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BOND
1K [EMERESS [INDIA GOVERNMENT 69, 000, 000 187. 59 129, 441, 870 185. 15 127, 756, 700] 7.320{2030/11/13( 0. 63

BOND
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~UL— X TR Y L B 394, 864. 65 18, 311, 525 18, 357, 612 0. 09
NHY =T F Y b B | 29,400, 000. 00 13, 920, 900 13,979, 288 0.07
77V AT R B 1, 999, 000. 00 18, 190, 900 18, 241, 274 0. 09
K KL Fegk 117, 449. 33 18, 311, 525 18,390,286  A0.09
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(1,914, 172, 880)
T U (EERES LETRA TESOURO NACIONAL-0. 0%-26/07/01 8, 800, 000. 00 8, 106, 763. 16
7
LETRA TESOURO NACIONAL-0. 0%-27/07/01 5, 050, 000. 00 4,141, 140. 21
LETRA TESOURO NACIONAL-0. 0%-28/01/01 3, 300, 000. 00 2, 554, 534. 5()
LETRA TESOURO NACIONAL-0. 0%-28/07/01 1, 800, 000. 00 1,314, 777. 44
LETRA TESOURO NACIONAL-0. 0%-29/01/01 7, 950, 000. 00 5, 457, 939. 55
LETRA TESOURO NACIONAL-0. 0%-29/07/01 1, 300, 000. 00 837, 630. 52
LETRA TESOURO NACIONAL-0. 0%-30/01/01 2, 600, 000. 00 1,571,927. 57
LETRA TESOURO NACIONAL-0. 0%-32/01/01 3, 200, 000. 00 1,483, 111. 54
INOTA DO TESOURO NACIONAL-10. 0% 5, 570, 000. 00 5, 379, 780. 76
27/01/01
NOTA DO TESOURO NACIONAL-10. 0% 6, 490, 000. 00 6, 042, 387. 42
29/01/01
INOTA DO TESOURO NACIONAL-10. 0% 6, 000, 000. 00 5,316, 451. 13
31/01/01
NOTA DO TESOURO NACIONAL-10. 0% 3, 800, 000. 00 3, 227, 623. 82
33/01/01
INOTA DO TESOURO NACIONAL-10. 0% 4, 450, 000. 00 3, 665, 790. 15

35/01/01
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75N LT NEE

60, 310, 000

00,

49, 099, 857.

7

(1,433,161, 018)

