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[EEERES  H5568[E1% — 860, 000 860, 120 —

/N 7 860, 000 860, 120
LI
WIHD  ABEHE6341A] 1.86 1, 000 1,009 | 2016/6 /20
HURH  AFFE636[E] 2.04 101, 500 102, 606 | 2016/ 6 /20
s ATEERTARELS 9 [0 1.5 100, 000 100,091 | 2015/12/22
il AT TS 125 1.6 50, 000 50,173 | 2016/ 2 /24
Al AGEERR IS 7 =] 2.0 1, 500 1,525| 2016/10/31
e A% (54) ERR234EES 2 (0] 0.53 7,200 7,214 | 2016/ 5 /31
MR S 136 1.5 90, 000 90,103 | 2015/12/28
PSR ABEH5138E] 1.7 11, 000 11,055 | 2016/3/24
MR AR5 0. 62 200, 000 200,319 2016/3/18
PSR ABEE 6] 0. 61 15, 500 15,523 | 2016/ 3/18
MR ASESAT[A] 0.47 450, 000 450,513 | 2016/ 3/18
PRI ABE (54F) #5491 0.37 1, 700 1,703| 2016/9/20
KIRHF  AZEEE294[H] 2.0 12, 000 12,186 | 2016/9 /28
KBF  AZE55295(8] 1.9 1, 000 1,016 | 2016/10/28
KIRIF Az (54F) 710E 0.76 430, 000 430,958 | 2016/ 3 /30
KB A5 (54) #72[H 0.61 3, 000 3,006 | 2016/4 /27
KBF A5 (54) %73 0.51 102, 000 102,216 | 2016/ 5/30
HABE  AGEERR23F L 1 (5] 0.49 7, 000 7,015 | 2016/ 6 /22
SRR ASEVRISAEEEE 7 (0] 2.1 80, 000 81,066 | 2016/7/27
BER AZEERRISHEES 1[5 1.8 13, 500 13,593 | 2016/4 /27
TR AZEPRISAEEEE 3 (A 1.9 1, 000 1,016 | 2016/10/31
FHER  AGEERRISHFEELS 4[] 1.8 8, 600 8,732 | 2016/10/25
THER AEERR224E FE 2 13 0.56 6, 000 6,006 | 2016/2/25
BB ASVERISAERE 1 [0 2.1 6, 500 6,583 | 2016/7 /27
PE IR B 3 1A 1.9 9, 000 9,157 | 2016/11/25
KoyW AGEVRISAEELR 1 [0 1.8 23, 000 23,361 | 2016/10/31
HFERATHIGMFE  AFEF34E 1.4 200, 000 200, 427 | 2016/1 /25
HFERATHIGMFE  AFEE35E 1.6 300, 000 301,090 | 2016/2/25
HFERATHGME  AFEF36[E 1.6 2, 000 2,009 | 2016/3/25
HFERATHGMGE  AFEF38E 2.0 5, 000 5,046 | 2016/5/25
HFERATHGME  AFEF39E 1.9 2, 000 2,020 | 2016/ 6 /24
HFERATHGMGE  AFEFA0R] 2.1 8, 000 8,103 | 2016/7/25
HFERATHGMFE AFEFHALRE 2.0 6, 000 6,083 | 2016/8/25
HFERATHGME  AFEFA3ME 1.8 4,000 4,060 | 2016/10/25
BER ABTRR224FEEE 2 [ 0.59 400, 000 400, 477 | 2016/ 2 /22
REARE  AZLERRISHEES 2 7] 1.8 7, 500 7,615 | 2016/10/27
AR AGEEEABS(A] 1.9 1, 000 1,010 | 2016/6 /20
AEBH ABEE456(E] 1.82 16, 000 16,220 | 2016/9/20
HART  AGEERRITHEESS 4 [5] 1.7 1, 000 1,005| 2016/3/30
HART  AGEERR23FEEL 3 [F] 0. 364 4, 000 4,008 | 2016/9 /29
LR A% (54F) FR23FEES 5 A 0.4 12, 900 12,930 | 2016/9/20
JIFTT %% (54F) #5290l 0.36 12, 200 12,225| 2016/9/20
IUNT AZE (54) FRR234FES 1 [A] 0.36 7, 000 7,015| 2016/ 9/28
FEVE SR AR 1 0] 1.9 3, 200 3,252| 2016/10/31




