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- 20194F 6 27 H BUfE 20194 7 A 29 H BUfE [20194F 8 A 27 H BU(E (20194 9 A 27 H BI(E 2019410 A 28 H BU/E [20194E 11 A 27 H BUfE
A A A A A A
A &E 10,166, 171,739 10,204, 731,755 9,603,910, 186 9,632,027, 550 9,700, 475, 990 9,238, 740, 570
gL . — 193, 714,569 201, 835, 761 164,516, 172 177, 054, 216 178, 337, 891 153, 645, 720
BB AR5 AR 5 GHAMAR) 9,971, 455, 600 10,001, 894, 424 9,397, 111, 932 9,407,091, 414 9,425, 443, 692 9,049, 651, 587
i< tx— <¥=77 2 RGHEE) 1,001,570 1,001,570 1,001,570 1,001,472 1,001,472 1,001,472
ERIINE - - 41,280, 512 46, 880, 448 95, 692, 935 34,441, 791
B) A& 78,211, 489 73,528, 314 74,972, 035 87,877,208 147, 356, 093 63, 134,893
ARADIL LS 5 B 4 40, 355, 619 39, 548, 150 39,112, 861 38,226, 295 37,084, 705 36,123, 055
RILEA 4 29, 309, 565 25, 006, 391 28, 046,129 41,495,331 102, 035, 962 19,127, 407
ARANE FE A 8,521, 627 8,954, 139 7,796, 068 8,137,883 8,217,651 7,867,407
RILF B 352 390 21 208 113 116
T DAL H 18, 326 19, 244 16, 756 17,491 17, 662 16,908
(C) #EEMRIE(A—B) 10, 087, 960, 250 10, 131, 203, 441 9,528,938, 151 9,544,150, 342 9,553,119, 897 9,175, 605, 677
JEAR 20,177,809, 670 19,774,075, 077 19, 556, 430, 729 19, 113, 147, 681 18,542, 352, 702 18,061, 527, 813
TR R A5 4 A\10,089,849,420 | A 9,642,871,636 | A10,027,492,578 | A 9,568,997,339 | A 8,989,232,805 | A 8,885,922,136
(D) ZIEHRAK 20,177,809, 6700 19,774,075,0778 19,556, 430, 72900 19,113,147, 6810 18,542, 352, 70200 18,061,527, 8130
1AO%:YEEMBE(C/D) 5,000 5, 1238 4,873H 4,9948 5,1528 5,080
() BT SCAE$20,586,099,194F . H571~761 B NG E L A%HIE96,119,518 1, H71~T61rh —Eh A C A%H1%2,620,690,899F 1

MY 7= 0 WU PEARIZ. $571410.5000M, #57210.51231, #5738#10.487310, H574410.4994MM ., 4575110.5152[, #576110.50801 T4,
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BRIV ESTLE 7 LABRASERE

OEHEDIK;
HTLH HT2H FT3H FTAH H5754 76
H H 20194E 5 H 28 H~ 20194 6 A28 H~ [20194E 7 A30H ~ |20194F 8 A28 H ~ [20194E 9 F 28 H ~ [20194£10 29 H ~
2019456 A27TH  [20194:7 A29H  [20194:8 A27TH  [20194:9 A27H  [20194:10 28 H  [20194E11 A 27H
A A A A A A

(A) ERHZEIE 80, 749, 984 79,349, 217 78,731,105 77,408, 625 75, 444, 879 13,576, 115
2 A 2 < 80, 756, 822 79,357, 941 78,736, 248 77,414, 812 75,448, 278 73,580, 787
SRR A 6,838 A 8,724 A 5, 143 A 6,187 A 3,39 | A 4,672

(B) FiEFEHTEELE 250,209, 961 213,658, 458 A 522,882,733 199,549, 247 263,052, 051 A 160,084, 466
TEE A 252,215,070 217,088, 556 3,706,980 202,510, 748 265, 895, 891 1,247,515
FEEH A 2,005,109 A 3,430,008 A 526,589,713 A 2,961,501 A 2,843,840 | A 161,331,981

©) ExHENE A 8,545, 953 A 8,973, 383 A 1,812,824 A 8,155,374 A 8,235,313 A 7,884,315
(D) HHEHEE(A+B+C) 322,413,992 284,034, 292 A 451,964, 452 268, 802, 498 330, 261,617 A 94,392, 666
(E) RIfRHERE A 9,315,412,126 A 8,844,722,833 A 8,498,507, 982 A 8,717,817,317 A 8,284, 438,012 A 7,717,258, 747
(F) EBmEEEEES A 1,056, 495, 667 A 1,042,634, 945 A 1,037,907, 283 A 1,021,756, 165 A 997,971,705 A 978,147,668
(Ficd 24 S 4H 24 %8) (- 581,415,998) | ( 572,847,765) | ( 569,486,885) | (  559,652,888) | ( 545,850,242) | ( 534,438,137)

