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1,467

66,438,795
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HIR M PERRAR 4,610,872,277 4,882.208,078 6,925,384,524
HIZR1 0 2Y 7= 5 PEATTAS 2,736 2,552 3,035
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KK EE B
2023423 H 31 A HE
(BHBIL T2 )
W A AR Fatvi4 A5 AT PR AE TN (%)
TN
E &
BRL 16,206  BRAZIL NTN-F 10.0000% 01/01/27 NTNF 427,018,088 407,853,648 8.84
BRL 10,717  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 304,023,485 259,251,745 5.62
BRL 5,065  BRAZIL NTN-F 10.0000% 01/01/25 NTNF 180,640,639 131,654,438 2.86
BRL 4817  BRAZIL NTN-F 10.0000% 01/01/31 NTNF 158,414,886 113,299,498 2.46
1,070,097,098 912,059,329 19.78
N AT A% 1,070,097,098 912,059,329 19.78
Axa
E &
MXN 310,000 MEXICAN BONOS 7.7500% 13/11/42 M 182,340,325 198,574,019 430
MXN 214,000 MEXICAN BONOS DES 10% 20/11/36 M30 232,564,699 171,776,766 3.73
MXN 126,000 MEXICAN BONOS 8.5000% 18/11/38 M 30 87,798,539 88,393,450 1.92
MXN 81,120 MEXICAN BONOS DES 7.75% 29/5/31 M 60,235,232 55,986,017 121
MXN 81,768  MEXICAN BONOS 8.0000% 31/07/53 M 50,949,233 53,147,323 1.15
MXN 69,056  MEXICAN BONOS DES 8% 07/11/47 M 42,093,774 45,048,383 0.98
MXN 48938  MEXICAN BONOS 5.0000% 06/03/25 M 31,928,755 32,637,990 0.71
687,910,557 645,563,948 14.00
TRt (EEefig)
USD 800,000 PETROLEOS MEXICA 6.7000% 16/02/32 89,208,284 84,615,350 1.84
USD 375,000 PETROLEOS MEXIC 6.5000% 23/01/29 W1 44,922,671 42,597,423 0.92
USD 106,000  PETROLEOS ME 10.0000% 07/02/33 REGS 13,494,120 13,443,917 0.29
147,625,075 140,656,690 3.05
BEF AFT 2 835,535,632 786,220,638 17.05
HE
E &
KRW  6,400,000,000 KOREA TREAS 4% 10/12/31 3112 603,891,734 690,200,286 14.97
KRW 1,000,000,000 KOREA TRSY BD 3.3750% 10/06/32 3206 104,140,706 103,163,694 2.24
708,032,440 793,363,980 17.21
GrRtwEE 708,032,440 793,363,980 17.21
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W A AR a4 A5 R FEATG 44 BT (%)
=504
E &
RUB 279,500,000  RUSSIA-OFZ 7.0500% 19/01/28 6212 563,817,262 138,649,839 3.01
RUB 151,000,000  RUSSIA-OFZ 8.5000% 17/09/31 6218 274,161,363 74,905,638 1.62
RUB 66,134,000  RUSSIA-OFZ 8.1500% 03/02/27 6207 178,278,120 32,806,685 0.71
1,016,256,745 246,362,162 534
= 1,016,256,745 246,362,162 534
M7 7%
Esisy
ZAR 16,700,000  REP SOUTH AFR 8.0000% 31/01/30 2030 115,988,105 113,541,207 245
ZAR 14,300,000  REP OF STH AFRICA 9% 31/01/40 2040 93,004,560 86,764,494 1.88
ZAR 13,400,000  REP OF STH AFRICA 8.75% 28/02/48 113,720,612 76,355,649 1.66
ZAR 8,886,203  REP OF STH AFRICA 10.5% 21/12/26 R1 79,133,135 70,633,559 1.53
ZAR 8,950,000  REP OF STH AFRI 8.875% 28/2/35 2035 58,775,247 57,280,753 1.24
ZAR 8,950,000 REP SOUTH AFR 8.5000% 31/01/37 2037 59,606,459 53,721,612 1.17
ZAR 9,170,000  REP OF STH AFRICA 8.75% 31/1/44 204 61,633,041 53,020,047 1.15
ZAR 6,700,000  REP OF STH AFRICA 6.25% 31/3/36R209 46,752,834 33,560,226 0.73
ZAR 4,600,000  REP OF STH AFRICA 6.5% 28/2/41 R214 26,788,746 21,600,620 0.47
ZAR 3,100,000  REP SOUTH AFR 7.0000% 28/02/31 R213 16,121,928 19,142,770 0.42
ZAR 900,000  REP OF STH AFRIC 8.25% 31/3/32 2032 5,997,606 5,856,279 0.13
677,522,273 591,477,216 12.83
TRt (EEeflg)
ZAR 2,460,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 25,772,757 18,285,585 0.40
ZAR 700,000  TRANSNET 10.2600% 07/02/29 29 5,222,622 5,101,696 0.11
ZAR 400,000 TRANSNET SOC L 11.3500% 07/02/34 34 2,984,356 2,812,924 0.06
33,979,735 26,200,205 0.57
GRbET7UH 711,502,008 617,677,421 13.40
| %=]
E &
TRY 20,400,000 TURKEY GOVT BOND 12.6000% 01/10/25 156,935,404 145,046,930 3.16
TRY 18,500,000 TURKEY GOVT BOND 17.2000% 20/09/23 143,203,434 129,284,369 2.80
TRY 19,000,000 TURKEY GOVT BOND 10.4000% 20/03/24 129,352,920 126,514,681 2.74
TRY 19,000,000 TURKEY GOVT BOND 9.0000% 24/07/24 146,216,362 125,532,864 2.72
TRY 16,800,000 TURKEY GOVT BOND 16.2000% 14/06/23 128,958,660 117,695,503 2.55
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BN A AR (A E HA5 B ATt 448 HBERE ()
TRY 18,500,000 TURKEY GOVT BOND 8.0000% 12/03/25 123,209,782 114,842,019 2.49
827,876,562 758,916,366 16.46