BRIT—C @S T LI 7 LAEIRRER

4 Wi = H *x
F OB om & B fh | EESEHA

A& % TH M
BIREBR AZ (54) FR23FES 1\ 0. 37 6, 500 6,516 | 2016/10/31

/)N it 2,730, 300 2,738, 878
HkES R < £RE)
NEARZELES: BUFRAESES61E 1.6 29, 000 29,135| 2016/3/17
NEARELES BUFRAESE862[E 1.8 117, 000 117,794 | 2016/ 4 /20
AAREHERRA - EEREERTE  BUOFRAEES 1= 1.5 100, 000 100, 109 | 2015/12/25
AAREHERRA - EEREERES  BUFREES 3 = 1.5 590, 000 591,459 | 2016/ 1 /29
AAREHERRA - EEREEREES  BUFREES 5 | 1.6 558, 000 560, 131| 2016/ 2 /26
AAREHERRA - EEREERES  BUFREER 1R 1.8 170, 000 171,200 | 2016/4 /26
EAREHE A BURIRAESS 1[5 1.6 400, 000 402,052 | 2016/3 /28
B EBRZe RS S BURFRAESS 17]5] 0. 051 300, 000 300,000 | 2016/3/7
AARBUREE S THAE BB 55 34(m] 0. 243 200, 000 200,179 | 2016/ 6 /20
AAREHERRA - EEREEREES RIS 13 1.96 100, 000 101,032 | 2016/ 6 /20
AARRHE R « EERE RS RS 119 0. 067 200, 000 200,005 | 2015/12/18
MG A SRR SRR E S 24E 1 0.135 200, 000 200,028 | 2016/ 2 /26
NEARFEMESR  F19RI BB 2.02 100, 000 100,602 | 2016/ 3 /24
BB A BB 2R 6 [n] 0. 589 100, 000 100,031 | 2015/12/18
ATTAAE SR M EREBIE S 75 0.213 100, 000 100,073 | 2016/ 6 /20
o H AR EEE A BB E S5 371 0. 385 400, 000 400,298 | 2016/ 2 /26
o H AR EEE FEAE S5400m] 0. 298 300, 000 300,207 | 2016/3/18
1A AREEER  H17E 0. 196 300, 000 300,025 | 2015/12/18
BriERER - SEEh R SR B ik 460m] 0. 255 90, 000 90,087 | 2016/6 /20

/)N it 4, 354, 000 4, 364, 455
SRES
FETESE  FIHET33EE 0.55 300, 000 300,810 | 2016/ 6 /27
FETESE FIHET34EE 0.55 170, 000 170,526 | 2016/ 7 /27
FTAES FIfET36[E S 0.45 200, 000 200,604 | 2016/ 9 /27
Bk FITESTIE R 0.75 100, 000 100,272 | 2016/ 4 /27
Bk RIS TISE R 0.55 180, 000 180,486 | 2016/ 6 /27
Bk RIS TI5E R 0.45 100, 000 100,269 | 2016/ 8 /26
EAMES FIGHET36EI 0.5 100, 000 100,342 | 2016/ 9 /27
EAMES FIGHEET37EE 0.5 30, 000 30,095 | 2016/10/27
PSR (34F) ZB161H 0.25 200, 000 200,195 | 2016/ 6 /27
PSR (347 ZB164[m 0.2 200, 000 200,194 | 2016/ 9 /27
LS R (104F) F2m 1.78 100, 000 100,384 | 2016/2/19

/)N #t 1, 680, 000 1,684, 183
TEMES (EOREEANES
HPNFa—RL— MYT AR EHE RRE FIE T 0. 595 200, 000 200, 148 | 2016/ 1 /20
HPNFa—RL— MYT  HE25ERE A R FIEA R fT 0. 755 200, 000 200,514 | 2016/ 4 /20
hay 7y A A E1EHAE MR E R LRI 2.04 200, 000 201,175| 2016/ 3/18
=ZUF JV—2R F13EHAERRE RNEARHRIT 0. 796 500, 000 501,398 | 2016/ 4 /22
=ZUF JV—R 2R RE RNEA R T 0. 235 100, 000 100,031 | 2016/2 /26
SRR ECRARR 5 5 [IAE IR E RINEAL R 0. 67 100, 000 100,097 | 2016/ 1 /27
SHEREhEE A5 25al Ak R IR E RINEAL A FO AT 1.805 100, 000 100,502 | 2016/3/16
HOREHr 2 30lal g R E RNBAL RrfO 1F 2.07 100, 000 101,103 | 2016/ 6 /20

/I at 1, 500, 000 1,504, 971

= it 11, 124, 300 11, 152, 608
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MEEHEE
20154E3 A 31 H B
GREEIF Y 7)
G
P& A MR R AT
(RAZ )M 77,475,780,979 /4)
B TR