T U EE RS BONOS TESORERIA PES0S-0. 0%-27/05/06 250, 000, 000. 00, 235, 038, 875. 00
BONOS TESORERTA PES0S-5. 0%-28/10/01 65, 000, 000. 00 65, 346, 586. 50
BONOS TESORERTA PES0S-0. 0%-29/04/01 250, 000, 000. 00 215, 371, 750. 00|
BONOS TESORERTA PES0S-5. 8%-29/10/01 200, 000, 000. 00, 205, 100, 220. 00,
BONOS TESORERTA PES0S-4. 7%-30/09/01 180, 000, 000. 00 176, 906, 250. 00
BONOS TESORERTA PES0S-6. 0%-33/04/01 265, 000, 000. 00, 276, 096, 875. 00
BONOS TESORERTA PES0S-7. 0%-34/05/01 75, 000, 000. 00 83, 331, 030. 00
BONOS TESORERTA PES0S-5. 0%-35/03/01 320, 000, 000. 00, 312, 800, 000. 00,
BONOS TESORERTA PES0S-5. 3%-37/11/01 130, 000, 000. 00 129, 079, 834. 00
BONOS TESORERTA PES0S-6. 2%-40/10/01 120, 000, 000. 00 129, 470, 268. 00
BONOS TESORERTA PES0S-6. 0%-43/01/01 145, 000, 000. 00 153, 382, 812. 50
2, 000, 000, 000. 00 1, 981, 924, 501. 00
TV Y NG
(330, 168, 802)
ot |EERESR TITULOS DE TESORERIA-5. 75%-27/11/03 1, 300, 000, 000. 00 1, 198, 843, 750. 00
T TITULOS DE TESORERTA-11.0%-29/08/22 850, 000, 000. 00, 833, 631, 250. 00,
TITULOS DE TESORERIA-7.0%-31/03/26 1, 410, 000, 000. 00 1, 146, 065, 625. 00
TITULOS DE TESORERTA-13. 25%-33/02/09 1, 700, 000, 000. 00 1, 787, 656, 250. 00
TITULOS DE TESORERIA-6. 25%-36/07/09 1, 750, 000, 000. 00 1, 151, 718, 750. 00
TITULOS DE TESORERIA-9. 25%-42/05/28 2,430, 000, 000. 00 1, 919, 700, 000. 00
TITULOS DE TESORERTA-11.5%-46/07/25 2, 000, 000, 000. 00 1, 873, 750, 000. 00
TITULOS DE TESORERIA-7. 25%-50/10/26 2, 250, 000, 000. 00| 1, 397, 812, 500. 00
TITULOS DE TESORERIA B-7.5%-26/08/26 1, 720, 000, 000. 00 1, 696, 350, 000. 00
TITULOS DE TESORERIA B-6.0%-28/04/28 1, 580, 000, 000. 00 1, 420, 025, 000. 00
TITULOS DE TESORERIA B-7.75%-30/09/18 1, 335, 000, 000. 00 1, 144, 345, 312. 50
TITULOS DE TESORERIA B-7.0%-32/06/30 1, 320, 000, 000. 00 1, 028, 362, 500. 00
TITULOS DE TESORERIA B-7.25%-34/10/18 1, 820, 000, 000. 00 1, 354, 193, 750. 00
21, 465, 000, 000. 00 17,952, 354, 687. 50
o BT YNNG
(739, 475, 441)
~L— X (EERES BONOS DE TESORERTA-6. 35%-28/08/12 810, 000. 00 854, 226. 00
TR L
BONOS DE TESORERIA-5. 94%-29/02/12 500, 000. 00, 522, 850. 00
BONOS DE TESORERTA-6. 15%-32/08/12 1, 050, 000. 00 1, 114, 365. 00
BONOS DE TESORERIA-7. 3%-33/08/12 400, 000. 00 447, 375. 00
BONOS DE TESORERTA-5. 4%-34/08/12 800, 000. 00 779, 750. 00
BONOS DE TESORERIA-6. 85%-35/08/12 1, 000, 000. 00 1, 055, 625. 00
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BONOS DE TESORERTA-7.6%-39/08/12 650, 000. 00, 708, 906. 25
BONOS DE TESORERTA-5. 35%-40/08/12 950, 000. 00, 842, 234. 37
PERU BONO SOBERANO-6. 95%-31/08/12 840, 000. 00, 924, 924. 00,
PERU BONO SOBERANO-6. 9%-37/08/12 1, 200, 000. 00, 1, 249, 875. 00
8, 200, 000. 00 8, 500, 130. 62
~L— X TR Y L NEE
(390, 288, 597)
INT T | EUE RS REPUBLICA ORTENT URUGUAY-8. 5%-28/03/15 1, 300, 000. 00 1, 324, 375. 00
Y
REPUBLICA ORIENT URUGUAY-8. 25%— 4, 500, 000. 00 4,594, 218. 75
31/05/21
REPUBLICA ORTENT URUGUAY-S8. 0%-35/10/29 4, 300, 000. 00 4,357, 781. 25
10, 100, 000. 00 10, 276, 375. 00
TIVT T A XN
(39, 955, 573)
K =7 |EMEES DOMINICAN REPUBLIC-13. 625%-33/02/03 8, 000, 000. 00 9, 642, 500. 00
-~
DOMINICAN REPUBLIC-10. 75%-36/06/01 8, 000, 000. 00 8, 622, 500. 00
16, 000, 000. 00 18, 265, 000. 00
N RYZIN
(44, 082, 577)
LT [EEEE SERBIA TREASURY BONDS-5. 875%-28/02/08 9, 300, 000. 00 9, 602, 250. 00
7 T
L SERBIA TREASURY BONDS-7. 0%-31/10/26 8, 000, 000. 00 8, 935, 000. 00
SERBIA TREASURY BONDS-4. 5%-32/08/20 10, 500, 000. 00 10, 319, 531. 25
SERBIA TREASURY BONDS-5. 25%-35/07/27 5, 000, 000. 00 5, 056, 250. 00
32, 800, 000. 00 33,913, 031. 25
ELET T 4 NG
(51, 991, 050)
cv=a ) [EMERES: TURKEY GOVERNMENT BOND-16. 9%-26,/09/02 3, 000, 000. 00 2, 600, 625. 00
v
TURKEY GOVERNMENT BOND-11. 0%-27/02/24 810, 000. 00, 608, 006. 25
TURKEY GOVERNMENT BOND-10. 5%-27/08/11 3, 640, 000. 00 2,493, 400. 00
TURKEY GOVERNMENT BOND-12. 4%-28/03/08 4, 650, 000. 00 3, 060, 281. 25
TURKEY GOVERNMENT BOND-17. 3%-28/07/19 7, 500, 000. 00 5, 339, 062. 50
TURKEY GOVERNMENT BOND-11. 7%-30/11/13 1, 950, 000. 00, 1,002, 421. 87
