H 19H 2,792
USD 158,699 KRW 175,000,000 2021423 H 19H 2,792
AUD 400,000 USD 310,876  20214F4H 19H 2,662
CLP 58,000,000 USD 78,751 2021454 10H 2,279
USD 157,109 KRW 174,000,000 202143 H9H 2,092
CLP 56,000,000 USD 76,191 202145 H10H 2,046
USD 160,398 INR 11,700,000 20214E4 H19H 1,864
USD 93,884 ZAR 1,373,674 2021423 H25H 1,582
RUB 6,100,000 USD 80,455 20214:3H4H 1,541
TRY 366,356 USD 48,186 202143 A 15H 1,512
EUR 60,356 MXN 1,500,000 202143 H25H 1,451
EUR 64,288 MXN 1,600,000 202143 H25H 1,436
UsSD 158,535 RUB 11,700,000 20214E3H 10H 1,371
USD 156,001 ZAR 2,300,000 2021434 19H 1,321
USD 158,449 RUB 11,700,000 20214E3H 10H 1,285
USD 156,088 CHF 139,695 20214E5H19H 1,273
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i\ 5 PNl sERIE TEAIE AR Tyl B ARFEBURLE CKEV)
USD 117,009 ZAR 1,725,794 202143 H31H 1,135
INR 11,700,000 USD 157,749  20214F4 H 12H 992
USD 77,682 IDR 1,100,000,000 2021474 H 12 H 847
USD 717,573 IDR 1,100,000,000 20214F4 H12H 737
CHF 163,322 UsSD 180,254  20214E5H3H 669
RUB 15,885,526 USD 212,809 20214E3H10H 579
INR 11,600,000 USD 156,620 20214F4H 19H 559
USD 80,956 IDR 1,150,000,000 202143 H25H 518
USD 80,956 IDR 1,150,000,000 2021433 H25H 518
USD 155,174 ZAR 2,300,000 202143 H19H 494
CNH 4,364,760 USD 672,369 20214F4 A 7H 356
USD 50,053 RUB 3,700,000 2021434 10H 352
USD 78,333 PHP 3,800,000 2021423 19H 206
EUR 105,232 USD 127,780  20214F4H6H 196
USD 210,229 IDR 3,000,000,000 20214E3H 15H 190
CHF 162,870 USD 180,254  20214:5H3H 168
USD 78,252 PHP 3,800,000 20214E3H19H 125
USD 79,730 CLP 57,000,000 202145 H 10 A 97
JPY 32,258,975 EUR 250,000 202144 H6H 70
USD 79,697 CLP 57,000,000 202145 H 10 H 63
TRY 529,826 USD 71,486  20214E3H25H 61
KRW 89,000,000 USD 79,245 202143 H9H 45
ZAR 2,400,000 USD 160,772 202144 H21H (15)
USD 78,076 PHP 3,800,000 20214E3H19H (51)
PLN 590,000 USD 159,041 2021424 H6H (80)
CZK 185,694 EUR 7,187 202143 H9H (110)
PLN 590,000 USD 159,101 2021424 H6H (139)
USD 77,948 PHP 3,800,000 2021423 H19H (180)
USD 154,363 ZAR 2,300,000 2021423 H24H (206)
USD 141,049 TRY 1,120,000 2021428 H19H (294)
USD 79,003 EGP 1,270,000 2021424 H20H (310)
USD 77,688 INR 5,750,000 20214F4 H 12H (325)
MXN 2,100,000 USD 101,081 2021423 H22H (339)
USD 77,662 INR 5,750,000 20214F4 H 12H (352)
USD 103,849 TRY 768,237 202143 H15H (365)
KRW 89,000,000 USD 79,735  20214E3H19H (445)
USD 153,836 ZAR 2,300,000 20214F4H1H (575)
USD 158,290 PLN 590,000 202144 H6H (671)
KRW 89,000,000 USD 79,988  20214E3H9H (698)