SME 2R S LA AR D AR 22 2
TUNRT 4T WE N R DT FEAE LA
T a—h—nb0D5Z B4

ERIEE

Bl S OV BL& SR 5 4 F
BaA- g5

HEQ

g=11}

Atk

SRAT(Ei<

BRIAD T ERN AR DR FEBIE

RN AR DA LA

WA T v ar RO
(IR FE S 484,277,930 /1)

ZARRESR E R S

Ta— R —~D RG>

ARELNE

AfaR

<

FATH S AERESEL

WK1 A Y70l EAT#S

74,034,833,031

5,225,243,487
307,227,720
260,856,932
1,115,906,330
848,879,980
2,683

835,532

81,793,785,695

1,755,928,168
84,481,998
100,694,459
208,424,099

344,422,176
157,020,402
314,716,495

2,965,687,797

78,828,097,898

10,555,190

7,468
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8,986,865
6,881,829,952
31,785,572
72,225

6,922,674,614

658,646,112
115,188,892
34,616,891
60,663,216
257,916
60,690,876
11,149,050
23,055,585
102,032
4,163,860
7,251,301
185,949,609
710,029
10,151

1,162,455,520

5,760,219,094

3,959,876,088
184,187,045
3,226,519,240

(7,261,620,832)

(49,218211)

59,743,330

(2,204,769,058)

(110,223,014)
1,108,152,263

(87,054,278)
17,455,110

(1,276,438.977)

4,543,523,447
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MEELHHEE
20154E3 A 31 BT T $A5HAIHAR
(BHEIT Y Z7)

HARIHIE PERRAE 136,779,812,307
A= EisEAY 5,760,219,094
W LR AR 59,743,330
IR 2R A (1,276,438,977)
T8 FH O RAZ L DHIE FE D B AR 4,543,523,447
ZARRESRDFEAT T B4 4.433,110,872
ZARFESR D B R 3 E (45,696,211,828)

(41,263,100,956)
ZARE ~D LBl (21,232,136,900)
IR M PERRAE 78,828,097,898
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2015

78,828,097,898
7,468

15,540,470

514,003
(5,499,283)