TURKEY GOVERNMENT BOND-17. 8%-33/07/13 3, 700, 000. 00 2, 324, 340. 00
TURKIYE GOVERNMENT BOND-31. 08%— 10, 800, 000. 00 10, 108, 125. 00
28/11/08
TURKIYE GOVERNMENT BOND-30. 0%-29/09/12 15, 800, 000. 00 14, 427, 375. 00
TURKIYE GOVERNMENT BOND-26. 2%-33/10/05 13, 800, 000. 00 12, 006, 000. 00
TURKIYE GOVERNMENT BOND-27. 7%-34/09/27 4,900, 000. 00 4, 410, 000. 00
70, 550, 000. 00 58, 379, 636. 87
=RV
(213, 809, 582)
F oo [EFIEE CZECH REPUBLIC-1. 0%-26/06/26 7, 100, 000. 00 7,004, 185. 50
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Wa CZECH REPUBLIC-0.25%-27/02/10 7, 700, 000. 00 7,396, 812. 50
CZECH REPUBLIC-2. 5%-28/08/25 7, 570, 000. 00 7,331, 999. 20
CZECH REPUBLIC-5. 5%-28/12/12 6, 000, 000. 00 6, 294, 120. 00
CZECH REPUBLIC-5. 75%-29/03/29 3, 500, 000. 00 3,706, 718. 75
CZECH REPUBLIC-2.75%-29/07/23 7, 900, 000. 00 7,586, 468. 75
CZECH REPUBLIC-0.05%-29/11/29 4, 800, 000. 00 4,111, 680. 00
CZECH REPUBLIC-0. 95%-30/05/15 7, 150, 000. 00 6, 256, 250. 00
CZECH REPUBLIC-5. 0%-30/09/30 8, 100, 000. 00 8,411, 343. 75
CZECH REPUBLIC-1. 2%-31/03/13 7, 100, 000. 00 6, 099, 343. 75
CZECH REPUBLIC-6. 2%-31/06/16 3, 100, 000. 00 3, 406, 280. 00
CZECH REPUBLIC-1.75%-32/06/23 8, 200, 000. 00 7,013, 562. 50
CZECH REPUBLIC-4.5%-32/11/11 7, 400, 000. 00 7,439, 312. 50
CZECH REPUBLIC-3. 0%-33/03/03 4, 000, 000. 00 3, 643, 750. 00
CZECH REPUBLIC-2. 0%-33/10/13 8, 200, 000. 00 6, 857, 250. 00
CZECH REPUBLIC-4.9%-34/04/14 8, 200, 000. 00 8, 407, 562. 50
CZECH REPUBLIC-4.25%-34/10/24 2, 200, 000. 00 2, 146, 375. 00
CZECH REPUBLIC-3. 5%-35/05/30 7, 300, 000. 00 6, 706, 875. 00
CZECH REPUBLIC-3. 6%-36/06/03 3, 400, 000. 00 3, 097, 187. 50
CZECH REPUBLIC-4. 2%-36/12/04 4,500, 000. 00 4, 318, 650. 00
CZECH REPUBLIC-1.95%-37/07/30 3, 950, 000. 00 2,976, 078. 12
CZECH REPUBLIC-1.5%-40/04/24 4, 500, 000. 00 2, 962, 968. 75
131, 870, 000. 00 123, 174, 774. 07
F = = LS N
(914, 424, 887)
N EE RS HUNGARY GOVERNMENT BOND-1. 5%-26/08/26 47,000, 000. 00 45, 428, 437. 50
::?ijAU HUNGARY GOVERNMENT BOND-9. 5%-26/10/21 46, 000, 000. 00 47,308, 125. 00
HUNGARY GOVERNMENT BOND-2. 75%-26/12/22) 51, 000, 000. 00 49, 215, 765. 00
HUNGARY GOVERNMENT BOND-3. 0%-27/10/27 72, 000, 000. 00 67, 781, 520. 00
HUNGARY GOVERNMENT BOND-4. 5%-28/03/23 57, 000, 000. 00 54, 702, 187. 50
HUNGARY GOVERNMENT BOND-6. 75%-28/10/22) 105, 300, 000. 00 106, 172, 410. 50
HUNGARY GOVERNMENT BOND-2. 0%-29/05/23 87, 000, 000. 00 75, 151, 470. 00
HUNGARY GOVERNMENT BOND-3. 0%-30/08/21 87, 000, 000. 00 74,970, 510. 00
HUNGARY GOVERNMENT BOND-6. 75%-31/07/23 22, 000, 000. 00 22, 242, 990. 00
HUNGARY GOVERNMENT BOND-3. 25%-31/10/22) 87, 000, 000. 00 73, 487, 812. 50
HUNGARY GOVERNMENT BOND—4. 75%-32/11/24 77, 000, 000. 00 68, 610, 234. 00
HUNGARY GOVERNMENT BOND-2. 25%-33/04/20) 88, 000, 000. 00 65, 348, 360. 00
HUNGARY GOVERNMENT BOND-2. 25%-34/06/22) 40, 000, 000. 00 28, 250, 000. 00
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HUNGARY GOVERNMENT BOND-7. 0%-35/10/24 69, 000, 000. 00 69, 000, 000. 00
HUNGARY GOVERNMENT BOND-3. 0%-38/10/27 30, 500, 000. 00 20, 082, 343. 75
HUNGARY GOVERNMENT BOND-3. 0%-41/04/25 32, 000, 000. 00 19, 528, 320. 00
997, 800, 000. 00 887, 280, 485. 75
NUH Y —T 3 U v hNEE
(414, 429, 194)
R—T v EfEES POLAND GOVERNMENT BOND-2. 5%-26/07/25 2, 100, 000. 00 2, 088, 450. 00
P =a
POLAND GOVERNMENT BOND-0. 25%-26,/10/25 1, 900, 000. 00 1, 846, 610. 00
POLAND GOVERNMENT BOND-3. 75%-27/05/25 1, 830, 000. 00 1, 824, 455. 10
POLAND GOVERNMENT BOND-2. 5%-27/07/25 1, 770, 000. 00 1,725, 431. 40
POLAND GOVERNMENT BOND-2. 75%-28/04/25 2, 290, 000. 00 2, 216, 994. 80
POLAND GOVERNMENT BOND-7.5%-28/07/25 2, 600, 000. 00 2, 808, 812. 50
POLAND GOVERNMENT BOND—-4. 75%-29/07/25 2, 890, 000. 00 2,912, 744. 30
POLAND GOVERNMENT BOND-2. 75%-29/10/25 2, 890, 000. 00 2, 708, 471. 87
POLAND GOVERNMENT BOND-5. 0%-30/01/25 2, 580, 000. 00 2,616, 281. 23
POLAND GOVERNMENT BOND-4. 5%-30/07/25 3, 150, 000. 00 3,122, 437. 50
POLAND GOVERNMENT BOND-1. 25%-30/10/25 2, 670, 000. 00 2,271, 168. 75
