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6,346,175,138

533,264,510
48,548,752
55,311,013

289,389

6,983,588,802

20,055,887
18,503
2,928,081

4,420,148
30,778,957
2,702

58,204,278

6,925,384,524

2,282,195

3,035
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ERHEE
2021453 A 31 BITH& T 455 HIEAE
(BHEIT I FT)

N

SRAT 1R B 953,256

TEHF B JFRR UL BIAERRT) 505,255,877

Z OIS 2,640,552

s AR 508,849,685

% H

T g A N 44334,511

A PR T 7,764,747

REHH 2,360,776

L AR 980,632

B5 | 8R4 7 e 2,979,888

AT TR} 2,394,000

= FERE 1,554,138

TR 45,402

SEER 776,307

B Z RN 4,397,690

M 11,189

BHEF 67,599,280

Wi EHE 441,250,405

BE A MRESR 7 B IR D4R (595,405,355)
Se TN AR DIEIE 35,821,025

F T al FRINAR DL 158,709,216

S EE R 3 LU E 2 R S USRI AR D 4 (77,897,726)
E P S TEUIE SR AN (478,772,840)
BERA AR AT MR 4 O MR8 830,575,140

FFRN AR DR AE D HE 5 30,700,529

WEA T 2 al FHNARD MR 45 O HE ) (20,402,520)
S ] 2 R S I LA AR D RN R 45 O HE ik 25,145,022

IR ZE T 2K 866,018,171

TEH Ot RAC L DHE FE O HEIRKE 828,495,736
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Mg EREHAEE
2021453 A 31 BITH& T 455 HIEAE
(BHEIF Y ZEo)

W Mg e AR 8,273,486,852
U ES L= ey 441,250,405
Y EBLE LS (478,772,840)
LR A TR AR 866,018,171
T A DG AT KA MG PE D HE REE 828,495,736
ZARREARDFEAT T H4 276,144,705
ZAR AR DO E R A4 (1,684,789,029)

(1,408,644,324)
48 ~D AN EL A (767,953,740)
HR M PERR AR 6,925,384,524
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BITEZ IR B OEENE
2021453 A 31 BITH& T 455 HIEAE