10,555,190

2014

136,779,812,307
8,802
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4
KK EE R AR
20154E3 A 31 H B
(BHFBIL I ZET)
W EEEREY TR i wmem
TN
EiE
BRL 124,804 LETRA TESOURO NACI 0% 01/01/18 LTN 3,374,645,068 3,301,189,193 4.18
BRL 101,092 LETRA TESOURO 0% 01/01/17 LTN 3,097,344,405 3,016,549,394 3.83
BRL 56,549 NOTA TESOURO NACL 10% 01/01/23 NTNF 2,287,737,741 1,861,017,626 2.36
BRL 43,240 NOTA TESOURO NACL 10% 01/01/18 NTNF 1,782,370,674 1,536,490,677 1.95
BRL 20,587 NOTA TESOURO NACL 10% 01/01/21 NTNF 867,536,673 694,984,230 0.88
BRL 12,897 NOTA TESOURO NACL 10% 01/01/25 NTNF 474,669,418 414,504,336 0.53
BRL 9,859 LETRA TESOURO 0% 01/07/17 LTN 289,644,866 277,127,087 0.35
12,173,948,845 11,101,862,543 14.08
& TV 12,173,948,845 11,101,862,543 14.08
V% 1=
T GAIE)
BRL 2,284,000 ODEBRECHT FIN 8.25% 25/04/18 REGS 85,663,562 62,701,689 0.08
BRL 1,631,000 BANCO SAFRA CI 10.875% 03/4/17 REGS 68,042,219 57,676,081 0.07
153,705,781 120,377,770 0.15
HE: A~ UEE 153,705,781 120,377,770 0.15
TANVFGUR
T AIE)
USD 4,000,000 ALFA BANK 7.875% 25/09/17 REGS 435,135,053 493,014,996 0.63
RUB 250,000,000 AHML FINANCE 7.75% 13/02/18 REGS 730,078,130 441,756,448 0.56
RUB 200,000,000 RUSHYDRO JSC 7.875% 28/10/15 EMTN 605,217,230 403,070,084 0.51
USD 2,500,000 VIMPELCOM 8.25% 23/05/16 REGS 274,463,878 315,100,544 0.40
USD 2,507,000 ROSNEFT 3.149% 06/03/17 REGS 246,203,773 283,688,386 0.36
USD 2,000,000 GAZPROMBK 5.625% 17/05/17 REGS 206,586,692 233,357,242 0.30
USD 1,500,000 VEB FINANCE PLC 5.375% 13/2/17 REGS 157,045,267 174,958,608 0.22
RUB 100,000,000 RSZ CAPITAL LTD 8.3% 02/04/19 RegS 308,823,283 172,520,270 0.22
USD 1,000,000 METALLOINVEST FIN 6.5% 21/7/16 REGS 104,079,584 119,500,071 0.15
RUB 30,000,000 NOVATEK OAO 7.75% 21/02/17 REGS 89,600,930 55,827,559 0.07
3,157,233,820 2,692,794,208 3.42
BE: TAVTUR 3,157,233,820 2,692,794,208 3.42
HPETRAE
A FIE)
RUB 150,000,000 EURASIAN DEV 8% 05/10/17 EMTn 431,556,664 272,111,516 0.35
431,556,664 272,111,516 0.35
BEF Y TRE 431,556,664 272,111,516 0.35
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3
W EEEY SR TS wiem
o TNT
TiEE(E e )
USD 3,500,000 VTB CAPITAL 6.315% 22/02/18  REGS 381,428,272 405,627,353 0.51
USD 3,000,000 ALROSA FINANCE 7.75% 03/11/20 REGS 328,281,940 358,306,554 0.45
RUB 170,000,000 SBERBANK OF RUSSIA 7% 31/01/16 REGS 460,139,569 335,055,275 0.43
USD 2,000,000 GAZ CAPITAL SA 8.146% 11/04/18 REGS 234,764,264 251,238,965 0.32
USD 1,500,000 TNK-BP FINANCE 6.625% 20/03/17 REGS 168,021,955 180,652,596 0.23
USD 1,500,000 RSHB CAPITAL 6.299% 15/05/17 REGS 156,984,635 176,260,482 0.22
USD 1,000,000 RSHB CAPITAL 7.75% 29/05/18 ~ RegS 116,078,645 119,093,039 0.15
RUB 50,000,000 RSHB CAPITAL SA 8.7% 17/03/16 137,313,189 98,676,366 0.13
USsD 750,000 VTB CAPITAL 6% 12/04/17 REGS 77,771,605 87,704,157 0.11
USD 500,000 ROSNEFT FINANCE 7.875% 13/03/18 REG 60,304,366 60,897,741 0.08
2,121,088,440  2,073,512,528 2.63
&E ArvLTAY 2,121,088,440  2,073,512,528 2.63
AxTa
Efi=y
MXN 1,739,250 MEXICAN BONOS DES 6.5% 10/06/21 M 1,412,445878  1,433,549,782 1.83
MXN 1,715,900 MEXICAN BONOS DES 6.5% 9/06/22 M 1,390,511,421  1,404,587,315 1.78
MXN 1,560,950 MEXICAN FIXED RATE RATE 8% 11/06/20 M 1,383,067,026  1,372,900,220 1.74
MXN 1,508,550 MEXICAN FIXED RATE RATE 8% 07/12/23 M 20  1,340,130,739  1,349,932,346 1.71
MXN 1,124,250 MEXICAN BONOS DES 8.5% 13/12/18 M10 1,006,048,781 985,698,885 1.25
MXN 702,550 MEXICAN BONOS DES 10% 20/11/36 M30 763,496,865 785,864,969 1.00
MXN 856,250 MEXICAN FIXED RATE RATE 7.5% 03/6/27 M20 731,468,305 745,246,805 0.95
MXN 738,285 MEXICAN BONOS DES 4.75% 14/06/18 M 571,574,793 578,238,331 0.73
MXN 459,100 MEXICAN BONOS DES 7.75% 29/5/31 M 388,607,149 410,330,053 0.52
MXN 320,700 MEXICAN BONOS DES 8.5% 31/5/29 M 294,554,423 303,649,071 0.39