HEk b 827,876,562 758,916,366 16.46

MABESH 5,169,300,485  4,114,599,896 89.24

O SEHM ST T TR

ABEEICE AR
20234E3 A 31 H HFE
(HEAEHH, TEHIEHE, 2259540 e A= I C 2 )

IR 1 - SERBLELRN
2023423 H 31 HBUE, 77 FIZLL T OARRFESME 2L RF 2 AL T,

A HiE A\ & sEHIEE TEHIERH iyl A ARSEBURLE (M)
ZAR 16,845,750 USD 900,000 202346 21 H 5,116,330
MXN 17,944,854 USD 939,387 202346 H21 H 4,756,144
JPY 151,953,648 USD 1,120,000 202345 H10H 3,780,640
BRL 2,725,000 USD 515,668 202346 A2 H 1,687,200
BRL 2,200,000 USD 419,887 202346 A2 H 891,658
ZAR 6,941,070 IPY 50,000,000 202346 H21 H 872,246
USD 685,428 IPY 90,125,464 202345 H10H 554,901
BRL 730,000 USD 138,470 202346 H2H 408,684
MXN 2,500,000 USD 132,999 202346 H21 H 382,726
USD 143,393 IPY 18,660,000 20235 H10H 310,549
BRL 750,000 USD 143,524 20236 H2H 253,761
uUSD 80,000 IPY 10,430,506 20235 H10H 153,280
MXN 1,265,000 USD 68,636 202346 H21 H 17,644
MXN 13,137,168 USD 718,857 202346 H21 H (613,767)
USD 471,019 MXN 8,829,000 202346 21 H (1,178,354)
USD 383,036 BRL 2,040,000 2023%6 H2H (1,659,390)
USD 1,137,038 MXN 21,282,000 202346 H21H (2,621,885)

13,112,367
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202343 A31 B BITE, 77 RIZBL FORRF B2/ L T,

WE 9% 4 A PR AA (M) RFEBHELE (M)
BfFoRT g
ZAR 49 FUT R2030 BOND 202345 A 33,956,930 98,407
ZAR 65 FUT R2035 BOND 202345 A 42,120,377 14,911
ZAR 56 FUT R213 BOND 20234F5 A 34,980,315 143,249
ZAR 94 FUT R186 BOND 20234F5 A 77,429,851 (363,637)
ZAR 126 FUT R2032 BOND 202345 A 82,287,021 (69,998)
ZAR 30 FUT R2037 BOND 202345 A 18,379,036 (113,365)
289,153,530 (290,433)
FEVFFER T g
USD (6) FUT US 10YR ULTRA 20234F6 A (96,543,639) (2,833,434)
(96,543,639) (2,833,434)
(3,123,867)