USD 158,248 PLN 590,000 2021447 6H (713)
USD 153,799 ZAR 2,300,000 2021423 H24H (771)
USD 22,063 ZAR 341,641 2021423 H23H (899)
CZK 1,514,305 EUR 58,665 20214-3H9H (962)
CZK 1,700,000 EUR 65,794  20214E3H9H (1,002)
IDR 1,100,000,000 USD 77976 202144 H12H (1,140)
USD 119,886 EGP 1,920,000 2021423 H22H (1,144)
IDR 1,100,000,000 USD 78,009 2021424 H12H (1,173)
IDR 1,300,000,000 USD 92,236 20214E3H15H (1,219)
MXN 1,600,000 USD 78,000 202143 H25H (1,273)
KRW 87,000,000 USD 78,805  20214E3H19H (1,297)
RUB 11,700,000 USD 158,344 202143 H19H (1,342)
MXN 1,600,000 USD 78,073 202143 H25H (1,346)
USD 119,429 EGP 1,950,000 2021425 H20H (1,354)
IDR 1,800,000,000 USD 127,389 202143 H15H (1,366)
USD 154,274 RUB 11,600,000 202143 H19H (1,387)
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[N [N FeHEE FEHISH it A REBHLE CKR L)
USD 253,208 EUR 209,351  20214F4H 6 H (1,391)
ZAR 2,300,000 USD 155,974 202143 H24H (1,404)
MXN 3,200,000 UsD 154,956  20214E3 H25H (1,502)
USD 70,003 TRY 529,826 202143 25H (1,545)
USD 48,186 TRY 366,764 202143 H15H (1,567)
ZAR 2,300,000 UsD 156,011  20214£4 A 1H (1,601)
CHF 139,386 USD 156,088 202145 H 19H (1,616)
CZK 3,365,036 EUR 130,000 202143 H9H (1,695)
KRW 173,000,000 UsD 155,997  20214E3 H26 (1,871)
RUB 11,700,000 USD 159,101  20214E3H10H (1,937)
CNH 3,310,000 USD 512,712 202143 H26H (2,109)
UsSD 154,645 AUD 200,000 20214E4 H 19H (2,124)
USD 158,369 ZAR 2,400,000 20214F4 H21H (2,388)
IDR 2,200,000,000 USD 156,585 20214E3H25H (2,703)
USD 61,521 EGP 1,020,000 20214E3 H22H (2,776)
ZAR 2,300,000 USD 157,394  20214E3H24H (2,825)
ZAR 2,300,000 USD 157,673 202143 H19H (2,993)
KRW 174,000,000 UsD 158,408 20214E3H19H (3,391)
JPY 17,000,000 USD 163,755 202143 H 16 H (3,539)
USD 474,563 AUD 610,000 202144 H19H (3,583)
RUB 40,800,000 UsD 549,274 202144 H19H (3,786)
TRY 1,150,175 USD 156,764  20214E5 11 H (4,771)
TRY 1,120,000 USD 157,858 202143 H19H (6,201)
BRL 1,745,000 UsD 321,714 202144 H5H (6,738)
MXN 3,100,000 EUR 127,967 202143 H25H (6,927)
TRY 1,120,000 USD 148,293  20214E8 H19H (6,950)
TRY 1,190,000 UsD 157,689 202148 H19H (7,512)
USD 76,145 NGN 32,800,000 2021454 17H (8,251)
USD 315,373 NZD 440,000 202143 H19H (8,266)
UsSD 72,170 NGN 32,080,000 20214E8 H12H (8,652)
USD 74,451 NGN 33,280,000 20214E8H 12H (9,395)
USD 472,937 AUD 620,000 20214E3H3H (12,967)
UsD 620,339 ZAR 9,481,781  20214E4 H29H (14,171)
JPY 66,000,000 USD 637,021  20214E3H 16 H (15,005)
MXN 12,800,000 USD 646,561 202143 H22H (32,512)

