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L (' 200,000)| ( 200,036) (6.2 (—) (—) (—) (6.2
WAL e 360, 000 360, 405 11.2 - - - 11.2
(Fie & IENES) ( 360,000)| ( 360,405) (11.2) (=) (=) (—) (11.2)
N o 1, 522, 000 1,522, 727 47.3 — — — 47.3
= ! (1,522,000)| (1,522, 727) (47.3) (—) (—) (—) (47.3)
* () IR LB cHEX T,
FHALEIL, 2077 v RBMABANTW S~ P —7 7 o ROME EREIC KT 2 FMAED EI4,

*BFHOBAANGTEI D 5T,

FFHIIC OV TII BB MG, MRER 45 7T =2 2 AFLTOVET,

*ARAFWIRI AN 1T AN O AHATTRRI & U CEHIFMEIC L FH L T ET,




BRIT—C @S T LI 7 LAEIRRER
(B) EWN Ghgad) AfHE  #minIBErs

F A oW & B O M| EESHA
A& % TH TH
fE b R ABEERTAEES 2 (8] 0. 162 200, 000 200,047 | 2020/ 7 /22
e AZE (54 FRTARES 119 0.136 10, 000 10,005 | 2020/ 9 /30
/)N it 210, 000 210, 052
HkES Gr< 28
AARBORG AR BUFPRGESS 32[0] 0.16 120, 000 120,078 | 2020/9/16
AARRHE R « EEREEEES  BURFRREE S 1150 1.0 22, 000 22,055 | 2020/8/31
5 A SRS R E S 120 1.38 100, 000 100, 006 | 2020/ 5 /28
A AR A SRS S B 25511 0. 001 200, 000 200,010 | 2020/6 /19
EAREEER  2H62(F 0.225 100, 000 100, 073 | 2020/ 9/18
V8 A AR EER  ZH420E 0. 001 210, 000 210,008 | 2020/6 /19
/N B 752, 000 752, 232
ERES
ML R (34F) ZF2limE 0. 07 200, 000 200, 036 | 2020/ 8 /27
N B 200, 000 200, 036
TEMES (EOREZEANES
BAVERE /) #5482[H] 1.189 100, 000 100, 188 | 2020/ 7 /24
s F316E 1.164 260, 000 260,216 | 2020/ 6 /25
N £t 360, 000 360, 405
= it 1,522,000 1,522, 727
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MEEHREE
20194E3 A 31 H HFE
(BHEIT )
ERE
P AT AIE 25 A
(A2 - 13,438,306,2321)
RETEES

TN AR DA 24

S E R R P LB AR DRTAT 22 4
TUNTAT IR AL
BRIAT T EHNARDAIHIE.
RIS

gt

Al

SRNAT 7 BN AR DM R

WEA T L RO F AN R
(R FG ) 29,533,13114)

T a—h—~DKREAE

KA

HRALFLE

FEATH ZASRESIL

HIR 1 1 Y4720 e

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

604,960,969

12,199,556,821

3,285,636

3,713
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3,011,960
904,671,649

907,683,609

82,382,072
14,464,206
4,376,106
1,010,112
9,727,480
2,577,500
2,895,087
604,143
1,446,143
7,063,058
6,705,149
31,709

133,282,765

774,400,844

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

(408,728,187)

Y BAE A (3,178,647,937)
BEG A AMAE SR AN AR 2% D ¥E IR 608,322,819
SEMERN AR D FAMHR 4K DO W I8 (11,434,331)
WAL 2 FHRINARD AT 2% O 15 s (4,825,689)
BRIAD 7 BN AR D AT HE 48 D HE ok (15,895,876)
A1 ] 2 S I LSRR AR A RTAT HE 45 0D 14 Tk 30,693,181
YR AR A 606,860,104
T F O FAZ S D PE O (1,797,386,989)
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Mg ELEHEE
2019423 A 31 BITHE T 425 HIHAR
(BHBIL T ZE7)

W HiE FERRAE 19,114,481,985
LUk <i=EaY 774,400,844
Y EBLE LS (3,178,647,937)
YR AR 606,860,104
8 H ORGSR L DU FE O HEIRAR (1,797,386,989)
AR AR ORAT R4 213,643,262
ZARAL RO E R A4 (3,655,949,357)

