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20224E3 A 31 A BifE
(BHEIT/TZT)

B

PG A AL e 4,028,938,198

(HFGJE :6,018,162,641 )

BeTHES 813,176,345
SN AR DR ZE IR 45 7,164,668
ShE BRI IE LN AR DR ZE R 4R 38,771,594
TUNRT 4TV NRD R4 15,027,587
ENIEER 66,725,358
ZDOMERE 317,623
BrEATRT 4,970,121,373
Ak

2 A 13,380,941
WEA TV a ORI 44 52,500,893

(B S - 15,014,6931)

RENE 22,029,961
REFLE. 1,500
AEEGH 87,913,295
WG PERSEE 4,882,208,078
FEATH X 2t alE R 1,913,313
HIZR 1 1Y 7= 05 PEATAS 2,552
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934,733
415,429,030
4,390,208

420,753,971

36,120,174
6,318,376
1,929,671

846,603
2,320,164
2,118,000
1,764,650

114,221

631,688
4,276,256

14,991

56,454,794

364,299,177

(813,546,365)
16,627,708
44,861,397

101,293,676

(650,763,584)

(421,768,883)
27,220,555

(41,249,020)
38,790,097

(397,007,251)

(683,471,658)
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Mg ELEHEE
2022423 A 31 BITHE T 45 EHHIHAR
(BHBIL T ZE7)

W EiE PR AR 6,925,384,524
LUk <i=EaY 364,299,177
Y EBLE LS (650,763,584)
YR AR (397,007,251)
8 H ORGSR L DU FE O HEIRAR (683,471,658)
ZARFESRDOFAT I 44,426,930
ZARAL RO E R A4 (1,151,708,598)

(1,107,281,668)
48 ~D AN EL A (252,423,120)
BRI PEFRER 4,882,208,078
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BITEZ IR B OEENE
2022453 A 31 BT T 425 HIEARE

(REZE)
W S R FER S 2,282,195
FATZIRFEEK 14,240
B RS AR AL (383,122)
HWIRTATH = 2t aE 3 1,913,313
WEHER
20224£3 A 31 A Hi7E
(REEE)
(EREIL 12T
2022 2021 2020
HIR M PERRAR 4,882.208,078 6,925,384,524 8,273,486,852
HIZR1 0 2Y 7= 5 PEATTAS 2,552 3,035 3,020
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RN PE B A
2022423 H 31 A HHE
(G Y ZE7)
wmE e T AR kA TEd JiNeEE i AT 448 RS (%)
TV
E3i=
BRL 8,639 NOTATESOURO NACL 10% 01/01/25 NTNF 308,105,523 217,909,636 447
BRL 6,600  NOTA TESOURO NACL 10% 01/01/23 NTNF 209,643,933 169,143,397 3.46
BRL 8,000 BRAZIL-LTN 0% 01/01/24 124,143,439 166,986,605 3.42
BRL 6,706  NOTA TESOURO NACL 10% 01/01/27 NTNF 202,248,110 166,439,356 3.41
BRL 4817  BRAZIL NTN-F 10.0000% 01/01/31 NTNF 158,414,886 114,926,901 235
BRL 4,650  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 148,854,370 113,173,396 232
1,151,410,261 948,579,291 19.43
BEFTSOL 1,151,410,261 948,579,291 19.43
Norv o TINg
TiEE (HEEAIE)
USD 250,000 RUMO LUX SARL 4.2000% 18/01/32 REGS 27,289,170 26,306,018 0.54
27,289,170 26,306,018 0.54
HEF AT TS 27,289,170 26,306,018 0.54
AxTa
E3iy
MXN 310,000 MEXICAN BONOS DES 7.75% 13/11/42 M 182,340,325 177,469,810 3.64
MXN 268,750  MEXICAN BONOS DES 7.75% 29/5/31 M 199,612,121 159,034,047 3.26
MXN 214,000 MEXICAN BONOS DES 10% 20/11/36 M30 232,564,699 150,101,038 3.07
MXN 144200  MEXICAN BONOS DES 8.5%31/5/29 M 81,381,438 89,162,764 1.83
MXN 126,000 MEXICAN BONOS DES 8.5% 18/11/38 87,798,539 78,554,718 1.61
MXN 85,000 MEXICAN BONOS DES 5.75% 05/03/26 M 43,593,787 47,492,372 0.97
MXN 17,500  MEXICAN BONOS DES 8% 07/11/47 M 9,250,907 10,229,439 021
836,541,816 712,044,188 14.59
HiEtE (HESMIE)
USD 550,000 PETROLEOS MEXICA 6.7000% 16/02/32 62,511,747 63,947,517 131
USD 375,000 PETROLEOS MEXIC 6.5000% 23/01/29 WI 44,922,671 45,110,041 0.92
107,434,418 109,057,558 223
BEF AR 943,976,234 821,101,746 16.82