(99,138)
ERE2 - EMERN
20214E2 A 28 A BUE, 77 RIZLA F ORPF MR AL T,
wig K% [z4LES it H AHMIISRECRR L) REBEAZR CKRL)
TEVRELR e a
EUR (6) FUT EURO-BUND 202146 H (1,242,821) 1,348
USD (18) FUT US 10YR NOTE (CBT) 2021426 H (2,385,281) 27,703
(3,628,102) 29,051
B LN g
KRW 5 FUT KOREA 10YR BND 202143 A 567,942 (10,732)
USD 6 FUT US 2YR NOTE (CBT) 20214F6 A 1,324,500 (609)
USD 9 FUT US 5YR NOTE (CBT) 20214F6 A 1,115,016 (8,297)
3,007,458 (19,638)
9,413
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202142 A28 A BIFE, 77V RIZBL F ORRF AT 2 a T EFL T,

RS ESOE BT it A BASIEAG CRR V) RHIARE CRR V) RFEBUELE CRRL)
B bR g
EUR 764,344 C EUR/USD 1.253 20214F3H4H 4,609 7 (4,602)
USD 725,991 C USD/CHF 0.9125 20214E5 A 17H 3,123 6,228 3,105
USD 1,081,521 C USD/CHF 0.92 20214F4 A29H 2,974 5,305 2,331
EUR 618,656 P EUR/ILS 3.82 20214F4 H 150 3,237 437 (2,800)
UsSD 421,281 P USD/ILS 3.15 202143 H22H 1,683 83 (1,600)
15,626 12,060 (3,566)
FBOFFBR g
USD  (291,679) C USD/TRY 7.8 20214E3 4241 (4,622) (1,590) 3,032
UsSD (207,699) P USD/TRY 7.25 20214E3 H 120 (1,783) (1,175) 608
(6,405) (2,765) 3,640
9221 9,295 74
R4 - ERRTYTRY
20214E2 H 28 A BU(E, 772 RIZEL FORRF SFIAY » 7R Z AL T,
B ) [ZALES i A FGEALE CKRV)  REBUEL CKR V)
BRL 1,100,000 Receive Float (BRAZIL CETIP) - Pay Fixed (6.92%) 20254F1 H2H 0 2,472
BRL 700,000 Receive Float (BRAZIL CETIP) - Pay Fixed (7.4%) 202741 H4HR 0 3,417
BRL 700,000 Receive Float (BRAZIL CETIP) - Pay Fixed (7.47%) 20274E1 H4H 0 2,946
MYR 4,100,000 Receive Fixed (1.8275%) - Pay Float (KLIBOR 3M) 2021410H 14H (134) (799)
MYR 4,100,000 Receive Fixed (1.85%) - Pay Float (KLIBOR 3M) 20214104 14H (108) (657)
USD 3,200,000 Receive Float (LIBOR 3M) - Pay Fixed (0.9727%) 202546 A23 H 0 18,693
USD 3,200,000 Receive Float (LIBOR 3M) - Pay Fixed (1.0327%) 202546 H23 H 0 14,900
ZAR 7,500,000 Receive Fixed (9.28%) - Pay Float (JIBAR 3M) 20314E6 H17H 0 (13,776)
ZAR 4,200,000 Receive Float (JIBAR 3M) - Pay Fixed (4.685%) 202446 H17H 0 3,977
ZAR 4,200,000 Receive Float (JIBAR 3M) - Pay Fixed (4.755%) 202446 A17H 0 3,431
ZAR 4,000,000 Receive Fixed (9.51%) - Pay Float (JIBAR 3M) 20314F6 A 17H 0 (5,599)
(242) 29,005
ERES - ILPV-TIFILN- ROy T
20214E2 A28 A BUE, 77V RIZLA FORPIEIL Dk T T4 0 b AT T R A LTV,
B () FIALES A REBUF A CKR V)
Trrora DBV g
USD 600,000 CDS REP OF BRAZIL 1% 5YR 20/12/25 2025412 H20H 23,832
UsSD 414,750 CDS REPUBLIC STH AFRICA 1% 20/12/25 2025412 H20H 24,492
48,324
48,324
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e 5 w|© T A Al ' E
- MoOAN e R W otk E(B %A
i % =
&} % % % =W
1581 (2017428 A21H) 10, 208 A0.0 64. 0 — 17, 754
1634 (201848 H20H) 10, 206 AO0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
1941 (20214 8 A19H) 10, 200 A0.0 60. 1 — 9,159
FAEHIW FLRIT OV TR — 58 0 TR,
YT 7 KT, HE8 X 2RTEUBEEDBGFLE LRV, XU F~v—7%3H 0 A,
OZHAhDOEAE(MEE & TRFDHTR
£ I3 H # e il | g C RS 7 B
i % =M A K F|k B K =X
# "\ M % % %
20204 8 H19H 10, 203 — 68. 2 -
8 AR 10, 202 A0.0 58.9 —
9 HE 10, 202 A0. 0 50. 4 -
10A K 10, 202 A0. 0 56. 6 -
11AX 10, 202 A0.0 28.3 —
12A% 10, 201 A0.0 48.3 —
20214F 1 AR 10, 201 A0. 0 58.0 -
2 K 10, 201 A0.0 56. 6 —
3 AR 10, 201 A0.0 53.8 —
4 AEK 10, 201 A0. 0 59. 8 -
5K 10, 201 A0. 0 58.1 -
6 ARK 10, 201 A0.0 57.9 —
7THE 10, 200 A0. 0 55.9 -
# R
20214E 8 J119H 10, 200 A0. 0 60. 1 —

ke RIIME LT,
REBFEM LRI E R THR—TE Y B TR,
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O1A/0O%-YNDERBBEM (20204 8 A208 ~20214E 8 B198)
FUFBEIZINVEEA,
OFZERUESIDIKR (20204 8 B20H ~20214 8 A19A)
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| MO (ERE 2,933, 243 —
(2, 410, 000)
FFER(E S5 7,744, 464 —
A (6, 142, 000)
s (BEEEANEFREZET) 4, 656, 400 —
(3, 416, 400)