POLAND GOVERNMENT BOND-4. 5%-31/01/25 130, 000. 00 128, 131. 25
POLAND GOVERNMENT BOND-1. 75%-32/04/25 3, 110, 000. 00 2, 576, 883. 80
POLAND GOVERNMENT BOND-6. 0%-33/10/25 3, 010, 000. 00 3, 185, 896. 87
POLAND GOVERNMENT BOND-5. 0%-34/10/25 2, 820, 000. 00 2, 778, 546. 00
POLAND GOVERNMENT BOND-5. 0%-35/10/25 1, 100, 000. 00 1,074, 218.75
36, 840, 000. 00 35, 885, 534. 12
=7 v R F/hEt
(1, 524, 424, 666)
vy |EEREE SRUSSIA GOVT BOND - OFZ—0.0%-25/12/07 14, 700, 000. 00 —
" 3RUSSIA GOVT BOND — OFZ—0. 0%-25/12/25 7, 400, 000. 00 —
3RUSSIA GOVT BOND — OFZ-0.0%-25/12/16 12, 400, 000. 00 —
34, 500, 000. 00 —
ERV I I N1
(—)
—~v = |EEER ROMANIA GOVERNMENT BOND-3. 25%-26/06/24 600, 000. 00 590, 007. 00
T ROMANIA GOVERNMENT BOND-7. 2%-26,/10/28 800, 000. 00 806, 724. 00
ROMANIA GOVERNMENT BOND-7. 2%-27/05/31 590, 000. 00 595, 085. 80
ROMANIA GOVERNMENT BOND-5. 8%-27/07/26 870, 000. 00 859, 560. 00
ROMANIA GOVERNMENT BOND-2. 5%-27/10/25 650, 000. 00 602, 904. 25
ROMANIA GOVERNMENT BOND—4. 15%-28/01/26 650, 000. 00 617, 867. 25
ROMANIA GOVERNMENT BOND-6. 3%-28/04/26 550, 000. 00 544, 568. 75
ROMANIA GOVERNMENT BOND-8. 75%-28/10/30) 900, 000. 00 946, 822. 50
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ROMANIA GOVERNMENT BOND-5. 0%-29/02/12 960, 000. 00 910, 800. 00
ROMANIA GOVERNMENT BOND-6. 3%-29/04/25 500, 000. 00 491, 406. 25
ROMANIA GOVERNMENT BOND—4. 85%-29/07/25 820, 000. 00 767, 138. 70
ROMANIA GOVERNMENT BOND-8. 0%-30/04/29 930, 000. 00 967, 781. 25
ROMANIA GOVERNMENT BOND-6. 85%-30/07/29 300, 000. 00 299, 386. 50
ROMANIA GOVERNMENT BOND-4. 15%-30/10/24 690, 000. 00 613, 354. 80
ROMANIA GOVERNMENT BOND-7. 35%-31/04/28 730, 000. 00 743, 687. 50
ROMANIA GOVERNMENT BOND-7. 65%-31/07/27 300, 000. 00 309, 843. 74
ROMANIA GOVERNMENT BOND-3. 65%-31/09/24 720, 000. 00 610, 916. 40
ROMANIA GOVERNMENT BOND-6. 7%-32/02/25 930, 000. 00 918, 665. 62
ROMANIA GOVERNMENT BOND-8. 25%-32/09/29 850, 000. 00 909, 234. 37
ROMANIA GOVERNMENT BOND-7. 5%-33/07/27 200, 000. 00 206, 375. 00
ROMANIA GOVERNMENT BOND-7. 2%-33/10/30 750, 000. 00 762, 421. 87
ROMANIA GOVERNMENT BOND-7. 1%-34/07/31 800, 000. 00 809, 000. 00
ROMANIA GOVERNMENT BOND-4. 75%-34/10/11 740, 000. 00 636, 631. 25
ROMANIA GOVERNMENT BOND-6. 75%—35/04/25 500, 000. 00 494, 218. 74
ROMANIA GOVERNMENT BOND-4. 25%-36/04/28 630, 000. 00 508, 599. 00
ROMANIA GOVERNMENT BOND-7. 9%-38/02/24 850, 000. 00 918, 265. 62
17, 810, 000. 00 17, 441, 266. 16
—<=7 LA /i
(616, 618, 523)
~ L — [EEER ‘MALAYSIA GOVERNMENT-3. 906%-26/07/15 1, 900, 000. 00 1,913, 585. 00
T X
o b WALAYSIA GOVERNMENT-3. 9%-26/11/30 1, 870, 000. 00 1, 889, 915. 50
‘MALAYSIA GOVERNMENT-3. 899%-27/11/16 2, 040, 000. 00 2, 076, 842. 40
WALAYSIA GOVERNMENT-3. 519%-28/04/20 570, 000. 00 576, 475. 20
‘MALAYSIA GOVERNMENT—4. 504%-29/04/30 1, 580, 000. 00 1, 650, 468. 00
WALAYSIA GOVERNMENT-3. 885%-29/08/15 1, 940, 000. 00 1, 990, 052. 00
WALAYSIA GOVERNMENT-3. 336%-30/05/15 780, 000. 00 783, 884. 40
‘MALAYSIA GOVERNMENT-2. 632%-31/04/15 2, 860, 000. 00 2, 764, 190. 00
WALAYSIA GOVERNMENT-3. 582%-32/07/15 2, 700, 000. 00 2, 725, 920. 00
‘MALAYSIA GOVERNMENT—4. 642%-33/11/07 1, 270, 000. 00 1, 372, 362. 00
WALAYSIA GOVERNMENT-3. 828%-34/07/05 2, 300, 000. 00 2, 352, 210. 00
‘MALAYSIA GOVERNMENT—4. 254%-35/05/31 2, 200, 000. 00 2, 326, 500. 00
WALAYSIA GOVERNMENT-4. 762%-37/04/07 2, 415, 000. 00 2, 664, 952. 50
‘MALAYSIA GOVERNMENT-4. 893%-38/06,/08 2, 000, 000. 00 2, 239, 980. 00
‘MALAYSIA GOVERNMENT—4. 054%-39/04/18 600, 000. 00 622, 260. 00
WALAYSIA GOVERNMENT-3. 757%-40/05/22 3, 330, 000. 00 3, 343, 320. 00
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WALAYSIA GOVERNMENT-4. 696%-42/10/15 2, 220, 000. 00 2, 455, 542. 00,
WALAYSIA GOVERNMENT-4. 18%-44/05/16 1, 200, 000. 00 1, 248, 840. 00
‘MALAYSIA GOVERNMENT—-4. 921%-48/07/06 1, 130, 000. 00 1, 291, 092. 80
WALAYSIA GOVERNMENT-4. 065%-50/06/15 1,670, 000. 00 1, 695, 768. 10
‘MALAYSIA GOVERNMENT-4. 457%-53/03/31 1, 300, 000. 00 1, 400, 100. 00
WALAYSIA GOVERNMENT-3. 917%-55/07/15 410, 000. 00 406, 925. 00