TR 3 - FSvar B

20234E3 A31 HBIE, 770 NIZLL FORRFEA 7T a A AL T,

BE ESE Fatvi4 it 3 H S (M) FFmaegE (M) RESER (M)
VLR
BRL (3,598,485)  C BRL/JPY 26.4 14/09/23 202349 H 14 A (1,776,500)  (2,082,693) (306,193)
BRL (4,396,226)  C BRL/JPY 26.5 13/07/23 202347 H 130 (2,144,182)  (2,203,976) (59,794)
BRL (3,752,345)  C BRL/JPY 26.65 27/07/23 20234E7 A 27H (1,496,000)  (1,784,191) (288,191)
MXN  (16,408451)  C MXN/JPY 7.1 10/07/23 20234E7 A 100 (1,003,065)  (3,731,584)  (2,728,519)
MXN  (13,698,630) C MXN/JPY 7.3 21/08/23 202348 H 210 (1,190,000)  (1,708,610) (518,610)
MXN  (12,837,838)  C MXN/JPY 7.4 03/10/23 20234104 3H (1,240,700)  (1,233,325) 7,375
MXN  (14,473,684) C MXN/JPY 7.6 21/04/23 20234E4F 21 H (1,558,810) (194,305) 1,364,505
TRY  (11,000,000) C TRY/JPY 6.85 30/05/23 20234E5 H 30 (752,638)  (1,118,605) (365,967)
TRY (6,000,000)  C TRY/JPY 6.87 23/05/23 202345 H23 A (485,355) (596,540) (111,185)
TRY  (12,000,000) C TRY/JPY 6.99 04/04/23 202344 A 4H (537,302) (214,744) 322,558
TRY  (18,000,000) C TRY/JPY 7.06 09/05/23 20234E5 9 H (927,144) (651,599) 275,545
TRY  (12,000,000) C TRY/JPY 7.17 25/04/23 202344 F25H (284,938) (14,732) 270,206
TRY  (10,000,000) C TRY/JPY 7.24 11/04/23 2023447117 (173,487) (2,497) 170,990

(13,570,121)  (15,537,401)  (1,967,280)

(13,570,121)  (15,537,401)  (1,967,280)
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&} % % % =W
1781 (20194 8 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
20401 (20224 8 A19H) 10, 199 A0.0 57.5 — 7, 850
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M (5, 187, 000)
S (BEIENEREZED) 300, 407 —
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M M % % % % %
s 230, 000 230, 079 3.4 — — - 3.4
AL (230, 000) (230, 079) (3.4) (-) (—) (—) (3.4)
R 54, 000 54, 051 0.8 — — — 0.8
(B < 4xphiiE) ( 54, 000) ( 54, 051) 0.8) (=) (=) (=) 0.8)
A SEAAE 100, 000 100, 043 1.5 — — — 1.5
(BT EEENER) (100, 000) (100, 043) (1.5) (—) (—) (—) (1.5)
N ot 384, 000 384, 175 5.7 — — — 5.7
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AL, POEPERBI S 2 A ORI,

* BARO HALAM IZE) Y #5C,
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al RO m & B FF Mh % | MHEFE AR
A ERES % THM M
WS AZEET24]0] 0.7 10, 000 10,005 | 2023/9/20
KB A%E (54) 51550 0.001 100, 000 100, 000 | 2023/10/30
TR NSRRI 7 [ 0.8 90, 000 90,058 | 2023/9/19
TR ASERR 25 G 15]H] 0. 699 10, 000 10,012 | 2023/10/25
R R ABEERR25AE S 4 (0] 0.816 20, 000 20,003 | 2023/8/25
/I it 230, 000 230, 079
WHiES Gr< £80E)
AAREHE KR - BHREEEES  BUFRAEE 552000 0. 801 34, 000 34,030 | 2023/9/29
MG AN IERI RS RIEREE S S5540R] 0.73 10, 000 10,019 | 2023/11/28
T H A SE R 47| 0.07 10, 000 10,002 | 2023/12/20
/I it 54, 000 54, 051
LTEHES EUREEANES)
SHERT AT UR&) =R AR ERIERR 0.18 100, 000 100, 043 | 2023/11/27
/s it 100, 000 100, 043
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TH %
NN 384, 175 5.7
a—)L - m—U% ZOM 6, 358, 969 94.3
PEEAE FEM PERRAR 6, 743, 144 100.0
kB HALATIIE Y #C,
O%E. 8. TARVEAEMENKR cnsspregrn OIBR/DIRR (202248 5208 ~20234 8 A21H)
5 A RS 5 A LW
Fq
W #E 6, 743,144,910 () FERHHINE 10, 224, 214
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