Fe B RS FH 2 4H) (A 1,637,911,665) | (A 1,615,482,710) | (A 1,607,394,168) | (A 1,581,409,053) | (A 1,543,821,947) | (A 1,512, 585,805)

@) §F(D+E+F) A10,049, 493, 801 A 9,603, 323, 486 A 9,988,379, 717 A 9,530,771, 044 A 8,952, 148,100 A 8,849,799, 081
H) ImENERE A 40,355,619 A 39,548,150 A 39,112,861 A 38,226,295 A 37,084,705 A 36,123,085
RERHERE (G+H) A10,089, 849, 420 A 9,642, 871,636 A10,027,492,578 A 9,568,997, 339 A 8,989,232, 805 A 8,885,922, 136
ENNEFEAHEIE A A 1,056, 495, 667 A 1,042,634, 945 A 1,087,907, 283 A 1,021,756, 165 A 997,971,705 A 978,147,668

(Ficd 24 S 40 24 %8) ( 581,415,998) | ( 572,847,765) | ( 569,486,885) | (  559,652,888) | (  545850,242) | ( 534,438,137)

Fe B RS FH 2 4H) (A 1,637,911,665) | (A 1,615,482,710) | (A 1,607,394,168) | (A 1,581,409,053) | (A 1,543,821,947) | (A 1,512, 585,805)

Sy Bl U R AL 4 3,796, 427, 538 3,755, 369, 197 3,743,227, 303 3,692, 832, 802 3,616, 980, 552 3,550, 742, 216
MEHHLE S A12,829, 781,291 A\12, 355, 605, 888 A12, 732,812,598 A12, 240,073, 976 A11,608,241,652 | A1, 458,516, 684

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) HEeAOFFEE (201945 A28 H ~20194E11 A27H) IZLATF @Y T,

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

ET1H) E128) E13H) E14H) 158 161
H H 20194E 5 H 28 F ~ [20194F 6 H 28 F ~ [20194F 7 H30 F ~ [20194F 8 H 28 F ~ [20194F 9 A28 F ~ [20194E10 H 29 A ~
20194E6 H27TH  |20194E 7 H29F 2019468 H27TH  [20194E9 H27TH  [20194E10 028 |20194E11/27H
a. Bl Y SRIE (REPER) 78, 665, 1101 76, 919, 59111 70,918, 887 75, 129, 1241 73,609, 75911 65, 692, 24911
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY

. EREATRICE D B WA TR 4

581,415, 9981

572, 847, 76511

569, 486, 8851

559, 652, 88811

545, 850, 2421

534,438, 137H

[="S Nel

. ERARICED 2 HEERR G

3,758, 118, 04711

3,717,997, 75614

3,711,421, 277H

3, 655, 929, 373H]

3, 580, 455, 498H]

3,521, 173, 022H

- ERBINAR (a+b+c+d)

4, 367, 765, 1121

4,351, 827, 0491

4,290, 711, 9851

4,199, 915, 4991

4,121, 303, 4081

e 4,418, 199, 155/

£ SRR (1 A %7D) 2, 18919 2, 2089 2, 22511 2, 24419 2, 26511 2, 28119
g. Syl 40, 355, 6191 39, 548, 1501 39,112,861/ 38, 226, 2951 37, 084, 7051 36, 123, 0551
h. i (1 51 %729) 20H 2019 209 209 209 209
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DISTEARILREA (Rl oEl4e) &720 9,

34 r_ﬁdau@)iﬁ%ﬁ%’arb TEBITEA &[4 E 7213 FEA5E . SRASITSETALES GEINEE) &0 £7,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (2019411 B 27 B H7E)

<Bftwr— vHF—T7 K>
FRE, B ~x— =¥ —7 7 2K (7,831,332 T ) ODNETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