MXN 22,100 MEXICAN BONOS DES 6% 18/06/15 M 17,384,889 17,455,772 0.02
9,299,290,269  9,387,453,549 11.92
ZDMAES
MXN 75,270,000 RED CARRETERAS OCC 9% 10/06/28 REGS 540,509,162 562,523,024 0.71
540,509,162 562,523,024 0.71
TiEtLE(EE )
MXN 1,426,000 PETROLEOS MEX 7.19% 12/09/24 REGS 1,133,439,782  1,102,322,922 1.39
MXN 958,800 PETROLEOS MEX 7.65% 24/11/21  REGS 783,564,296 771,898,486 0.98
MXN 84,410,000 GRUPO TELEVISA SAB 7.25% 14/05/43 568,751,216 549,515,821 0.70
2,485,755294  2.423.737,229 3.07
aFt Axva 12,325,554,725  12,373,713,802 15.70
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W EEEY SR TS wiem
FIUE
EiELE(E )
RUB 20,000,000 VIMPELCOM HDGS 9% 13/02/18 REGS 60,375,537 36,591,026 0.05
60,375,537 36,591,026 0.05
ait: ATUH 60,375,537 36,591,026 0.05
HRE
EE
KRW  28,000,000,000 KOREA TREAS 4% 10/12/31 3112 2,642,026,344  3,764,162,390 4.77
KRW  18,000,000,000 KOREA TREAS 3% 10/03/23 2303 1,541,683,187  2,086,640,398 2.65
KRW  12,000,000,000 KOREA TREAS 5% 10/06/20 2006 1,176,635,597  1,521,363,973 1.93
KRW  11,000,000,000 KOREA TREAS 5.75% 10/09/18 1809 1,113,161,466  1,353,976,272 1.72
KRW  12,000,000,000 KOREA TREAS 2.75% 10/03/18 1803 1,050,452,091  1,339,526,346 1.70
KRW  10,000,000,000 KOREA TREAS 3.75% 10/06/22 2206 901,863,105  1,223,389,508 1.55
KRW 7,000,000,000 KOREA TREAS 4.25% 10/06/21 2106 702,805,110 870,806,329 1.10
KRW 7,000,000,000 KOREA TREAS 3.25% 10/09/18 1809 681,735,230 796,984,500 1.01
KRW 1,000,000,000 KOREA TREAS 5.5% 10/03/28 2803 109,395,174 147,640,407 0.19
KRW 1,000,000,000 KOREA TREAS 5.25% 10/03/27 2703 106,243,035 142,671,349 0.18
10,026,000,339  13,247,161,472 16.80
aFt: wE 10,026,000,339  13,247,161,472 16.80
=4
iy
RUB 450,000,000 RUSSIAN FED 7.6% 14/04/21 6205 1,396,065,152 760,720,287 0.97
RUB 450,000,000 RUSSIAN FED 8.15% 03/02/27 6207 1,389,821,395 722,232,583 0.92
RUB 410,000,000 RUSSIAN FED 7.6% 20/07/22 6209 1,274,406,217 675,181,601 0.86
RUB 400,000,000 RUSSIA GOVT 7% 16/08/23 6215 679,310,164 623,164,125 0.79
RUB 380,000,000 RUSSIAN FED 7.05% 19/01/28 6212 1,048,956,729 549,095,423 0.70
RUB 320,000,000 RUSSIA FED 7% 25/01/23 6211 959,768,251 504,553,826 0.64
RUB 220,000,000 RUSSIAN FED 7.5% 27/02/19 6208 678,352,262 395,646,485 0.50
RUB 210,000,000 RUSSIAN FED 7.5% 15/03/18 6204 658,019,827 389,738,973 0.49
RUB 200,000,000 RUSSIA GOVT 6.2% 31/01/18 5081 608,007,166 358,591,222 0.45
RUB 130,000,000 RUSSIAN FED 7.85% 10/03/18 RegS 390,924,749 243,305,859 0.31
RUB 140,000,000 RUSSIAN FED 6.8% 11/12/19 6210 416,845,841 237,576,095 0.30
9,500,477,753  5,459,806,479 6.93
ZOMAES
USD 1,500,000 RUSSIAN FED FRN 31/03/30 REGS 107,389,285 128,333,600 0.16
107,389,285 128,333,600 0.16
BiEE(E e )
RUB 200,000,000 FEDERAL GRID 8.446% 13/03/19 EMTN 602,495,928 348,177,271 0.45
USD 3,001,000 VEB FINANCE 5.45% 22/11/17 REGS 316,231,151 345,249,584 0.44
USD 2,500,000 RZD CAPITAL PLC 5.739% 03/04/17 EMT 267,315,743 300,525,078 0.38
USD 2,000,000 SBERBANK OF RUSSIA 5.18% 28/6/19 RE 219,477,733 223,166,316 0.28
USD 1,500,000 GAZ CAPITAL 6.212% 22/11/16  REGS 169,269,205 184,920,654 0.23
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RUB 75,000,000 GAZPROM OJSC 7.875% 25/07/16  REGS 229,386,485 144,305,364 0.18
RUB 78,100,000 OJSC RUSS AG BK 7.875% 07/02/18 228,252,530 134,738,331 0.17
USD 1,000,000 EUROCHEM M&OJSC 5.125% 12/12/17 REG 101,336,254 114,683,856 0.15
2,133,765,029 1,795,766,454 2.28
AHE: vy 7 11,741,632,067 7,383,906,533 9.37
BT 7Uh
B CHURELS
ZAR 8,000,000 THEK 11 A6 FRN 18/07/41 79,228,926 77,784,930 0.10
79,228,926 77,784,930 0.10
EHEFIE
ZAR 24,000,000 EXXARO RES FRN 19/05/19 02 230,749,671 236,552,819 0.30
ZAR 15,000,000 TOYOTA FIN SVCS FRN 02/09/18 117 139,115,034 147,824,579 0.19