MALAYSTA INVESTMNT ISSUE-4. 258%— 430, 000. 00 438, 879. 50
27/07/26
MALAYSTIA INVESTMNT ISSUE-3.422%- 570, 000. 00 574, 195. 20
27/09/30
MALAYSTA INVESTMNT ISSUE-4. 369%— 730, 000. 00 755, 374. 80
28/10/31
[MALAYSTA INVESTMNT ISSUE-4. 13%- 570, 000. 00 588, 838. 50
29/07/09
[MALAYSTIA INVESTMNT ISSUE-3.465%- 2, 420, 000. 00 2, 445, 652. 00
30/10/15
MALAYSTA INVESTMNT ISSUE-4. 119%— 300, 000. 00 314, 760. 00
34/11/30
MALAYSTA INVESTMNT ISSUE-3.447%- 480, 000. 00 475, 008. 00
36/07/15
MALAYSTA INVESTMNT ISSUE-4.291%— 1, 050, 000. 00 1, 107, 225. 00
43/08/14
MALAYSTAN GOVERNMENT-3. 502%-27/05/31 1, 450, 000. 00 1, 462, 325. 00
MALAYSTAN GOVERNMENT-3, 733%-28/06/15 3, 000, 000. 00 3, 047, 700. 00
49, 285, 000. 00 51, 001, 142. 90
~ L=y 7 U Xy hhGE
(1, 909, 380, 787)
H A N— |E RS THATILAND GOVERNMENT BOND-2. 35%— 10, 500, 000. 00 10, 565, 100. 00
4 26/06/17
THAILAND GOVERNMENT BOND-2. 125%- 11, 800, 000. 00 11, 895, 285. 00
26/12/17
THAILAND GOVERNMENT BOND-2. 25%- 13, 400, 000. 00 13, 555, 775. 00
27/03/17
THATLAND GOVERNMENT BOND-1. 0%-27/06/17 17,600, 000. 00 17,508, 920. 00
THATLAND GOVERNMENT BOND-2. 4%-27/11/17 8, 400, 000. 00 8, 570, 730. 00
THATLAND GOVERNMENT BOND-2. 05%— 7, 200, 000. 00 7,312, 320. 00
28/04/17
THAILAND GOVERNMENT BOND-2. 65%- 15, 700, 000. 00 16, 196, 120. 00
28/06/17
THAILAND GOVERNMENT BOND-2. 875%- 11, 700, 000. 00 12, 211, 290. 00
28/12/17
THATLAND GOVERNMENT BOND-2. 4%-29/03/17 10, 000, 000. 00 10, 315, 250. 00
THAILAND GOVERNMENT BOND-4. 875%- 13, 180, 000. 00 14, 758, 305. 00
29/06/22
THATLAND GOVERNMENT BOND-2.5%-29/11/17 9, 400, 000. 00 9, 776, 470. 00,
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THAILAND GOVERNMENT BOND-1.6%-29/12/17 11, 700, 000. 00 11, 759, 670. 00
THATILAND GOVERNMENT BOND-1. 66%- 2, 800, 000. 00 2,821, 630. 00
30/03/17
THATILAND GOVERNMENT BOND-3. 65%- 10, 500, 000. 00 11, 687, 550. 00
31/06/20
THATLAND GOVERNMENT BOND-2. 0%-31/12/17] 17, 000, 000. 00 17,424, 150. 00
THAILAND GOVERNMENT BOND-3. 775%— 14, 000, 000. 00 15, 859, 900. 00
32/06/25
THAILAND GOVERNMENT BOND-3. 35%— 14, 600, 000. 00 16, 326, 450. 00
33/06/17
THAILAND GOVERNMENT BOND-2. 8%-34/06/17] 9, 900, 000. 00 10, 748, 182. 50
THAILAND GOVERNMENT BOND-2. 41%- 8, 300, 000. 00 8, 770, 817. 50
35/03/17
THAILAND GOVERNMENT BOND-1.6%-35/06/17] 4, 500, 000. 00 4, 435, 875. 00
THAILAND GOVERNMENT BOND-1. 585%— 11, 200, 000. 00 10, 999, 800. 00
35/12/17
THAILAND GOVERNMENT BOND-3. 4%-36/06/17] 10, 950, 000. 00 12,633, 288. 75
THATILAND GOVERNMENT BOND-3. 39%— 13, 900, 000. 00 16, 070, 832. 50
37/06/17
THAILAND GOVERNMENT BOND-3. 3%-38/06/17] 13, 100, 000. 00 15, 039, 455. 00
THATLAND GOVERNMENT BOND-2. 7%-40/06/17] 5, 200, 000. 00 5, 626, 140. 00
THAILAND GOVERNMENT BOND-2. 0%—42/06/17| 8, 400, 000. 00 8, 150, 100. 00
THATILAND GOVERNMENT BOND-3. 45%— 15, 000, 000. 00 17, 550, 375. 00
43/06/17
THATILAND GOVERNMENT BOND-2. 98%- 6, 100, 000. 00 6, 735, 925. 00
45/06/17
THAILAND GOVERNMENT BOND-2. 875%— 9, 800, 000. 00 10, 633, 980. 00
46/06/17
315, 830, 000. 00 335, 939, 686. 25
5 A 8=
(1,602, 432, 303)
A2 N [EEFES INDONESTA GOVERNMENT-8. 375%-26/09/15 6, 890, 000, 000. 00 7, 100, 145, 000. 00
TTIE
7 INDONESIA GOVERNMENT-5. 125%-27/04/15 6, 200, 000, 000. 00] 6, 231, 000, 000. 00|
INDONESIA GOVERNMENT-7. 0%-27/05/15 5, 500, 000, 000. 00] 5,677, 870, 000. 00]
INDONESIA GOVERNMENT-6. 125%-28/05/15 6, 300, 000, 000. 00 6, 461, 755, 650. 00
INDONESIA GOVERNMENT-6. 375%-28/08/15 8, 400, 000, 000. 00] 8, 694, 000, 000. 00|
INDONESIA GOVERNMENT-9. 0%-29/03/15 6, 350, 000, 000. 00 7,067, 232, 500. 00
INDONESIA GOVERNMENT-6. 875%-29/04/15 6, 000, 000, 000. 00] 6, 301, 539, 600. 00|
INDONESTA GOVERNMENT-8. 25%-29/05/15 6, 100, 000, 000. 00 6, 674, 681, 000. 00
INDONESIA GOVERNMENT-6. 5%-30/07/15 9, 100, 000, 000. 00] 9, 503, 179, 140. 00|
INDONESIA GOVERNMENT-10. 5%-30/08/15 1, 710, 000, 000. 00, 2,062, 341, 909. 00
INDONESIA GOVERNMENT-7. 0%-30/09/15 7, 300, 000, 000. 00 7, 755, 919, 310. 00
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INDONESIA