EX(SES

X 5 . o | 9BBBRUT BATHIFRIREA L=
om o4& E|FE M %ﬁﬁﬂJ\Lt«pm]\m}ﬁ SELE | 260 E | 2R
TFH TFH % % % % %
— 1, 130, 000 1,131, 105 14.2 — — — 14.2
M7 RS (1,130,000)| (1,131, 105) (14.2) (=) (=) (=) (4.2
T (i e 2, 289, 400 2,290, 109 28.7 — — - 28.7
(B < i) (2,289, 400)| (2,290, 109) (28.7) (=) (=) (=) (28.7)
600, 000 600, 229 7.5 — — — 7.5
BRI (' 600,000)| (600, 229) (17.5) (—) (—) (=) (7.5)
ST 1, 310, 000 1,310, 608 16.4 — — — 16.4
(&L %{f)\m%ﬁ) (1,310,000)| (1,310, 608) (16. 4) (—) (=) (—) (16. 4)
R N 5, 329, 400 5,332, 052 66.7 — — - 66. 7
H ! (5,329,400)| (5,332, 052) (66.7) (—) (—) (=) (66.7)
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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,
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(B) EWN Ghgad) AfHE  #minIBErs
4 Wi : EAGHIES ___ A
F A w4 B O I EESHA
A& % TH TH
PRI ZAZEH169] 1.43 90, 000 90,084 | 2019/12/20
MENNR AZEE172[R] 1.34 100, 000 100, 405 | 2020/ 3 /20
KB A%E (54) H116[E 0. 158 170, 000 170,092 | 2020/ 3 /30
TR AZPRR2 VA 12]6] 1.32 50, 000 50,049 | 2019/12/25
R AZERR2 RS 6 [7] 1.36 250, 000 250,206 | 2019/12/20
R A%k (54F) F41F 0.101 270, 000 270,055 | 2020/ 1 /24
W EmH ASEE 7R 1.34 200, 000 200,211 | 2019/12/25
/)N at 1, 130, 000 1,131,105
HES R £/E)
Bfk MG AR SRS S 58 [E 1.3 144, 000 144,272 | 2020/ 1 /20
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[Es] e Al oS A EI L E A TR ey 0.15 105, 400 105,412 | 2019/12/20
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/)N R 600, 000 600, 229
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BAVEEE /) 477 1. 405 200, 000 200,179 | 2019/12/20
HEE 5374[H] 0.814 10, 000 10,019 | 2020/ 2 /25
Wb #4562 1. 405 100, 000 100, 114 | 2019/12/25
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& &t 5, 329, 400 5, 332, 052
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MEEHAE
20194E3 A 31 HEE
(BHEIT Y ZE7)
B
P& A A FE SRR
(HRFFFH - 13,438,306,2321)
B A TEAS

S REN AR DA 22 4%

S E 2 RS IE LS AR DRTAT 2245
TVNT AT IHRDZEFEREIL &2
BRNAY 7 THNARD ARG,
R

BREAR

AffE

SRIAD 7 ZRNAR DR 22 1E

WEA TV ar R ORI 4
(78l - 29,533,131 /1)

Ta—H—~DKL4

FHLEH

RELFILE

Al A

FEATH S A RIEFR L

WIR1 A 470 EATFS

11,089,565,898

1,533,915,582
6,004,451
16,063,242
45,551,542
2,634,289
110,782,786

12,804,517,790

5,022,651
28,850,993

479,734,849
91,347,850
4,626
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12,199,556,821
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4,376,106
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604,143
1,446,143
7,063,058
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31,709

133,282,765

774,400,844

(2,993,844,688)
2,361,189
217,881,072
3,682,677

(408,728,187)

L AR AS (3,178,647,937)
B A MALZRFEATHE 2% D &I 608,322,819
Fe AN AR D R S DB ik (11,434,331)
WEA T2 al FRNARD MR AR O HE I (4,825,689)
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FRITEZ IR OE &R
2019523 H 31 BT/ T 3 HFHHIEA

CREE)
- I 4,156,941
FATZASFEFREK 52,558
HRZ AR (923,863)
HIRFATH SRS 3,285,636
BERTE
20194E3 H 31 B BAE
CREZ)
CEAAIL T Ze7)
2019 2018 2017
WM PEFR AR 12,199,556,821 19,114,481,985 28,579,303,666
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I LT TIINF-IHx—Tv—R-T7RV—Iv—2 05 - RUR-TLEF L—JITR