(REZE)
W S R FER S 2,739,365
FEAT Z AR RS AL 89,890
B RS A AR (547,060)
HWIRTATH = 2t aE 3 2,282,195

WEHER
202143 A 31 A Hi7E
(REEE)
(EREIL 12T

2021 2020 2019
HIR M PERRAR 6,925,384,524 8,273,486,852 12,199,556,821
HIZR1 0 2Y 7= 5 PEATTAS 3,035 3,020 3,713
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¥
RN PE B A
2021423 H 31 A HE
(BHBIT Y ZE7)
wmE e T AR kA TEd A REAT AT 448 MBI (%)
TN
EfE
BRL 12,350  NOTA TESOURO NACL 10% 01/01/23 NTNF 422,862,321 255,281,231 3.68
BRL 8,639 NOTATESOURO NACL 10% 01/01/25 NTNF 308,105,523 179,065,081 2.59
BRL 7,020  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 224,722,080 144,216,757 2.08
BRL 6,706  NOTA TESOURO NACL 10% 01/01/27 NTNF 202,248,110 138,413,360 2.00
BRL 6,700  BRAZIL-LTN 0% 01/01/24 103,525,718 104,720,437 1.51
BRL 4817 BRAZIL NTN-F 10.0000% 01/01/31 NTNF 158,414,886 98,921,461 143
1,419,878,638 920,618,327 13.29
T EHE (HEEHE)
USD 290,000  BRF SA 5.7500% 21/09/50 REGS 29,995,999 31,711,722 0.46
29,995,999 31,711,722 0.46
HE TN 1,449,874,637 952,330,049 13.75
oI NG
T iEtE (B EEHE)
USD 230,000 HIDROVIAS INT 4.9500% 08/02/31 REGS 24,146,540 25,469,039 0.37
24,146,540 25,469,039 0.37
HEb RTINS 24,146,540 25,469,039 0.37
AxTa
E3liy
MXN 341350 MEXICAN BONOS DES 7.75% 13/11/42 M 195,602,709 185,306,726 2.68
MXN 268,750  MEXICAN BONOS DES 7.75% 29/5/31 M 199,612,121 153,928,498 222
MXN 214,000 MEXICAN BONOS DES 10% 20/11/36 M30 232,564,699 143,554,132 2.07
MXN 215200 MEXICAN BONOS DES 8.5% 31/5/29 M 121,451,355 129,851,360 1.88
MXN 126,000 MEXICAN BONOS DES 8.5% 18/11/38 87,798,539 74,319,309 1.07
MXN 17,500  MEXICAN BONOS DES 8% 07/11/47 M 9,250,907 9,630,624 0.14
846,280,330 696,590,649 10.06
AR (B EEFIE)
MXN 633,750  PETROLEOS MEX 7.1900% 12/09/24 REGS 479,359,289 319,554,172 461
USD 346,000  AXTEL SAB 6.3750% 14/11/24 REGS 32,453,948 39,846,865 0.58
USD 230,000  UNITED MEXICA 3.7500% 19/04/71 EMTN 23,700,337 22,209,002 0.32
USD 200,000 INFRAESTRUCTU 4.7500% 15/01/51 REGS 20,598,907 22,008,572 0.32
MXN 38,500 PETROLEOS MEX 7.6500% 24/11/21 REGS 22,328,705 20,775,694 0.30
578,441,186 424,394,305 6.13
BEF AR 1,424721,516  1,120,984,954 16.19
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WmE R Al A%V Eatvi4 A5 A P A E S (%)
WE
E&
KRW  9,000,000,000 KOREATREAS 4% 10/12/31 3112 849,222,751  1,052,043,153 15.19
849,222,751  1,052,043,153 15.19
Aat R 849,222,751  1,052,043,153 15.19
=
E&
RUB 283,900,000  RUSSIAN FED 7.05% 19/01/28 6212 577,569,692 420,788,711 6.08
RUB 208,300,000  RUSSIAN FED 8.15% 03/02/27 6207 561,516,504 326,446,094 471
RUB 111,400,000  RUSSIA GOVT 7.7% 23/03/33 6221 185,894,562 171,991,705 248
RUB 96,000,000  RUSSIA GOVT 8.5% 17/09/31 6218 188,452,077 156,572,168 226
RUB 81,500,000  RUSSIA-OFZ 6.1000% 18/07/35 6233 113,407,555 108,803,186 1.57
RUB 20,000,000  RUSSIA-OFZ 7.2500% 10/05/34 6225 31,881,145 29,819,007 0.43
RUB 11,900,000  RUSSIA-OFZ 7.7000% 16/03/39 6230 20,131,553 18,506,772 0.27
1,678,853,088  1232,927,643 17.80
=D 1,678,853,088  1,232,927,643 17.80
Evedli
Ef&
ZAR 13,200,000  REP OF STH AFRICA 2.75% 31/1/22 CPI 183,209,444 166,193,802 2.40
ZAR 26,400,000 REP OF STH AFRICA 8.75% 28/02/48 232,793,638 154,338,052 223
ZAR 14,100,000  REP OF STH AFRICA 7.75% 28/02/23 102,899,241 109,507,820 1.58
ZAR 14,370,000  REP OF STH AFRICA 8.75% 31/1/44 204 96,583,075 84,116,080 1.21
ZAR 13,100,000  REP OF STH AFRICA 9% 31/01/40 2040 87,395,670 79,834,809 1.15
ZAR 13,800,000  REP OF STH AFRICA 6.25% 31/3/36R209 96,296,883 67,768,436 0.98
ZAR 5,800,000  REP SOUTH AFR 7.0000% 28/02/31 R213 30,163,608 35,342,388 0.51
ZAR 6,400,000  REP OF STH AFRICA 6.5% 28/2/41 R214 37,271,299 29,709,053 0.43
ZAR 386,203  REP OF STH AFRICA 10.5% 21/12/26 R1 3,096,324 3,276,768 0.05
ZAR 400,000  REP OF STH AFRIC 8.25% 31/3/32 2032 3,291,383 2,581,969 0.04
873,000,565 732,669,177 10.58
T EHE (HEEHE)
ZAR 10,000,000  CAPE TOWN CITY 11.16% 15/03/25 3 116,206,206 81,876,039 1.18
ZAR 6,000,000 ABSABANK LTD 8.8% 11/09/26 ~ ABS7 57,180,480 47,002,595 0.68
ZAR 6,000,000  TRANSNET SOC LTD 9.5% 19/08/25 TN25 62,860,382 46,208,873 0.67
236,247,068 175,087,507 2.53
Bt T 1,109,247,633 907,756,684 13.11
| %=
E&
TRY 22,500,000 TURKEY GOVT BOND 10.7000% 17/08/22 325,014,095 271,965,971 3.93
TRY 20,500,000 TURKEY GOVT BOND 11.0000% 02/03/22 313,040,020 256,022,788 3.70
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WmE R Al A%V Eatvi4 JiNeEE i P A E HBELE(%)
TRY 21,000,000 TURKEY GOVT BOND 8.5000% 14/09/22 350,914,395 246,850,262 3.56
TRY 16,500,000 TURKEY GOVT BOND 9.2000% 22/09/21 321,553,704 210,345,256 3.04
1,310,522,214 985,184,277 14.23
(e Y = 1,310,522,214 985,184,277 14.23
AFYR
EEHSFIE
USD 340,000 GAZPROM PISC FRN 26/01/70 REGS 35,851,308 37,886,325 0.54
35,851,308 37,886,325 0.54
T EHE (HEEHE)
USD 300,000 MARB BONDCO P 3.9500% 29/01/31 REGS 31,191,011 31,593,014 0.46
31,191,011 31,593,014 0.46
Bt AXV R 67,042,319 69,479,339 1.00
MABEAF 7,913,630,698  6,346,175,138 91.64