GOVERNMENT-6.

5%-31/02/15

9, 200, 000, 000

00j

9, 567, 632, 000. 00]

INDONESIA

GOVERNMENT-8

. 75%-31/05/15

4, 000, 000, 000.

00j

4, 585, 600, 000. 00

INDONESIA

GOVERNMENT-9.

5%-31/07/15

1, 120, 000, 000

00j

1,327,972, 016. 00

INDONESIA

GOVERNMENT-6.

375%-32/04/15

8, 900, 000, 000

00j

9, 124, 765, 050. 00j

INDONESIA

GOVERNMENT-8.

25%-32/06/15

2,400, 000, 000

00j

2,692, 008, 000. 00j

INDONESIA

GOVERNMENT-7.

5%-32/08/15

3, 300, 000, 000

00j

3, 574, 230, 000. 00j

INDONESIA

GOVERNMENT-7.

0%-33/02/15

7, 200, 000, 000

00j

7,597, 055, 520. 00]

INDONESIA

GOVERNMENT-6

. 625%-33/05/15

5, 330, 000, 000

00j

5, 510, 458, 343. 00]

INDONESIA

GOVERNMENT-6.

625%-34/02/15

7, 000, 000, 000

00j

7,231, 538, 300. 00]

INDONESIA

GOVERNMENT-8.

375%-34/03/15

10, 100, 000, 000

00

11, 568, 651, 100. 00|

INDONESIA

GOVERNMENT-7.

5%-35/06/15

5, 450, 000, 000

00j

5, 979, 740, 000. 00j

INDONESIA

GOVERNMENT-6.

75%-35/07/15

9, 600, 000, 000

00j

10, 045, 941, 120. 00}

INDONESIA

GOVERNMENT-6

. 5%—36/04/15

1, 000, 000, 000

00j

1, 036, 692, 700. 00

INDONESIA

GOVERNMENT-8.

25%-36/05/15

6, 160, 000, 000

00j

7,142, 027, 200. 00]

INDONESIA

GOVERNMENT-6.

25%-36/06/15

4, 400, 000, 000.

00j

4, 440, 383, 200. 00]

INDONESIA

GOVERNMENT-7.

5%-38/05/15

4,900, 000, 000.

00j

5, 382, 062, 000. 00j

INDONESIA

GOVERNMENT-7.

125%-38/06/15

6, 000, 000, 000

00j

6, 407, 086, 800. 00j

INDONESIA

GOVERNMENT-8

. 375%-39/04/15

3, 450, 000, 000

00j

4, 060, 857, 000. 00

INDONESIA

GOVERNMENT-7.

5%-40/04/15

5, 400, 000, 000

00j

5,952, 420, 000. 00j

INDONESIA

GOVERNMENT-7.

125%-40/08/15

3, 000, 000, 000

00j

3, 221, 203, 500. 00j

INDONESTA

GOVERNMENT-7.

125%-42/06/15

4, 800, 000, 000.

00j

5, 099, 760, 000. 00j

INDONESIA

GOVERNMENT-7.

125%-43/06/15

6, 100, 000, 000

00j

6, 492, 299, 540. 00j

INDONESTA

GOVERNMENT-7.

125%-45/08/15

2,700, 000, 000

00j

2, 883, 600, 000. 00j

PERUSAHAAN PENERBIT SBSN-8. 875%—

31/11/15

1, 090, 000, 000

00j

1, 273, 206, 001. 00

A RRI T TN

192, 450, 000, 000.

00j

205, 726, 853, 499. 00)

(1,913, 259, 737)