N7
KB EE B
20194E3 A 31 B HAE
(BFEIF 2 7)
W FE AR a4 A5 REAT AEAaAE AR (%)
TN
ESli=y
BRL 26,930  NOTA TESOURO NACL 10% 01/01/23 NTNF 922,079,541 827,108,599 6.78
BRL 11,789  NOTA TESOURO NACL 10% 01/01/25 NTNF 420,448,664 363,452,369 2.98
BRL 10,922  NOTA TESOURO NACL 10% 01/01/21 NTNF 441,512,328 331,268,863 2.72
BRL 11,879  LETRA TESOURO 0% 01/01/20 LTN 314,313,532 321,347,961 2.63
BRL 4,656  NOTA TESOURO NACL 10% 01/01/27 NTNF 133,783,720 143,479,858 1.18
2,232,137,785  1,986,657,650 16.29
Bt TIUL 2,232,137,785  1,986,657,650 16.29
TANTGUR
EiEtkE (B EeFf#)
USD 800,000  ALFA BANK/ALFARU 7.75% 28/04/21 REG 101,811,331 94,025,085 0.77
USD 800,000  RZD CAP LTD 5.7% 05/04/22 93,219,562 92,125,685 0.76
USD 700,000  ROSNEFT 4.199% 06/03/22 REGS 78,112,442 76,707,326 0.63
USD 600,000 MMC NORILSK NICK O 4.1% 11/04/23 RE 64,801,600 64,922,159 0.53
USD 550,000  VEB FINANCE 6.902% 09/07/20 62,866,085 62,593,209 0.51
USD 250,000  VEB FINANCE PLC 6.8% 22/11/25 REGS 28,948,426 29,530,537 0.24
429,759,446 419,904,001 3.44
BELTANTUR 429,759,446 419,904,001 3.44
NI TS
BiEkE (B EefE)
USD 800,000 GAZ PROM 6.51% 07/03/22 REGS 91,904,402 94,416,909 0.77
USD 800,000 ALROSA FINANCE 7.75% 03/11/20 REGS 88,459,030 94,022,959 0.77
USD 500,000  VTB CAPITAL 6.551% 13/10/20 58,814,559 57,203,520 0.47
USD 400,000  SBERBANK 6.125% 07/02/22 REGS 47,455,896 46,189,375 0.38
USD 400,000 SBERBANK 5.717% 16/06/21 45,660,949 45,466,954 0.37
USD 150,000  ROSNEFT FINANCE 7.25% 2/02/20 REGS 17,847,145 17,054,793 0.14
350,141,981 354,354,510 2.90
aHitrvoTNT 350,141,981 354,354,510 2.90
AxTa
E3li=
MXN 436,400 MEXICAN BONOS DES 6.5% 9/06/22 M 353,644,841 240,894,464 1.98
MXN 376,850  MEXICAN BONOS DES 6.5% 10/06/21 M 306,400,394 210,300,919 1.72
MXN 353,550  MEXICAN BONOS DES 7.75% 13/11/42 M 222,450,715 188,360,069 1.54
MXN 301,950  MEXICAN FIXED RATE 8% 07/12/23 M 20 268,242,741 174,200,687 1.43
MXN 310,250  MEXICAN FIXED RATE 7.5% 03/6/27 M20 233,842,887 172,532,703 1.41
MXN 228,550  MEXICAN BONOS DES 10% 20/11/36 M30 248,376,925 150,924,142 1.24
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W R AR a4 AR AEAAE AR (%)
MXN 244,000 MEXICAN BONOS DES 8.5% 31/5/29 M 160,400,190 143,909,856 1.18
MXN 207,400  MEXICAN BONOS 8.0000% 11/06/20 M 118,909,531 119,125,808 0.98
MXN 208,750  MEXICAN BONOS DES 7.75% 29/5/31 M 165,410,482 115,779,343 0.95
MXN 126,000 MEXICAN BONOS DES 8.5% 18/11/38 87,798,539 72,777,632 0.60
2,165,477245  1,588,805,623 13.03
g (B ELRE)
MXN 826,000 PETROLEOS MEX 7.19% 12/09/24 REGS 656,424,070 395,090,670 3.4
656,424,070 395,090,670 3.4
ARt AFT =2 2,821,901,315  1,983,896,293 16.27
FIE
EiEkE (B Eef#)
USD 500,000 LUKOIL INTL FIN 4.563% 24/4/23 REGS 54,506,282 56,301,270 0.46
USD 300,000 LUKOIL INTL F 6.6560% 07/06/22 REGS 35,475,589 35,777,830 0.29
89,981,871 92,079,100 0.75
Gt AT 89,981,871 92,079,100 0.75
HHE
E3li=