ZAR 12,000,000 MERCEDES-BENZ FRN 10/12/16 035 119,988,557 118,502,110 0.15
ZAR 10,000,000 ABSA BANK LTD FRN 21/11/22 DMTN 100,923,087 98,506,355 0.12
590,776,349 601,385,863 0.76
ol
ZAR 157,900,000 REP OF STH AFRICA 8.25% 15/9/17R203 1,634,739,486 1,602,085,580 2.02
ZAR 132,100,000 REP OF STH AFRICA 7.25% 15/1/20R207 1,352,671,700 1,296,805,962 1.64
ZAR 145,400,000 REP OF STH AFRICA 7% 28/2/31 R213 1,265,192,870 1,269,338,957 1.61
ZAR 133,900,000 REP OF STH AFRICA 6.5% 28/2/41 R214 986,186,671 1,048,802,359 1.33
ZAR 116,900,000 REP OF STH AFRICA 6.25% 31/3/36R209 856,302,159 906,726,296 1.15
ZAR 83,400,000 REP OF STH AFRICA 8.75% 28/02/48 777,510,916 842,889,142 1.07
ZAR 80,700,000 REP OF STH AFRICA 8% 21/12/18 R204 826,893,612 816,282,974 1.04
ZAR 76,800,000 REP OF STH AFRICA 7.75% 28/02/23 732,695,627 760,761,428 0.97
ZAR 46,900,000 REP OF STH AFRICA 6.75% 31/3/21R208 464,286,571 446,809,295 0.57
ZAR 37,000,000 REP OF STH AFRIC 8.25% 31/3/32 2032 348,381,638 360,646,449 0.46
ZAR 25,358,898 REP OF STH AFRICA 13.5% 15/9/16R159 286,911,649 273,955,630 0.35
ZAR 25,358,898 REP OF STH AFRICA 13.5% 15/9/15R158 286,911,638 257,949,604 0.33
ZAR 18,620,000 REP OF STH AFRIC 13.5% 15/9/16 R159 204,779,641 201,154,396 0.26
ZAR 13,200,000 REP OF STH AFRICA 2.75% 31/1/22 CPI 183,209,444 177,226,941 0.22
ZAR 13,000,000 REP OF STH AFRICA 10.5% 21/12/26 R1 153,980,111 153,747,940 0.20
10,360,653,733  10,415,182,953 13.22
LA (R 2 FUR)
ZAR 20,000,000 NEDBANK LTD 8.92% 28/11/20 11A 200,156,540 197,572,505 0.25
ZAR 20,000,000 LIBERTY GROUP 9.165% 14/8/20 194,629,997 192,991,639 0.24
ZAR 15,000,000 FIRSTRAND BK 8.75% 01/10/20 20 150,169,152 149,030,900 0.19
ZAR 14,000,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 146,674,225 138,520,276 0.18
ZAR 14,000,000 IMPERIAL GP9.37% 20/05/21 10 136,438,372 138,136,560 0.18
ZAR 10,000,000 CAPE TOWN CITY 11.16% 15/03/25 3 116,206,206 113,092,588 0.14
ZAR 10,000,000 AIRPORTS STH AFR 11.68% 30/4/23 AIR 118,360,179 111,074,169 0.14
ZAR 10,000,000 ABSA BANK LTD 8.2% 01/06/20 ABS6 99,078,686 96,628,870 0.12
ZAR 10,000,000 ABSA BANK LTD 8.8% 11/09/26 ABS7 95,300,800 95,633,754 0.12
1,257,014,157 1,232,681,261 1.56
BF: ETIIA 12,287,673,165 12,327,035,007 15.64
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TRY 27,300,000 TURKEY GOVT 7.1% 08/03/23 1,170,955,849 1,170,297,269 1.48
TRY 24,000,000 TURKEY GOVT 8.5% 10/07/19 1,158,266,377 1,112,819,112 1.41
TRY 21,500,000 REP OF TURKEY 8.8% 14/11/18 1,053,840,762 1,003,830,250 1.27
TRY 20,500,000 REP OF TURKEY 8.8% 27/09/23 954,771,112 967,523,651 1.23
TRY 20,500,000 TURKEY GOVT 8.3% 20/06/18 983,564,575 941,093,737 1.19
TRY 19,500,000 TURKEY GOVT 9% 08/03/17 999,826,312 903,716,589 1.15
TRY 18,500,000 TURKEY GOVT 9% 24/07/24 975,851,353 892,297,392 1.13
TRY 16,500,000 TURKEY GOVT 10.5% 15/01/20 905,196,506 828,881,714 1.05
TRY 17,000,000 TURKEY GOVT 9.5% 12/01/22 889,744,889 827,776,630 1.05
TRY 18,000,000 TURKEY GOVT 6.3% 14/02/18 815,579,276 784,885,576 1.00
TRY 16,500,000 TURKEY GOVT 8.5% 14/09/22 817,957,959 765,443,012 0.97
TRY 12,500,000 TURKEY GOVT 10.4% 20/03/24 656,651,438 650,963,266 0.83
TRY 12,500,000 TURKEY GOVT 10.4% 27/03/19 641,750,431 615,566,059 0.78
TRY 10,000,000 TURKEY GOVT 8.2% 13/07/16 470,410,783 456,998,084 0.58
TRY 5,000,000 REP OF TURKEY 8.2% 16/11/16 250,731,438 228,499,042 0.29
12,745,099,060 12,150,591,383 15.41
&HE: FL= 12,745,099,060 12,150,591,383 15.41
7 A%
ORE R
USD 1,877,000 US TREAS BILL 0% 13/08/15 224,235,233 225,595,646 0.29
USD 155,000 US TREAS BILL 0% 21/05/15 18,443,463 18,632,219 0.02
242,678,696 244,227,865 0.31
ik
USD 90,000 US TREAS NOTE 1.375% 30/06/18 9,233,840 10,947,378 0.01
9,233,840 10,947,378 0.01
HEt: TAUL 251,912,536 255,175,243 0.32
MIABEAS 77,475,780,979  74,034,833,031 93.92