HET

MR RES

CHINA GOVERNMENT BOND-3. 25%-26/06/06 2, 100, 000. 00 2,125, 405. 59
CHINA GOVERNMENT BOND-2. 18%-26/08/15 1, 600, 000. 00 1, 609, 984. 64
CHINA GOVERNMENT BOND-3. 12%-26/12/05 2, 300, 000. 00 2,347, 225. 21
CHINA GOVERNMENT BOND-2. 04%-27/02/25 1, 800, 000. 00 1, 815, 306. 48
CHINA GOVERNMENT BOND-2. 85%-27/06/04 3, 000, 000. 00 3,070, 544. 40
CHINA GOVERNMENT BOND-2. 5%-27/07/25 800, 000. 00 815, 061. 52
CHINA GOVERNMENT BOND-1. 62%-27/08/15 1, 700, 000. 00 1,706, 357. 32
CHINA GOVERNMENT BOND-1.42%-27/11/15 1, 000, 000. 00 1,001, 007. 70,
CHINA GOVERNMENT BOND-3. 28%-27/12/03 3, 000, 000. 00 3, 126, 030. 60
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CHINA GOVERNMENT BOND-2. 64%-28/01/15 1, 500, 000. 00 1, 539, 911. 40
CHINA GOVERNMENT BOND-1. 45%-28/02/25 1, 600, 000. 00 1,602, 861. 92
CHINA GOVERNMENT BOND-2. 62%-28/04/15 500, 000. 00 514, 561. 85
CHINA GOVERNMENT BOND-3. 01%-28/05/13 2, 000, 000. 00 2, 081, 365. 00
CHINA GOVERNMENT BOND-1. 42%-28/08/15 1, 200, 000. 00 1, 199, 522. 28§
CHINA GOVERNMENT BOND-2. 91%-28/10/14 500, 000. 00 521, 786. 10
CHINA GOVERNMENT BOND-2. 55%-28/10/15 1, 000, 000. 00 1, 032, 560. 10
CHINA GOVERNMENT BOND-3. 25%-28/11/22 2, 200, 000. 00 2, 328, 676. 46
CHINA GOVERNMENT BOND-2. 37%-29/01/15 1, 300, 000. 00 1, 336, 337. 86
CHINA GOVERNMENT BOND-2. 05%-29/04/15 1, 000, 000. 00 1, 018, 658. 30
CHINA GOVERNMENT BOND-3. 29%-29/05/23 2, 100, 000. 00 2,243,492. 79
CHINA GOVERNMENT BOND-1.91%-29/07/15 1, 500, 000. 00 1, 520, 255. 55|
CHINA GOVERNMENT BOND-3. 13%-29/11/21 2, 100, 000. 00 2,242,344. 72
CHINA GOVERNMENT BOND-2. 79%-29/12/15 1, 000, 000. 00 1, 050, 445. 00
CHINA GOVERNMENT BOND-2. 8%-30/03/25 2,000, 000. 00 2,108, 075. 20
CHINA GOVERNMENT BOND-2. 68%-30/05/21 3, 000, 000. 00 3, 147, 820. 50
CHINA GOVERNMENT BOND-2. 6%-30/09/15 1, 300, 000. 00 1, 362, 364. 77|
CHINA GOVERNMENT BOND-3. 27%-30/11/19 2, 100, 000. 00 2, 288, 431. 53
CHINA GOVERNMENT BOND-2. 54%-30/12/25 1, 000, 000. 00 1, 046, 774. 30
CHINA GOVERNMENT BOND-3. 02%-31/05/27 2, 000, 000. 00 2,158, 527. 80
CHINA GOVERNMENT BOND-2. 12%-31/06/25 1, 000, 000. 00 1, 025, 453. 00
CHINA GOVERNMENT BOND-2.89%-31/11/18 1, 100, 000. 00 1, 181, 777. 96
CHINA GOVERNMENT BOND-2. 75%-32/02/17 3, 000, 000. 00 3,194, 211. 90
CHINA GOVERNMENT BOND-1. 79%-32/03/25 500, 000. 00 503, 705. 95
CHINA GOVERNMENT BOND-2. 69%-32/08/15 3, 500, 000. 00 3, 728, 767. 35
CHINA GOVERNMENT BOND-2. 8%-32/11/15 900, 000. 00 966, 136. 05
CHINA GOVERNMENT BOND-2. 88%-33/02/25 1, 000, 000. 00 1, 083, 247. 00
CHINA GOVERNMENT BOND-2. 67%-33/05/25 1, 000, 000. 00 1, 066, 756. 40
CHINA GOVERNMENT BOND-2. 52%-33/08/25 1, 000, 000. 00 1, 057, 161. 60
CHINA GOVERNMENT BOND-2. 67%-33/11/25 1, 000, 000. 00 1, 069, 501. 40
CHINA GOVERNMENT BOND-2. 35%-34/02/25 2, 000, 000. 00 2, 089, 799. 80
CHINA GOVERNMENT BOND-2. 27%-34/05/25 600, 000. 00 623, 706. 60,
CHINA GOVERNMENT BOND-2. 11%-34/08/25 1, 400, 000. 00 1, 437, 383. 64
CHINA GOVERNMENT BOND-2. 17%-34/08/29 2, 300, 000. 00 2,371, 654. 89
CHINA GOVERNMENT BOND-2. 04%-34/11/25 1, 000, 000. 00 1, 021, 235. 60
CHINA GOVERNMENT BOND-1.61%-35/02/15 1, 600, 000. 00 1, 576, 894. 8§
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CHINA GOVERNMENT BOND-2. 25%-39/08/29 500, 000. 00 514, 288. 50
CHINA GOVERNMENT BOND-2. 49%-44/05/25 800, 000. 00 841, 418. 16
CHINA GOVERNMENT BOND-2. 33%-44/08/15 700, 000. 00 719, 343. 52
CHINA GOVERNMENT BOND-3. 81%-50/09/14 4, 000, 000. 00 5, 269, 878. 80
CHINA GOVERNMENT BOND-3. 72%-51/04/12 400, 000. 00 523, 832. 32
CHINA GOVERNMENT BOND-3. 19%-53/04/15 1, 100, 000. 00 1, 332, 464. 10
CHINA GOVERNMENT BOND-3. 0%-53/10/15 300, 000. 00 353, 558. 70
CHINA GOVERNMENT BOND-2. 47%-54/07/25 800, 000. 00 851, 727. 36
CHINA GOVERNMENT BOND-2. 19%-54/09/25 1, 600, 000. 00 1, 609, 359. 84
CHINA GOVERNMENT BOND-1. 88%-55/04/25 1, 400, 000. 00 1, 338, 540. 2§
CHINA GOVERNMENT BOND-1.9%-55/07/15 1, 400, 000. 00 1, 326, 950. 24
84, 100, 000. 00| 88, 630, 452. 73|