KRW  15,000,000,000 KOREA TREAS 4% 10/12/31 3112 1,415,371,252  1,836,093,719 15.05
KRW 1,000,000,000 KOREA TREAS 5.5% 10/03/28 2803 109,395,174 127,198,920 1.04
1,524,766,426  1,963,292,639 16.09
At wE 1,524,766,426  1,963,292,639 16.09
ayy
E3li=
RUB 290,000,000  RUSSIAN FED 8.15% 03/02/27 6207 851,944,033 498,997,916 4.08
RUB 300,000,000  RUSSIAN FED 7.05% 19/01/28 6212 678,640,627 478,987,761 3.93
RUB 50,000,000  RUSSIA GOVT 8.5% 17/09/31 6218 106,118,324 87,349,253 0.72
RUB 15,000,000  RUSSIA GOVT 7% 16/08/23 6215 25,232,036 24,835,690 0.20
RUB 10,000,000  RUSSIA FED 7% 25/01/23 6211 26,721,972 16,639,557 0.14
1,688,656,992  1,106,810,177 9.07
= 1,688,656,992  1,106,810,177 9.07
[y
ESli=
ZAR 37,900,000  REP OF STH AFRICA 8.75% 28/02/48 334,199,957 259,847,238 2.12
ZAR 24,300,000  REP OF STH AFRICA 8.5% 31/1/37 2037 218,812,529 166,479,354 1.36
ZAR 13,200,000  REP OF STH AFRICA 2.75% 31/1/22 CPI 183,209,444 155,141,335 1.27
ZAR 22,370,000  REP OF STH AFRICA 8.75% 31/1/44 204 150,352,360 153,937,878 1.26
ZAR 25,800,000  REP OF STH AFRICA 6.25% 31/3/36R209 180,033,302 142,356,743 1.17
ZAR 14,800,000  REP OF STH AFRICA 9% 31/01/40 2040 98,737,093 104,630,985 0.86
ZAR 19,000,000  REP OF STH AFRICA 6.5% 28/2/41 R214 110,649,169 102,223,063 0.84
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B Y EzaE HA5 IR AEAAE AR (%)
ZAR 10,200,000 REP OF STH AFRI 8.875% 28/2/35 2035 71,090,943 72,943,055 0.60
ZAR 7,900,000 REP OF STH AFRIC 8.25% 31/3/32 2032 65,004,818 54,887,015 0.45
ZAR 4,100,000 REP OF STH AFRICA 8% 31/01/30 2030 28,968,154 28,690,944 0.24
ZAR 86,203 REP OF STH AFRICA 10.5% 21/12/26 R1 785,340 722,329 0.01
1,441,843,109 1,241,859,939 10.18
WL (EELFHE)
ZAR 10,000,000 CAPE TOWN CITY 11.16% 15/03/25 3 116,206,206 79,878,322 0.66
ZAR 10,000,000 ABSA BANK LTD 8.8% 11/09/26 ABS7 95,300,800 73,621,518 0.60
ZAR 6,000,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 62,860,382 44,299,388 0.36
ZAR 5,000,000 LIBERTY GROUP 9.165% 14/8/20 48,657,499 38,525,338 0.32
323,024,887 236,324,566 1.94
B ETIIA 1,764,867,996 1,478,184,505 12.12
%=
EfE
TRY 25,800,000 TURKEY GVT 9.2% 22/09/21 517,714,438 386,529,537 3.16
TRY 20,100,000 TURKEY GOVT 7.4% 05/02/20 510,353,612 347,295,653 2.85
TRY 18,000,000 TURKEY GVT 9.4% 08/07/20 467,615,384 300,945,297 2.47
TRY 14,000,000 TURKEY GOVT 10.7% 17/02/21 387,764,460 226,531,557 1.86
TRY 13,000,000 TURKEY GVT 11% 02/03/22 214,191,793 198,163,824 1.62
TRY 11,000,000 TURKEY GOVT 10.5% 15/01/20 385,950,382 197,431,720 1.62
2,483,590,069 1,656,897,588 13.58
(e = 2,483,590,069 1,656,897,588 13.58
TAVH
EiEtE (HESFIE)
MXN 6,095,000 INTERAMER DEV 7.5000% 05/12/24 GMTN 39,470,103 34,262,253 0.28
39,470,103 34,262,253 0.28
ups 2o GRS
USD 120,000 US TREAS BILL 0% 13/06/19 13,032,248 13,227,182 0.11
13,032,248 13,227,182 0.11
BT AVA 52,502,351 47,489,435 0.39
KAEPERF 13,438,306,232 11,089,565,898 90.90