*BFITZIELRE, (BBERT2RIEENTEY £HA.)
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* () PITEEZRIC X S8BT,

*AES (REENMEREET) TP TOMEMEE @HEE) 35Eh Tk A,

| totsmEs
= £ #H 5¢ £ #H
FH TH
ST AN 200, 000 -
W (200, 000)

kAT T LG,
* BALAGH IIEI 0 5T,
% () PIZEEFRIC LSBT,




BRI Rr— IF—T7 2K

OFMERMBRAEDEEIIRRE (20204 8 H208 ~20214E 8 B198)

.*u%ﬁslﬁzxawﬂxglﬁsﬂ

W Ao 7 E\k‘f . —
B » | FHES Soammma] B L N Y P - YN
s ComskiD | C
ERiE 1] % ERiE 71 %
INFEAE 15, 334 130 0.8 — — —

FIEBRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATHY | B 7 7 IR LFIFRRA &35
EHEMARHE T,

O AEZEEDRM (20214 8 B 19 HE)

. ENAE

(A) [EPN GREHED) it FERIBRR

4 i ES

ES 4y : , | 9EBBEUT FEAEHIBRIRA R
gﬁ [ﬁ] \/f g/ﬁ\ ﬁq: ﬁﬁ ﬁﬁ r’rﬂ ]\ J:t S r(fﬂ )\ Jit jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
+M +M % % % % %
N 1, 300, 000 1, 302, 420 14.2 — — — 14.2
RS (1, 300,000)| (1, 302, 420) (14.2) (=) (=) (=) (14.2)
I 2 1, 167, 000 1,168,119 12.8 — — — 12.8
(B < @) (1, 167,000)| (1,168, 119) (12.8) (=) (=) (=) (12.8)
e 1, 230, 000 1, 230, 089 13.4 — — — 13.4
SRR (1,230, 000)| (1, 230, 089) (13.4) (=) (=) (=) (13.4)
WS 1, 800, 000 1,801, 060 19.7 — — — 19.7
(Bl & IENES) (1, 800, 000)| (1, 801, 060) (19.7) (—) (—) (=) (19.7)
~ 5 5,497, 000 5,501, 690 60. 1 — — — 60. 1
7 " (5,497, 000)| (5,501, 690) (60.1) (—) (—) (—) (60.1)
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BRI Rr— IF—T7 2K

(B) BN GR&EH) AfAE SBIBE R
i Wi B o * ‘
Pl o m & | M % | EESEAH
A EREE % THM M
B NFEFT02[R] 1.04 100, 000 100, 353 | 2021/12/20
KERIF  AZEEE354[H] 1.03 100, 000 100,201 | 2021/10/28
HEFRATHIGH T E  AZEFE 102 1.03 500, 000 500,520 | 2021/9 /24
REARIR  ATEVRL23AEE 2 [0 1.0 340, 000 340,645 | 2021/10/28
IR AZERL2SAEES 2 [A] 1.0 200, 000 200,380 | 2021/10/25
IR ASEVRR23AEE 5 [0 1.01 60, 000 60,319 | 2022/2/25
/N ) 1, 300, 000 1,302, 420
WHES Gr< £80E)
Befr  HUOG ARG RIEEE S (840 21 0. 502 30, 000 30,058 | 2021/12/24
AARRGHEEKRA - EERERERS  BUFRIEME 1520 1.1 77, 000 77,321 | 2021/12/28
HHb AR F190E] 0.07 500, 000 500,131 | 2021/12/20
BrrhE sE R &519E 0.02 460, 000 460,073 | 2021/12/20
A ERSZEHE B LLE 1. 067 100, 000 100, 534 | 2022/2/18
/I it 1, 167, 000 1,168, 119
SRES
FETES  FIATEE802[E 0. 06 30, 000 30,002 | 2022/3/25
LA AT el FfHgEs21mE 0.03 150, 000 150,002 | 2021/8 /27
LAE AT el FifHgEsemE 0.03 450, 000 450,018 | 2021/9 /27
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