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(E3) HEMIE T HRYSTY 0T ZnOBEMEH) 23t OV ZEEME T L T1002Rk Lz b DT,

BEERUEGIOIKR (2015512823AM 5201646 A22H % T)
KBS
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m| FAREFIL ] FERKEIIL

Moo rzy $vbsz2-7793%
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& | 9995 e e ot 6, 236, 904 20, 644 3,198, 453 10,500
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GS IVv—

CUVIBERHEOT UL

BAEREFREAEDESHKRSE (2015F12A238A 52016566 A22B & T)

MEREBAN L OEGNEH Y £H A,

(E) FIERBRA LT, BEEFELOCEEENMCET 2EEENESE 1 HEICHE S A FIERBFRATT,
BEAESEDOBHEM (201656 H22HIFHA)
27 R FT - 27 A MANE-HNEED 7> FOERH
= 98 HA =x
2 7 v K % B i L]
I:I ﬁ =3 P 1 & tl:' $
NEELEE MEBRELEE
A2var7or7ro kK A FXEL FH %
I-LVEXY -H9yHs 27 J VR
S. 1. C. A. V. —d-)LF3Y:
Fyh R IT=SUH  T=hyY Ty b 45,794, 515 152, 953 15, 995, 896 97.0
A=Al R=pI74YF IXVITHFA
=RV - H9H9R - T7UR
F—INLY——-d—)ILK<TY -
HyHAUSSYFy R JHF-TX 325 3,989 417,216 2.5
J7VKR 4/ZT4TJ vaFri-
FH*aLlb—3y Y7957 R
=1 £t 45, 794, 841 156, 943 16,413,112 {99.5%)
(FE1) MEWRESEIT, HROMGZ DN EORHEEERFEEMSEOMEICL Y, HERRELZLDOTT,
(FE2) HeSRMMITMIE PERRAEIC R 2 =g,
(7 3) SRR T,
B EETHEDER 2016 6 A2281R/#%E
= 98 : =x
I - —
R = F @ @ T3 =
FH %
& & SE %* 16,413,112 97.9
a — )L n—- Y% . 0 346, 772 2.1
® & ] Eir Bt 3 % ] 16, 759, 884 100.0
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GS IR—CUJBEBRHI7UE

BEE. AfF. TARUVEEMEBDIKSR

. B % 93 B K | 5 94 # X [ F 9% H K | %F 96 H XK | F 97 H K | F 98 B X
20164 1 A228 | 201642 H228 | 20164 3 A228 | 20165 4 B22H | 2016% 5 A23H | 2016% 6 A22H
A & BE | 16,811,263,033F9 | 16,311,232,543M | 16,926,108, 2969 | 17,066, 978, 405/ | 17,275,731,961F | 16, 759, 884, 4249
a— )L -8 —vE 362,056, 910 114, 384, 249 30, 263, 344 399,481,130 523, 541, 541 346,771, 896
% & GF % (GEff%E) | 16,002, 420,842 15,801,873, 281 16,325, 001, 952 16,667, 497, 275 16,521,589, 420 16, 413,112,528
ES IR A & 446,785, 000 394,975, 000 570, 843, 000 - 230, 601, 000 -
* Iz £l <3 281 13 - - - -
B & & 570, 008, 155 340, 796, 741 371, 383, 189 347, 804, 247 716,112, 825 264, 781, 404
ES $h & 223,744, 000 - - - 461,223,000 -
XN ®HE S 296, 867, 636 294,030, 704 290, 351, 297 295,623, 962 219, 752, 098 225, 646, 384
x B B O#H 2 34,172, 251 32,248,167 67,676,079 37,568, 160 20,495, 919 24,946, 006
*x o OfE O O#® B 14,807,130 14,167,922 13,013, 454 14,238,730 14,270, 575 13,792,292
x #h £l <\ - - - 1,004 1,434 870
z O fh Kk W E A 417,138 349,948 342,359 372,301 369, 799 395, 852
(C) #i & E # #(A—B) | 16,241,254,878 15, 970, 435, 802 16, 554, 725, 107 16,719, 174,158 16, 559, 619, 136 16, 495, 103, 020
JT A | 42,409, 662, 426 42,004, 386, 338 41,478, 756, 767 42,231,994, 591 43,950, 419, 740 45,129, 276, 984
R OB 4R MO8 2 £ |A26 168,407,548 |A26,033,950,536 [A24,924 031,660 |A25 512,820 433 |A27,390,800,604 |A28, 634,173, 964