O B IR T




I LT TIINF-IHx—Tv—R-T7RV—Iv—2 05 - RUR-TLEF L—JITR

5 BRI BE 9D IER
201943 A31 R BE
(AR, FEZIRAT, ZRIB, TR LILEE M7

HEi 1 - SAEABEEUERN
20193 A31 HBIE, 77U RIZLL T ORI FIMNE 2RI LN = H L T,

T A 1 A4 FEHL@LE FEHI LA T H REHIHLE (M)
BRL 1,959,147 USD 505,000 2019425 H 31 (441,306)
RUB 585,000,000 JPY 987,831,000 20194E4 H 11 R 9,267,076
JPY 881,878,738 USD 7,900,000 20194F4 A 111 7,907,280
JPY 11,150,680 USD 100,000 20194F4 A 111 87,750
MXN 2,337,195 USD 120,000 20194E5H17H (17,445)
JPY 11,001,680 USD 100,000 20194E4 H 11 H (61,250)
ZAR 13,200,660 USD 900,000 20194F6 H19H (292,140)
JPY 33,702,100 RUB 20,000,000 20194F4 H 111 (386,723)

16,063,242

20194E3 A31 B HITE, 77 RIZBL FORRF LR EH L Tz,

W S50% S AEa A A (M) RFEDHHELE ()
BT
ZAR 215 FUT R186 YLX/JSE 2019485 A 185,996,390 1,937,968
ZAR 166 FUT R2030 BOND FUTURE 201945 H 118,037,469 1,245,578
ZAR 185 FUT R2032 BOND FUTURE 2019455 H 128,815,837 1,521,750
ZAR 96 FUT R208 BOND FUTURE 20194E5 A 73,270,704 154,241
ZAR 229 FUT R213 BOND FUTURE 201945 A 146,934,165 1,559,828
653,054,565 6,419,365
FEVIFLR g
ZAR (76) FUT R023 BOND FUTURE 201945 H (58,470,967) (414,914)
(58,470,967) (414,914)
6,004,451
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R 3 - A varEy

201943 A31 HETE, 77U RIZBL FORRFE AT L a B H L Tz,

g S E a4 it 19 A BASEAG (M) FPiegE (1) RIESEER (M)
VIR a
MXN  (74,000,000) C MXN/IPY 5.65 12/07/19 20194E7 H 12 (8,948,565)  (8,267,689) 680,876
MXN  (38,000,000) C MXN/JPY 5.8 24/04/19 201944 A 24 H (3,246,804)  (1,086,857) 2,159,947
MXN (36,000,000 C MXN/JPY 5.85 25/04/19 20194E4 A 25 H (1,911,329) (543,300) 1,368,029
MXN  (40,000,000) C MXN/JPY 5.9 15/04/19 20194E4 4 15H (1,778,572) (249,152) 1,529,420
TRY  (15,000,000) C TRY/JPY 18.8 12/04/19 20194:4 A 12 H (5,717,883)  (5,529,132) 188,751
TRY  (15,000,000) C TRY/JPY 19.7 15/04/19 2019454 A 15H (3.862,410)  (8,105,490)  (4,243,080)
TRY (7,000,000)  C TRY/JPY 20.38 09/04/19 201944 1 9 F (1,209,196)  (1,707,750) (498,554)
TRY (10,000,000 C TRY/JPY 20.513 11/04/19 2019424 A 11H (874,587)  (2,117,966)  (1,243,379)
TRY (7,000,000)  C TRY/JPY 20.675 04/04/19 20194E4 A 4H (688,389) (869,193) (180,804)
TRY (11,000,000  C TRY/JPY 21.008 02/04/19 20194E4 f1 2 F (1,295,396) (374,464) 920,932
(29,533,131)  (28,850,993) 682,138
(29,533,131)  (28,850,993) 682,138

ERL 4 - @FRUY TR

20194E3 A31 R HITE, 77 RIZBL FORRF SFIAT » 7T EH L Tz,

PR FFAM 44 EZAEA it 191 H AL (M) REBHEZE (M)

BRL 9,214,887 Received Fixed (11.63%) - Pay Floating (BRAZIL CETIP) ~ 20214E1 H 4R 21,646,223 24,914,765

BRL 10,426,994 Receive Floating (BRAZIL CETIP) - Pay Fixed (10.46%)  20234E1 A 2R (19,011,934)  (29,937,416)
2,634,289 (5,022,651)
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SHEL—BORBNITEBRYET £S5, BELELETETS,
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Omifi 5 HDERAERE
e i L\E B b F| #H
i % B
M % % % EWNE!
1311 (201558 A19AH) 10, 206 0.1 44,7 — 22,034
14341 (201648 A19H) 10, 211 0.0 68. 6 — 19,722
1511 (201748 A21AH) 10, 208 A0.0 64.0 — 17, 754
161 (20184 8 A20H) 10, 206 A0.0 38.7 — 13,511
1731 (20194E 8 A19H) 10, 205 A0.0 59.3 — 8, 458
# (S SR B O C LSk — 58 0 AT IER,
M7 7 KT, lEh& 2R TEEREEBGFEELRNZD, XU F~v—7%3H ) THA,
OLHAhDEAEMEE L TRFDHER
. F q B e fif | % & P
[ % =M A K |k B K =F
€./ ! % % %
20184 8 H20H 10, 206 - 38.7 —
8 AR 10, 207 0.0 40.6 —
9 AR 10, 206 0.0 52.5 —
10H K 10, 206 0.0 53.1 —
11AR 10, 206 0.0 41.5 —
128K 10, 206 0.0 51.0 —
201941 AR 10, 206 0.0 51.1 —
2 AR 10, 205 A0.0 55.7 —
3 AR 10, 205 A0.0 64. 2 —
4 AR 10, 205 A0.0 54.0 —
5 A K 10, 205 A0.0 65.5 —
6 AR 10, 205 A0.0 61.8 —
7THRE 10, 205 AO0.0 57.8 —
€./ )
20194 8 H19H 10, 205 A0.0 59.3 —