@ BEA ST T

E# TR
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20154E3 A 31 H B

HEA AR, TEANERR, RFIH M2 AR 2 A I Zr)

ERL 1 - SESEEELRY

2015523 H 31 HBUE, 77 RIZLUF OARRFAME 2 BB EL K2 AL T,

‘ R » \ ETE

i £ e AN AR i x (i‘fﬁ
BRL 20,065,340 USD 6,100,000 201545 H5H 6,225,510
RUB 2,486,000,000 USD 40,386,318 20154E4H 16 H 301,780,632
RUB 110,000,000 JPY 216,748,768 20154F4H 16 H 11,368,845
RUB 35,000,000 USD 572,831 20154F4H 16 H 3,739,292
USD 380,000 ZAR 4,564,088 20154E6 H17H 1,277,801
JPY 93,510,025 USD 771,759 201546 H 17H 836,680
RUB 20,000,000 USD 343,095 20154E4H 16 H 242,284
JPY 23,855,380 USD 200,000 20154F6 H17H (160,756)
MXN 3,795,463 USD 250,000 2015455 H29H (368,340)
MXN 7,512,615 USD 495,000 20154E5H29H (748,096)
USD 2,000,000 JPY 242,756,000 20154E4H 16 H (2,393,538)
MXN 27,170,410 USD 1,790,000 2015455 H29H (2,677,258)
JPY 195,484,312 RUB 100,000,000 20154E4H 16 1 (11,895,336)

307,227,720
R 2 - RIELDEN
201543 A 31 BHITE, 77 RIZLL FORRBF LMK EH/ L T,
- A \ E T EEIT
wE ROk B i1 G
(7 ()
FBVRFELRT g2
ZAR (296) FUT R2044 BOND FUTURE 20154E5H (303,715,890) 8,193,497
(303,715,890) 8,193,497
F B s
ZAR 1,774 FUT R186 YLX/ISE 2015455 H 2,156,998,603 (108,887,956)

2,156,998,603 (108,887,956)

(100,694,459)
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20154E3 ABIHBUE, 77 RIFEA T ORIREA T L a K2 HL T,