HE /NG
(1, 930, 335, 808)
A2 Fv |EEGRES: INDIA GOVERNMENT BOND-7. 06%-28/04/10 41, 000, 000. 00| 42,142, 838. 10|
e INDIA GOVERNMENT BOND-7. 1%-29/04/18 20, 000, 000. 00, 20, 652, 764. 00|
INDIA GOVERNMENT BOND-7. 04%-29/06/03 100, 000, 000. 00 103, 092, 000. 00
INDIA GOVERNMENT BOND-7.17%-30/04/17 96, 000, 000. 00| 99, 448, 166. 40|
INDIA GOVERNMENT BOND-7.32%-30/11/13 69, 000, 000. 00| 72, 168, 148. 80
INDIA GOVERNMENT BOND-6. 1%-31/07/12 56, 000, 000. 00| 55, 286, 000. 00|
INDIA GOVERNMENT BOND-6. 54%-32/01/17 48, 000, 000. 00| 48, 265, 800. 00|
INDTA GOVERNMENT BOND-7. 26%—32/08/22 58, 000, 000. 00| 60, 450, 181. 00|
INDIA GOVERNMENT BOND-7. 18%-33/08/14 94, 000, 000. 00| 97, 449, 743. 60
INDTA GOVERNMENT BOND-7. 1%-34/04/08 71, 000, 000. 00, 73,372, 763. 20|
INDIA GOVERNMENT BOND-6. 79%-34/10/07 96, 000, 000. 00| 97, 341, 340. 80|
INDIA GOVERNMENT BOND-7. 54%-36/05/23 50, 000, 000. 00| 52,928, 370. 00|
INDIA GOVERNMENT BOND-7.41%-36/12/19 43, 000, 000. 00| 45, 068, 386. 00|
INDIA GOVERNMENT BOND-7. 18%-37/07/24 44, 000, 000. 00| 45, 243, 642. 40
INDIA GOVERNMENT BOND-6. 67%-50/12/17 39, 000, 000. 00| 36, 742, 691. 70
INDIA GOVERNMENT BOND-6.99%-51/12/15 23, 000, 000. 00| 22,425, 000. 00
INDTA GOVERNMENT BOND-7. 36%—52/09/12 44, 000, 000. 00| 44, 379, 720. 00
INDIA GOVERNMENT BOND-7. 3%-53/06/19 81, 000, 000. 00| 81, 037, 341. 00|

{2 R —/ B

1, 073, 000, 000

00j

1, 097, 494, 897. 00

(1,931,591, 018)

)
VIR AV

MR RES

REPUBLIC OF SOUTH AFRICA-10. 5%— 15, 000, 000. 00 15, 491, 699. 25
26/12/21
REPUBLIC OF SOUTH AFRICA-8.0%-30/01/31 16, 930, 000. 00 17,136, 048. 25
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REPUBLIC OF SOUTH AFRICA-7.0%-31/02/28 11, 040, 000. 00 10, 619, 640. 96
REPUBLIC OF SOUTH AFRICA-S8.25%- 17, 350, 000. 00 17, 428, 232. 01
32/03/31
REPUBLIC OF SOUTH AFRICA-10. 0%- 1, 900, 000. 00 2, 074, 465. 79
33/03/31
REPUBLIC OF SOUTH AFRICA-8.875%- 18, 050, 000. 00 18, 315, 109. 37
35/02/28
REPUBLIC OF SOUTH AFRICA-6.25%- 5, 690, 000. 00 4, 684, 033. 60
36/03/31
REPUBLIC OF SOUTH AFRICA-8.5%-37/01/31 16, 410, 000. 00 15, 748, 471. 87
REPUBLIC OF SOUTH AFRICA-10. 875%- 2, 200, 000. 00 2, 477, 062. 50
38/03/31
REPUBLIC OF SOUTH AFRICA-9.0%-40/01/31 14, 670, 000. 00 14, 261, 990. 62
REPUBLIC OF SOUTH AFRICA-6.5%-41/02/28 4, 590, 000. 00 3, 535, 402. 97
REPUBLIC OF SOUTH AFRICA-S8.75%- 14, 930, 000. 00 13, 894, 231. 99
44/01/31
REPUBLIC OF SOUTH AFRICA-S. 75%- 22, 550, 000. 00 20, 953, 643. 78
48/02/28
REPUBLIC OF SOUTH AFRICA-11.625%- 5, 000, 000. 00 6, 086, 567. 00
53/03/31
166, 310, 000. 00 162, 706, 599. 96
A VN ¥
(1,472, 494, 729)
19, 386, 497, 172
&gt
(19, 386, 497, 172)

(E D YN %) OEERICS S LTE, RERRSTHY 5 SFRICESWTRM L TR Y | AR & 225
Lahndb £7,

(7 2) @R fE O/ NGO () PIE, AEHBERE (B:M) ThY £,
(1 3) AateEM O () NiL, AEBAMRERIRDL DT, RETHY £,

SME A ATRES O R

AFxay E RS 17 $74% 100. 0% 9. 9%
TIIONLT I EfERES 13 &5i7 100. 0% 7. 4%
T U [ RES: 11 $44H 100. 0% 1. 7%
anp 7Y EfERES 13 5 100. 0% 3. 8%
~L— X TR YL E RS 10 $74% 100. 0% 2. 0%
NI T ALY EfERES 3 4 100. 0% 0. 2%
KFI=h~y EfERES 2 $AIA 100. 0% 0. 2%
TAET T 4 [ RES: 4 B 100. 0% 0. 3%
frayZ [ RES: 11 $44H 100. 0% 1. 1%
F G E RS 22 $H 100. 0% 4. 7%
N H)—TF Y vk EfERES 16 &&17 100. 0% 2. 1%

-60-



R—F v KX+ EfERES 16 &&17 100. 0% 7. 9%
0T A—7 I [ REZR 3 $aiA - —
N—<=7 LA EME RS 26 $7 4 100. 0% 3. 2%
~L— 7 I rFy b [ RES: 32 $4AH 100. 0% 9. 8%
B A IR— Bl s 29 $84A 100. 0% 8. 3%
(KRR TAET EfERES 35 $AIP 100. 0% 9. 9%
TPET [ RES: 56 $4AH 100. 0% 10. 0%
(R — EERES 18 7t 100. 0% 9. 9
77U AT R EfE RS 14 §7 17 100. 0% 7. 6%

#2 f5 HIGIRAs m ER
LI LD Y E A,

B3 T UNT 4 TG R OBET RIS | OFGKIEE K ORIl OARDLER
MERRR (7 VAT 1 TBEIHICBT B 7R ) ISRl L TR Y £,
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