O SEHM S (T TR TR

ABEEICE AR
20214E3 H 31 H HifE
(HEABHH, TEHIEHE, 22595, 7ZF MR a1 2E7)

IR 1 - SERBLELRN
2021423 H 31 HBUE, 77 FIZLL T OARRFESME 2L A2 AL T,

Hif A [N ] SEHImE SEHIGER i H ARFEBUELE (M)
ZAR 18,073,255 Y 126,362,776 2021466 A 17H 6,787,672
ZAR 13,925,700 USD 900,000 2021466 A 17H 3,007,976
USD 968,914 BRL 5,520,000 20214E6 A 11 H 1,920,273
MXN 19,770,000 USD 946,959 202146 A 16 H 665,778
USD 126,023 BRL 700,000 20214E6 A 11H 592,575
USD 32,875 RUB 2,420,000 20214E6 A 16 H 134,877
USD 63,220 RUB 4,880,000 20214E6 A 16 H (68,245)
USD 62,923 MXN 1,320,000 20214E6 A 16 H (78,023)
RUB 94,425 312 USD 1,274,338 20214£6 A 16 0 (4,328,822)
BRL 7,200,000 USD 1,319,357 20214E6 A 11 H (8,652,564)

(18,503)
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ERE 2 - RN
2021423 H31 HBUE, 77 FIZLL T OARRF LMK ZATL T,

meE LRI S04 i B PHmARE(M)  RIEBHELE ()
BfFoRT g

ZAR 101 FUT R186 BOND 20214F5 A 88,106,922 (2,892,885)
ZAR 166 FUT R2030 BOND 20214E5 A 114,815,711 (4,628,011)
ZAR 194 FUT R2032 BOND 20214E5 A 125,395,570 (4,854,342)
ZAR 87 FUT R2035 BOND 20214F5 A 55,600,364 (2,140,464)
ZAR 221 FUT R2037 BOND 20214F5 1 133,601,736 (4,149,676)
ZAR 53 FUT R213 BOND 20214F5 1 32,579,554 (1,390,509)
550,099,857 (20,055,887)

(20,055,887)

TR 3 - FSvar B

202143 A31 A BUE, 77U RIZLL FORRBE A T > a Biaa L T,

i Sk Ak i 1 F SR () RFRAIGAR (M) R FEBRE (1)
FEVRFLIN a2

TRY (8,000,000)  C TRY/JPY 14.68 06/04/21 20214F4 A6 H (1,196,581) (850) 1,195,731

TRY  (13,000,000) C TRY/JPY 14.665 08/04/21 20214F4 H 8 H (1,762,398) (5.698) 1,756,700

TRY  (12,000,000)  C TRY/JPY 13.59 13/04/21 202144 H13H (2,019,603)  (1,479.814) 539,789

TRY  (12,000,000)  C TRY/JPY 13.63 15/04/21 20214F4 H15H (1,712,319)  (1,441,719) 270,600

(6,690,901) (2,928,081) 3,762,820

(6,690,901) (2,928,081) 3,762,820
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e 5 w|© T AN Al ' E
- MoOAN e R W ok E(B %A
i % =
&} % % % =W
1581 (2017428 A21H) 10, 208 A0.0 64. 0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 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
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =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 —
123K 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 -
5 HK 10, 201 A0.0 58. 1 -
6 ARK 10, 201 AO0.0 57.9 —
7THE 10, 200 A0.0 55.9 -
# R
20214E 8 J119H 10, 200 0.0 60. 1 —