e e . JipE ey i RITHIELE
g %K S 4 T A () () ()
TEVFRFERT g
BRL  (39,128,121) CBRLAJPY 38.3356 24/04/15  20154E4H24H  (14,196,128)  (13,927,820) 268,308
BRL (51,578,695) C BRL/JPY 38.7757 23/04/15 201544 H23 H (29,527,149) (12,429,333) 17,097,816
MXN (83,000,000) C MXN/JPY 7.747 07/04/15 201544 H7H (9,928,819) (10,700,687) (771,868)
MXN (150,000,000) C MXN/JPY 7.87 11/08/15 201548 H 11 H (47,957,802) (32,022,962) 15,934,840
MXN (350,000,000) C MXN/JPY 7.9245 07/05/15 20154-5H7H (75,309,735) (32,265,105) 43,044,630
MXN (228,400,000) C MXN/JPY 7.9535 28/04/15 20154E4 H 28 H (46,812,687) (15,114,205) 31,698,482
MXN (230,900,000) C MXN/JPY 7.95521/04/15 20154F4H21H (47,858,895) (12,268,427) 35,590,468
MXN (250,000,000) C MXN/JPY 7.9915 14/04/15 201544 H 14H (49,169,051) (7,292,929) 41,876,122
TRY (19,000,000) C TRY/JPY 45.949 12/05/15 201545 H 12 H (8,373,356) (12,582,730) (4,209,374)
TRY (20,000,000) C TRY/JPY 46.325 07/05/15 20154:5H7H (13,257,347) (9,465,961) 3,791,386
TRY (17,000,000) C TRY/JPY 46.508 07/04/15 20154°4H7H (10,071,319) (2,718,943) 7,352,376
TRY (12,000,000) C TRY/JPY 46.737 14/04/15 20154F4 H 14H (7,498,202) (2,288,628) 5,209,574
TRY (20,000,000) C TRY/JPY 46.788 24/04/15 201544 H24 H (8,523,901) (5,032,827) 3,491,074
TRY (15,000,000) C TRY/JPY 47.361 24/04/15 20154E4 H24 H (3,499,747) (1,861,513) 1,638,234
TRY (17,000,000) C TRY/JPY 47.37 07/05/15 20154E5H7H (6,481,852) (2,864,068) 3,617,784
TRY (18,000,000) C TRY/JPY 47.451 09/04/15 201544 H9H (5,191,703) (546,436) 4,645,267
TRY (16,000,000) C TRY/JPY 47.597 07/04/15 201544 H7H (8,404,546) (198,252) 8,206,294
TRY (18,000,000) C TRY/JPY 47.843 11/05/15 201545 H 11 H (4,585,016) (1,956,744) 2,628,272
ZAR (62,000,000) C ZAR/JPY 10.009 07/05/15 20154-5H7H (11,384,553) (5,501,665) 5,882,888
ZAR (80,000,000) C ZAR/JPY 10.013 24/04/15 201554 H24H (20,315,790) (5,157,692) 15,158,098
ZAR (63,000,000) C ZAR/JPY 10.045 15/04/15 20154F4H 15H (8,032,576) (2,319,498) 5,713,078
ZAR (64,000,000) C ZAR/JIPY 10.112 02/04/15 2015424 H2H (8,748,276) (64,085) 8,684,191
ZAR (61,000,000) C ZAR/JPY 9.826 23/04/15 201544 H23 H (11,760,259) (8,574,103) 3,186,156
ZAR (59,000,000) C ZAR/JPY 9.852 09/04/15 20154F4 H9H (9,614,705) (5,290,289) 4,324,416
ZAR (50,000,000) C ZAR/JPY 9.942 20/04/15 201544 H20H (9,303,452) (4,010,721) 5,292,731
ZAR (55,000,000) C ZAR/JPY 9.965 07/04/15 201544H7H (8,471,064) (1,968,476) 6,502,588
(484,277,930)  (208,424,099) 275,853,831
(484,277,030)  (208,424,099) 275,853,831
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i WG G i34 RIBFIR ARRERE
(1) ()
BRL 13,420,277 11,777% / BRAZIL IAN CETIP 20184E1 H2H 0 (17,481,975)
BRL 10,755,902 11,290% / BRAZIL IAN CETIP 20174E1H2H 0 (14,352,889)
BRL 17,209,588 11.645% / BRAZIL IAN CETIP 20214E1 H4H 0 (46,389,719)
BRL 4,963,978 12,110% / BRAZIL IAN CETIP 20214E1 H4H 0 (8,737,932)
BRL 3,720,194 BRAZIL IAN CETIP/ 12.020% 20154E7H1H 0 195,939
BRL 68,636,351 BRAZIL IAN CETIP/ 12.290% 20154£7H1H 0 2,284,578
0 (84,481,998)
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9 (20114 8 H19H) 10, 170 0.1 91.3 - 5,916
108 (201242 8 A20H) 10, 181 0.1 100. 7 - 2,216
1131 (2013428 A19H) 10, 191 0.1 80.9 - 5, 297
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131 (20154 8 A19H) 10, 206 0.1 44.7 — 22, 034
*AEHRIEMILRITE VTR — 58 0 BT,
* W77 FTEL HBX A RTEDRIEDIAE LRV, Sy Fv—r RiEb Y A,
OZLHAhDOEAEME L HRFEDHR
i A H 3 i il | I | & I
& % (M A Rk B ok R
# ®) F % % %
20144 8 H19H 10, 199 — 59. 7 -
8 HAE 10, 200 0.0 70.0
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