kR E T,
KAEFRI IR ITE TR — 58 0 @ TR,
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HBAREBITICEDIATRAEMBRDE L. FELERERNZRLELIHIAMEDOHEY PREER
DEOQOI—IL-A—2DEFNEIATREGDZHR . IATRFEYDEE~DREEFZEL T,
HEMEATEIT DA ENAEEINFITOTIZBELLEEL,

5IEHmECEEBYET LS. FALIBBVERELETFET,

O1F/AY-YDEREM (20184E 8 H21A~20194E 8 B19R)
FZYURFEISITVERA.

OFRER U IDIKR (20184E 8 H21B~20194E 8 H19R)

0wt
= £ #H 5¢ F #

+HM +M

ESl e 6,812, 723 6,812, 701

[E | W5 REs 2,994, 475 —

( 2,452, 000)

RS 5, 906, 659 —

" (17,940, 000)

S (BEENEREETD) 11, 495, 778 —

(10, 167, 000)
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(201848 A21H~20194 8 A19A)

. FIZEEA & DEEIRR

7 (oA Py _ _
i o | S Goammgi] b S Gommmes] D
& OIGIRILB A L OWAIRID C

ENNE! =W % ENNE! EWNE! %

INFEAE 20, 396 1, 141 5.6 — — —

FIERMRA LT, BEEFEROBREIENCET 2IEMBIEE LHICHE SN ORERRATHY | BT 7 > FITRDFIFRRA &35

BEEASI T,
O AEEDHEM (20194 8 A 19 1)
.@W’Mﬂﬁ
(A) [EWN ORER) AfEHAE FRIERIB R
ES 4y | . v | 9 BBBRUT FRAFMRIBIIA LR
IR T ] I e A e T Ry T Y=
F T % % % % %
. 1, 156, 000 1, 157, 903 13.7 - - - 13.7
I RRESS (1,156,000)| (1, 157, 903) (13.7) (=) (=) (=) 13.7)
Bk S 700, 000 700, 671 8.3 — - - 8.3
(B < i) (' 700,000)| ( 700,671) (8.3) (—) (=) (=) (8.3)
N 350, 000 350, 021 4.1 — - - 4.1
RS ( 350,000)| ( 350,021) (4.1) (—) (—) (—) (4.1)
WAL e 2, 800, 000 2,804, 925 33.2 - - - 33.2
(FLefEENES) (2,800, 000)| (2,804, 925) (33.2) (—) (=) (—) (33.2)
N . 5, 006, 000 5,013, 521 59. 3 — — — 59. 3
- i (5,006, 000)| (5,013, 521) (59. 3) (-) (—) (—) (59.3)
% () WIRIE LB chEX T,

FAAARIT, S EREIC T 2 FHMEE OB,
* BERD BALANG IHI Y $#5C,
FFHIIZ OV TIIRRETRIE I, MRER 4L 7T =2 2 AT L TOVET,
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FHIr— IF—T7 UK