kPRI E LT,
*EBFEM LRI E R THR B TR,
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O1A/p0O%-YNDERBBEM (20204 8 A208 ~20214E 8 A198)
FUFBEIZIVVEEA,
OFZERUVEEIDIKR (20204 8 B20H ~20214 8 A19A)
NHtE
= F # & #
JI— TH TH
| MR 2,933, 243 —
(2, 410, 000)
FFER(E S5 7,744, 464 —
A (6, 142, 000)
iR (BEEENEFREZET) 4, 656, 400 —
(3, 416, 400)

*BFITZIELRE, (BBERT2IEENTEY £HA.)

* HALARMITE) Y #5C,

% () PIZEEFRICXSHBS T,

*AES BEENMEREET) TP TOMEMEE @HEE) 35Eh Tk A,
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OFMERMBRAEDEEIIRRE (20204 8 B20E ~20214E 8 B198)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

o 7 E\k‘f . —
B » o | FMES SoammEa ] B RS SomEmEA] D
s ComskiD | C
1 1] % ERiE 1] %
INFEAE 15, 334 130 0.8 — — —

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATH Y | B 7 7 > IR LFIFRRA &35
BB ASHE T,

O AEZEEDRM (20214 8 B 19 B

. ENAE

(A) [EP GREEHED) it FERIBR R

] i ES

X o . - 4 | 9 BBBIKUT AT MBI b 5
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)
=N 5 5,497, 000 5,501, 690 60. 1 — — — 60. 1
- : (5,497, 000)| (5,501, 690) (60.1) (—) (—) (—) (60.1)

* () PIRIE R cREE T,

RALACSRIL, M EREEIC R 2 R B O FIA

k BFAD HALAN T8 0 $5T

G DV T ARl ﬁﬂ%% i IEREAEL Y T4 Z AT L TOET,
kPRI A 1AL O A XA & U CTEAFAMREIC X VML TuvEd,



BRI r— IF—T7 2K

(B) BN GRE&EH) AfE &I~
- Wi B o * ‘
Pl O m & | M % | EESEAH
A EREE % THM THM
B NFEFT02[R] 1.04 100, 000 100, 353 | 2021/12/20
KERIF NS5 354[H] 1.03 100, 000 100,201 | 2021/10/28
HEFRATHIGH T E  AZEF102H 1.03 500, 000 500,520 | 2021/9 /24
REARIR  ATEVRL23AEE 2 [0 1.0 340, 000 340,645 | 2021/10/28
IR AZERL23AEES 2 [A] 1.0 200, 000 200,380 | 2021/10/25
IR ASEVRR23AEEE 5 [0 1.01 60, 000 60,319 | 2022/2/25
/N it 1, 300, 000 1,302, 420
WHES Gr< £80E)
Befr  HUOG ARG RIEEE S (84  H21H 0. 502 30, 000 30,058 | 2021/12/24
HA BB - ERRA PRI BURFPRREE 5515200 1.1 77, 000 77,321 | 2021/12/28
HHb AR 1908 0.07 500, 000 500,131 | 2021/12/20
=R S A ] | 0.02 460, 000 460,073 | 2021/12/20
A ERSZEHE B LLm 1. 067 100, 000 100, 534 | 2022/2/18
/N 7 1, 167, 000 1,168,119
ERUES
FETES  FIATEE802[E 0. 06 30, 000 30,002 | 2022/3/25
LA AT el FfHgEs1mE 0.03 150, 000 150,002 | 2021/ 8 /27
LAE AT el FifHgEsemE 0.03 450, 000 450,018 | 2021/9 /27
TS I (34) #H223[8] 0.11 500, 000 500,053 | 2021/8 /27
LS R (34F) #224(0] 0.11 100, 000 100, 013 | 2021/9 /27
/I i 1, 230, 000 1, 230, 089
LEHES EUREEANES)
REEE ) B8522[F] 0.13 300, 000 300,284 | 2022/4 /25
BEFEE ) &5525(] 0.14 100, 000 100, 050 | 2021/12/20
7 VT &Yy HE3EIAERIBRE FNEA FHRAT 0. 435 600, 000 600, 488 | 2021/10/22
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