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

WmE R Al A%V Eatvi4 A5 A P A E S (%)
BE
E&
KRW  6,400,000,000 KOREA TREAS 4% 10/12/31 3112 603,891,734 704,740,431 14.43
603,891,734 704,740,431 14.43
Aat R 603,891,734 704,740,431 14.43
=
E3iy
RUB 279,500,000  RUSSIAN FED 7.05% 19/01/28 6212 563,817,262 20,987,511 0.43
RUB 151,000,000  RUSSIA GOVT 8.5% 17/09/31 6218 274,161,363 11,338,512 0.23
RUB 111,400,000  RUSSIA GOVT 7.7% 23/03/33 6221 185,894,562 8,364,969 0.17
RUB 81,500,000  RUSSIA-OFZ 6.1000% 18/07/35 6233 113,407,555 6,119,793 0.13
RUB 66,134,000  RUSSIAN FED 8.15% 03/02/27 6207 178,278,120 4,965,968 0.10
RUB 52,000,000  RUSSIA-OFZ 7.7000% 16/03/39 6230 78,338,750 3,904,653 0.08
RUB 20,000,000  RUSSIA-OFZ 7.2500% 10/05/34 6225 31,881,145 1,501,790 0.03
1,425,778,757 57,183,196 1.17
=D 1,425,778,757 57,183,196 1.17
Evedli
E&
ZAR 16,300,000  REP OF STH AFRICA 8.75% 28/02/48 143,732,436 115,078,904 236
ZAR 11,600,000  REP SOUTH AFR 8.0000% 31/01/30 2030 80,584,693 89,238,696 1.83
ZAR 12,170,000  REP OF STH AFRICA 8.75% 31/1/44 204 81,796,522 86,413,199 1.77
ZAR 8,700,000  REP OF STH AFRICA 7.75% 28/02/23 63,491,021 74,776,025 1.53
ZAR 9,000,000  REP OF STH AFRICA 9% 31/01/40 2040 60,042,827 66,149,778 135
ZAR 6,700,000  REP OF STH AFRICA 6.25% 31/3/36R209 46,752,834 39,707,565 0.81
ZAR 6,400,000  REP OF STH AFRICA 6.5% 28/2/41 R214 37,271,299 36,068,733 0.74
ZAR 3,100,000 REP SOUTH AFR 7.0000% 28/02/31 R213 16,121,928 21,771,215 0.45
ZAR 1,086,203  REP OF STH AFRICA 10.5% 21/12/26 R1 8,688,089 9,985,636 0.20
538,481,649 539,189,751 11.04
HiEtE (EESMIE)
ZAR 10,000,000 CAPE TOWN CITY 11.16% 15/03/25 3 116,206,206 88,715,408 1.82
ZAR 6,000,000 ABSABANK LTD 8.8% 11/09/26 ~ ABS7 57,180,480 51,990,595 1.06
ZAR 2,460,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 25,772,757 20,982,888 0.43
ZAR 700,000  TRANSNET 10.2600% 07/02/29 29 5,222,622 5,839,174 0.12
ZAR 400,000 TRANSNET SOC LTD 11.3500% 07/02/34 2,984,356 3,358,200 0.07
207,366,421 170,886,265 3.50
BT IS 745,848,070 710,076,016 14.54
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wmE e T AR kA TEd AR AT 448 WBELE%)
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Ef&
TRY 20,900,000 TURKEY GOVT BOND 8.5000% 14/09/22 306,780,712 166,661,850 3.42
TRY 19,000,000 TURKEY GOVT BOND 10.7000% 17/08/22 274,456,347 153,957,040 3.15
TRY 20,800,000 TURKEY GOVT BOND 7.1000% 08/03/23 190,302,038 151,866,159 3.11
TRY 19,500,000 TURKEY GOVT BOND 12.2000% 18/01/23 193,874,413 151,043,531 3.09
TRY 9,000,000 TURKEY GOVT BOND 16.2000% 14/06/23 70,238,579 69,227,963 1.42
TRY 8,000,000 TURKEY GOVT BOND 17.2000% 20/09/23 62,032,341 61,398,412 1.26
1,097,684,430 754,154,955 15.45
AEF L 1,097,684,430 754,154,955 15.45
AFYR
@A (B EEFIE)
USD 200,000 POLYUS FINANC 3.2500% 14/10/28 REGS 22,283,985 6,796,545 0.14
22,283,985 6,796,545 0.14
AEtAXI2 22,283,985 6,796,545 0.14
HMABEAR 6,018,162,641  4,028,938,198 82.52