(3,442,306,095)
ZARHE DALy B4 (1,675,232,080)
BRI PEFRER 12,199,556,821
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BITEZ IR B OEENE
201953 A 31 BITH T 25+ HIHAR

(REZE)
W S R FER S 4,156,941
FEAT Z AR RS AL 52,558
B RS A AR (923,863)
HWIRTATH = 2t aE 3 3,285,636
WEHER
201943 A 31 A BE
(REEE)
(BRI T2 7)
2019 2018 2017
HIR M PERR AR 12,199,556,821 19,114,481,985 28,579,303,666
HIZR 1 0 Y 7= 05 PEATT RS 3,713 4,598 5,060
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N7
KK EE B
201943 H 31 B BiFE
(BHEILITZET)
W R Al A%V Fatvi4 JiNeEE i FFAMAAE AR (%)
TIUN
E&
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
- A 2,232,137,785 1,986,657,650 16.29
TANVGUR
TiaiiE (Eeeflg)
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
B TANTUR 429,759,446 419,904,001 3.44
oo TNT
TiaiiE (B eeflg)
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
BEtvrvT LT 350,141,981 354,354,510 2.90
Aia
E &
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



I LS INFIP—THv—RX D7V —I—S0 S RUR - TLETP L—JI5R

W R Al A%V a4 iR ESE i FEMAAR WA (%)
MXN 244,000 MEXICAN BONOS DES 8.5% 31/529 M 160,400,190 143,909,856 1.18
MXN 207,400  MEXICAN BONOS 8.0000% 11/06/20 M 118,909,531 119,125,308 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
2,165477,245  1,588,805,623 13.03
HiRtAE (EEefE)
MXN 826,000 PETROLEOS MEX 7.19% 12/09/24 REGS 656,424,070 395,090,670 3.24
656,424,070 395,090,670 3.24
Bt AR 2,821,901,315  1,983,896,293 16.27
Ao
TiaiiE (Eeeflg)
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
Bt ATE 89,981,871 92,079,100 0.75
HRE
E &
KRW  15,000,000,000 KOREA TREAS 4% 10/12/31 3112 1,415371,252  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
ARt aE 1,524,766,426  1,963,292,639 16.09
=
E &
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
=D 1,688,656,992  1,106,810,177 9.07
Evedli
E &
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



JLZRNTFIR—Tr—R TRV —II—IU 5 A RUR - TLE7 L—JDFR

W R Al A%V Fatvi4 A5 R FFAMAAE A (%)
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
HEttE (B EeFME)
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
BE T TUA 1,764,867,996 1,478,184,505 12.12
[ Y1%=t
E1E
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% 08/07/20 467,615,384 300,945,297 247
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
Bl b= 2,483,590,069 1,656,897,588 13.58
TAV T
TiaiiE (B eeflg)
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
MBA RS
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
AR T AU 52,502,351 47,489,435 0.39
FHABEAF 13,438,306,232  11,089,565,898 90.90

O BRI (T T e




I LS INFIP—THv—RX D7V —I—S0 S RUR - TLETP L—JI5R

ABEEICE AR
20194E3 A 31 H HFE
A EHE, TEHIEHR, RATLE, TR AL 2 A2 7)
R 1 - SAEAEBLRELEN

2019423 H 31 HBUE, 77 FIZLL T OARRFEAME 2B L A2 AL T,

[N HiE AR L@ s e R Tt A ARFEBUER (1)
BRL 1,959,147 UsD 505,000 20194E5 /1 31 (441,306)
RUB 585,000,000 IPY 987,831,000 20194E4 A 11 B 9,267,076
PY 881,878,738 USD 7,900,000 20194E4 A 11 H 7,907,280
PY 11,150,680 USD 100,000 20194E4 A 11 87,750
MXN 2,337,195 UsD 120,000 2019485 178 (17,445)
PY 11,001,680 UsD 100,000 20194E4 A 11 B (61,250)
ZAR 13,200,660 USD 900,000 20194£6 4 19 A (292,140)
PY 33,702,100 RUB 20,000,000 20194F4 A 11 H (386,723)