(B) EWN Ghga) AfE  #miBIBEzs
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F A w4 B M | EETHA
A& % TFH TH
KIRRF  ZAZEEE330[0] 1.48 116, 000 116,173 | 2019/9 /27
KIRIF  AZE5E331R] 1.41 100, 000 100,269 | 2019/10/29
ERIR AZPRR2 IR 23E] 1.37 100, 000 100,218 | 2019/10/18
FRI IR ATEERR21EEEE 4 (1] 1.56 100, 000 100, 007 | 2019/ 8 /20
BRI ATEERR21EEEE 5 (A 1.35 100, 000 100,222 | 2019/10/18
TRV ABRERIAEEEE 3 [0 1.41 140, 000 140,196 | 2019/9 /25
@R ATEERR264EEE LS 4 [7] 0.135 100, 000 100,016 | 2019/ 9 /26
I BRI AZEPRR21IEEESS 1 [\ 1.35 100, 000 100, 256 |  2019/10/28
HFERATHGM S E  AZEETIE 1.34 100, 000 100,246 |  2019/10/25
TR ASERERIAEFES 2 (7] 1.35 100, 000 100,262 | 2019/10/29
BIREBR AZ (54) FR264ES 18 0.153 100, 000 100,034 | 2019/10/31
/I #t 1, 156, 000 1,157,903
HES < £/E)
HABUREEE S TAE Y BB 55 46(0] 0.219 100, 000 100,020 | 2019/ 9 /20
HABUREE S TAE Y BB 567 0. 001 100, 000 100,000 | 2019/9 /20
AAREHERRA - EEREERES: R E53 1.38 400, 000 400, 478 | 2019/ 9 /20
[EIBR W I 8U TSR 16l Bk Rafk 2.07 100, 000 100, 172 2019/ 9 /20
/N #t 700, 000 700, 671
SRES
mLER FIETTLIEWE 0.2 350, 000 350,021 | 2019/8/27
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TEMES (EOREEANES
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A 5,013, 521 59.3
£ DA MRESR: 499, 996 5.9
a—)L - m— % 2o, 2, 944, 648 34.8
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ATEAZ 11,771, 369 EHEE A 48,206, 310
® fifE 4,506 () HHEIHS(A+B) A 1,972,474
AHLFIE, 4,506 O FHEmEns 273, 342, 594
© HAELERA-B) 848,161,078 (€) BMETEBERS 10, 418, 721
JEAR 8, 288, 568, 727
VRS 4 169, 592, 351 (F) fRfEiats A112,196, 490
D) SIELOK 8,288,568, 72701 @ E(C+D+E+F) 169, 592, 351
1 A0O% 7 Y (% (C./ D) 10, 205/ RERIBES (G) 169, 592, 351
(FE) H o0 A %H 13 13,238,234,160 9 . M B MR E o A% 1T REREOREOF TE) BEMIEHFTER/FTITHRKOE MR ZICL D
505,769,218, A — gk ST ANEIE5,455,434,651 1, 1 14 bOEGHET,

72 0 M AL 10205/ T,

FER ORI O T (B) BMEREBBE L H D O, (FFEOBINE
TEDORE, SBINBE & LT AIEED 5 oA % 2 L5 T2 2805 2 W
7

*HIEORILO P T (F) BHERBE L H 50T, TREROBR, 7T
A BIRFIER 2 22 LW D 2 0 E T,

O&IH—T7 U FEREWNR LT HREFBADIHRTALE

77 K4 = 77 K4 N

&8} &8}
JLTAT=NTVIT AT 7/ K47y k30 GEbRiEREEAEZER) | 5, 129, 840, 665 BpA R ERREE Y ) — A (X =T =T 7V F) 10, 607, 461
) LT AT=}TVIT LT3/ R4 7y R50 (BIRIEREZETRRE) | 2, 050, 866, 611 HERDCE NG 7 7 > F (AL F) 7, 492, 405
SR ER2255 — 7y b (AEERBITE) D774 2 (EREEEEZSH) | 424, 221, 200 1ol BAEIAEEY 7 VR 6,664, 982
A 5 v A £ S 151, 953, 753 9l BRI AE 7 > v K 5,094, 831
B HAT 7 MRS (v %—7 =77 v F) bR | 104, 556, 769 ol BpRT R AE 7 > v K 3,919, 169
J)AGTIT V)= (=T =N T 7V ) 96, 909, 215 FBlnl BREHAEZ 7 3,037, 421
B DCHE kIS 7 7~ K 85, 180, 134 B RAF o - EREA V7 THEREE (vX—-7 -0 77 v R) EUERER 2,551, 759
SPAT R E R P IR (fg H 0 Al ) 49, 354, 623 BBz~ — VY JERRE (x—7—N77 v F) BIERER 2,513,115
X ARaT 19,922, 154 5] BpRT R A LE 7 > v K 1,959, 729




FHIr— IF—T7 UK

Rl A 77 kA A

M M
10 BRI PN T 7 o R 1,959, 728 BFRENA - A= REFRE (B8 V) L a—2) HAREA 982, 609
il B ALE Y 7 VR 1,861, 757 B AT = - GRESA V7 T BERER (BEY L) ba—x) BARER 982, 609
H3lE] BRI AT T 7 R 1,371,897 PR R A A R 982, 608
B 0=~ A=V REERE (w37 )77 ) FIERER 1, 230, 043 BRAREANA - A =V REREE (Ma—2) FAnER 982, 608
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