O BB (T T TR

M EERRICEE TR
202243 H 31 H 3/
(HEABHH, TEHIEHE, 22595, 7P MR e A 1 267)
R 1 - SAEAEBLRELEN

2022423 H 31 HBUE, 77 FIZLL T OARRFESME 2L A2 AL T,

A IR G JEAE LS JEANBH T A RFEBUHRL ()
MXN 47,230,000 USD 2,213,812 2022476 A 15H 16,404,327
ZAR 11,084,299 JpY 83,600,000 20224E6 5 15H 8,695,299
BRL 2,870,000 UsD 542,256 2022426 A 1H 5,910,795
ZAR 13,695,300 USD 900,000 2022476 A 15H 4,787,524
BRL 1,430,000 UsD 270,007 20224E6 H 1H 2,966,476
JpY 13,800,000 ZAR 1,656,463 20224E6 5 15H 7.173

38,771,594
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ERE 2 - RN
2022423 H31 HBUE, 77 FIZLL T OARRF LMK ZATL T,

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

ZAR 39 FUT R2030 BOND 20224E5 A 30,718,774 83,290
ZAR 151 FUT R2032 BOND 20224E5 A 114,863,919 1,287,274
ZAR 86 FUT R2035 BOND 20224F5 A 66,578,691 1,880,044
ZAR 134 FUT R2037 BOND 20224F5 A 99,310,300 3,465,761
ZAR 55 FUT R213 BOND 20224F5 A 39,267,041 165,955
ZAR 26 FUT R248 BOND 20224F5 A 18,885,036 734,789
ZAR 54 FUT R186 BOND 20224E5 A 51,152,231 (452,445)
420,775,992 7,164,668

7,164,668

TR 3 - FSvar B

202243 A1 ABIE, 77U RIZLL FORRB A 7 > a Eiaa L T,

e ESES EiAEd T4 A W () AP e g () REB#HEE (1)
TEVFFON a2
RUB (85,000,000)  C RUB/JPY 1.5531/03/22 202243 H31H (1,600,000) 0 1,600,000
BRL (5,270,000)  C BRL/JPY 23 17/08/22 20224E8 H17H (1,785,302)  (11,237,787) (9,452,485)
MXN  (20,500,000)  C MXN/JPY 5.70 12/07/22 20224E7 H12A (1,402,651) (7,934,956) (6,532,305)
MXN  (25,780,000) C MXN/JPY 5.75 04/04/22 20224F4 H4 R (2,681,209)  (10,060,307) (7,379,098)
TRY (13,000,000)  C TRY/JPY 7.93 31/05/22 202245 H31H (1,947,410) (5,591,661) (3,644,251)
TRY (9,000,000)  C TRY/JPY 7.94 10/05/22 20224E5 H10A (968,381) (3,888,046) (2,919,665)
TRY (9,000,000)  C TRY/JPY 7.94 24/05/22 20224E5 H24H (964,048) (3,858,964) (2,894,916)
TRY (12,000,000)  C TRY/JPY 7.99 05/04/22 20224F4H5H (633,169) (4,293,038) (3,659,869)
TRY (7,000,000)  C TRY/JPY 8.11 07/06/22 20224F6 A 7H (1,354,910) (2,337,336) (982,426)
TRY (6,000,000)  C TRY/JPY 8.24 19/04/22 20224F4 H19A (233,570) (1,346,303) (1,112,733)
TRY (8,000,000)  C TRY/JPY 8.33 14/06/22 20224F6 H 14H (1,444,043) (1,952,495) (508,452)

(15,014,693)  (52,500,893)  (37,486,200)