16,063,242
BRE 2 - EMEN

20194FE3 A31 B BITE, 77 RIZBL FORRF L2/ L TV,

WmE % a4 A PR AAE (M) RFEBHHELS (M)
BfFoRT g
ZAR 215 FUT R186 YLX/JSE 2019485 A 185,996,390 1,937,968
ZAR 166 FUT R2030 BOND FUTURE 2019485 A 118,037,469 1,245,578
ZAR 185 FUT R2032 BOND FUTURE 2019485 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 20194F5 A 146,934,165 1,559,828
653,054,565 6,419,365
TR g
ZAR (76) FUT R023 BOND FUTURE 20194F5 A (58,470,967) (414,914)
(58,470,967) (414,914)
6,004,451
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ERE 3 - AFvarEy

201943 AL HBIUE, 77U NIZLL FORMBFE AT > a FIEAL T,

ik EASES EdiEd il B s (1) wHmaegE (H) REHRBLE (M)
TEVFFBN g
MXN (74,000,000)  C MXN/JPY 5.65 12/07/19 201947 H12H (8,948,565) (8,267,689) 680,876
MXN (38,000,000)  C MXN/JPY 5.8 24/04/19 20194F4 A24 1A (3,246,804) (1,086,857) 2,159,947
MXN (36,000,000)  C MXN/JPY 5.8525/04/19 20194F4 H25A (1,911,329) (543,300) 1,368,029
MXN (40,000,000)  C MXN/JPY 5.9 15/04/19 20194F4 A 15H (1,778,572) (249,152) 1,529,420
TRY (15,000,000)  C TRY/JPY 18.8 12/04/19 2019F4 H12R (5,717,883) (5,529,132) 188,751
TRY (15,000,000)  C TRY/JPY 19.7 15/04/19 20194F4 H15A (3,862,410) (8,105,490) (4,243,080)
TRY (7,000,000)  C TRY/JPY 20.38 09/04/19 20194 A 9H (1,209,196) (1,707,750) (498,554)
TRY (10,000,000)  C TRY/JPY 20.513 11/04/19 201944 H 11 H (874,587) (2,117,966) (1,243,379)
TRY (7,000,000)  C TRY/JPY 20.675 04/04/19 20194F4 H 4R (688,389) (869,193) (180,804)
TRY (11,000,000)  C TRY/JPY 21.008 02/04/19 201944 A 2H (1,295,396) (374,464) 920,932
(29,533,131)  (28,850,993) 682,138
(29,533,131)  (28,850,993) 682,138

&R 4 - @FRYYTER

201943 31 HERAE., 77 RIZLL FORBF SR AT » FEK A LTV,

BN ST A48 KEATES i H FREFLE (M) REDHELE (M)

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

BRL 10,426,994 Receive Floating (BRAZIL CETIP) - Pay Fixed (1046%)  20234E1 2 (19,011,934)  (29,937,416)
2,634,289 (5,022,651)
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Ol 5 HDBARE
i 5 m| T Z|R Flm r E
1 bR/ = A= S TR /B = R S #H
it % =
&} % % % =D
1331 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1434 (201648 H19H) 10, 211 0.0 68.6 — 19,722
153 (20174 8 H21H) 10, 208 A0.0 64. 0 — 17, 754
164 (20184E 8 H20H) 10, 206 A0.0 38.7 — 13,511
1781 (20194 8 H19H) 10, 205 A0.0 59. 3 — 8, 458
AL FLFRIT VR TR — 58 0 TR,
M T 7 RCI, EEE 2R TEYRBEESAGFELRVED, XU F~—75Idb Y A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf fie P
s % =M A K F|k B K =X
# "\ M % % %
20184 8 H20H 10, 206 — 38.7
8 AR 10, 207 0.0 40.6
9 HE 10, 206 0.0 52.5
10A K 10, 206 0.0 53. 1
1A% 10, 206 0.0 41.5
123K 10, 206 0.0 51.0
20194F 1 AR 10, 206 0.0 51. 1
2HF 10, 205 A0. 0 55. 7
3 AR 10, 205 A0.0 64.2
4 AEK 10, 205 A0.0 54.0
5 HK 10, 205 A0.0 65.5
6 ARK 10, 205 AO0.0 61.8
7THE 10, 205 A0.0 57.8
# R
20194 8 H19H 10, 205 0.0 59. 3
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