(15,014,693)  (52,500,893)  (37,486,200)
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1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 0.0 59. 3 — 8, 458
1841 (202048 A19H) 10, 203 A0.0 68. 2 — 3,175
198 (20214F 8 H19H) 10, 200 A0.0 60. 1 — 9,159
201 (20224E 8 H19H) 10, 199 A0.0 57.5 — 7, 850
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# "\ M % % %
20214 8 J19H 10, 200 — 60. 1 -
8 AR 10, 200 0.0 56. 8 -
9 HE 10, 200 0.0 55. 1 -
10A K 10, 200 0.0 51.6 -
11AX 10, 200 0.0 54.5 —
123K 10, 199 A0.0 52.1 —
20224F 1 AR 10, 199 A0. 0 57.1 -
2 K 10, 199 A0.0 57.5 —
3 AR 10, 199 A0.0 59.5 —
4 AEK 10, 199 A0.0 60. 1 -
5 HK 10, 199 A0.0 62.0 -
6 ARK 10, 199 AO0.0 55.6 —
7THE 10, 199 A0.0 53.7 -
# R
20224E 8 J119H 10, 199 0.0 57.5 —

kPRI E LT,
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O AEBEDOHRHM (20224 8 R19B )
| EnaiE
(A) [EPN R dE) AtfE FEERI R
] 1 K
X ) - , o | 9 BBBUT FRAT BRI AL =R
BOom & FE(|FE MM | M OA o @A B [ BEDE| 26D | 250
TM TM % % % % %
N 750, 000 750, 520 9.6 — — - 9.6
HLT7 IRELH (' 750,000)| (750, 520) (9.6) (-) (-) ()| (9.6
R 2, 430, 000 2,431, 889 31.0 — — — 31.0
(B < AxftfE) (2,430,000)| (2,431, 889) (31.0) (—) (=) (=) (31.0)
. 530, 000 530, 049 6.8 — — — 6.8
RRA (530,000 (530,049 (6.8) (-) (-) ()| (6.8
B 800, 000 800, 923 10. 2 — — - 10. 2
(Bre B &EIENES) (' 800,000)| ( 800,923) (10. 2) (—) (—) (—) (10. 2)
R 2t 4,510, 000 4,513, 382 57.5 — — — 57.5
- 8 (4,510,000)| (4,513, 382) (57.5) (—) (—) (—) (57.5)
* () MIEFELBRTHES T,

AL, MEFERBIC S 2 A O IS .
* BARO HALAMIZE Y $#5C,
F I OV TR AR G 3 . MRS 7T — 2 2 AFLTVET,
HARFEWIRTAY T EN O AR & U CERIFEMEIC L VML TV ES,




BRI r— IF—T7 2K
(B) BN GRE&EH) AfE &I~

- Wi B o * ‘
Pl O m & | M % | EESEAH
A& % THM THM
WS AZEHT1E 0.82 300, 000 300,218 | 2022/9 /20
fERAR ABEERR2AE S 4 [1] 0.84 50, 000 50,007 | 2022/8 /24
THER ANFEERR24F S 5 [H] 0.82 100, 000 100, 074 | 2022/9 /22
FRITHIGHGE  AZF114]0] 0.82 300, 000 300, 220 | 2022/9 /22
/s it 750, 000 750, 520
HES Gr< £RE)
AARHERRA « ARSI 6 0.796 300, 000 300, 221 2022/ 9 /20
AAREHGE BRI - AR BB S5 130 2.28 150, 000 150,305 | 2022/9 /20
HG N IE IR SRS S 5400m] 0. 825 110, 000 110,101 | 2022/9 /28
HG AN IERI RS RIERERE S S5410m] 0. 801 100, 000 100, 146 | 2022/10/28
HG AN IERIR S RIERERE S S5420n] 0. 801 40, 000 40,086 | 2022/11/28
H ARER G A A 5530001 ek B 1k 0.825 300, 000 300, 456 |  2022/10/26
TS R 5 esn] 0. 854 200, 000 200,159 | 2022/9 /20
WA MBS TR 0.767 200, 000 200,131 | 2022/9/20
HARZA SRS S PR 25 60(0] 0. 001 300, 000 300,000 | 2022/9 /20
HARSA SRS e B 2561101 0.001 100, 000 100, 000 | 2022/11/18
b AR S S 14l B Rk BA A 0. 825 300, 000 300,221 | 2022/9 /20
WAAESEY  548E] 0.09 100, 000 100,032 | 2022/12/20
7 HAESE 37 0. 09 130, 000 130,016 | 2022/9 /20
T H A G 4538 0. 09 100, 000 100,010 | 2022/ 9 /20
/N it 2, 430, 000 2,431, 889
ERES
P FUITESLLE 0.17 30, 000 30,018 | 2022/12/27
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