) % # # # O ¥
1 AOHK Y BEMEC /D)

42, 409, 662, 426 1
3,830

42,004, 386, 33801
3, 802

41, 478,756, 76700
3,991

42,231,994,5910
3, 9599

43,950, 419, 74000
3, 768

45,129, 276, 9840
3, 6559

() M{ERMI S TARKHITA42, 219, 298, 531H |

[RIfEHI TTAEE 134, 526, 439, 291 1 T,

LRI (5931~ E59811) IR\ T, IBINRRE TTAKAILT, 436, 417, 744,

WiEZEDIKR

% 93 H % 94 H % 95 H % 96 % 97 H % 98 H
" B B 2015%12A238 | B 20161 H238 | B 201642 F238 | B 201653 A23H | B 20164 238 | B 201645 B248
E NIFE1H2E | E 01652828 | E 201663028 | 01654 A2H | E 2016658238 | £ 20166 H228
Wi H F I = 254,102, 2279 229, 451, 9609 217,532, 947TF9 217,931, 7201 245,182, 4639 247,523, 2059
2 B OB 4 2 251,885,199 226,877, 422 215,105, 233 216,148,098 242,863,785 245, 287,282

2 i) bl Bl 660,158 | A 45,011 85 - - -

F O i oW HF £ 2,877,186 2,619,549 2,427,629 2,623,513 2,634,716 2,605, 380

53 #h # <\ - - - | a 839,891 | A 316,08 | A 369, 457

(B) B ffi AF % 5% H 48 25| A 1,661,678,250 | A 42,783,145 866,873,249 | A 43,738,643 | A 834,043,808 | A 507,569,661
5 B * 4,827,394 631,105, 414 1,005, 296, 889 324,034,585 66,175,025 285, 473,997

5 B 8| A 1,666,505,644 | A 673,888,550 | A 138,423,640 | A 367,773,228 | A 900,218,833 | A 793,043,658
©)§ & | B Z| A 152428 | A 14519664 | A 13,356,382 | A 14612710 | A 14,640,374 | A 14,188,699
(D) H HIB 2 £(A+B+C) | A 1,422,800, 291 172, 149, 151 1,071,049, 814 159,580,367 | A 603,501,719 | A 274,235,155
(E) Aii B # # 48 28 £ | A10,769,258,769 | A12,228,644,849 | A12,067,440,149 | A11,129,134,055 | A11,112,294,634 | A11,713,539, 689
(F) & in {5 5t = 48 25 £ | A13,679,480,852 | A13,683,424,134 | A13,637,290,028 | A14,247,642,783 | A15,455 252,153 | A16,420, 752,736
(2 % % 48 = £ |( 2307,155001) |( 2,294,320,623) |( 2,273,097,220) |[( 2,335139,106) |( 2,459,712,081) [( 2,550,491, 693)

(5 B 18 % 48 % £9) |(A15,986,635,853) |(AT15,077,744,757) | (A15,910,387,248) [(A16,582,781,889) |(A17,914,964,234) | (A18,971, 244, 429)

(G) it (D+E+F) | A2,871,539,012 | A25739,019,832 | A24,633,680,363 | A25,217,196,471 | A27,171,048,506 | A28, 408,527,580
H W Z 49 & £|A 2986766 | A 204030704 | A 290,351,207 | A 20562392 | A 219,752,008 | A 225 646,384
REEHIBXL(G+H) | A26,168,407,548 | A26,033,950,536 | A24,924,031,660 | A25512,820,433 | A27,390,800,604 | A28,634 173,964
B A S EE = 18 2% £ | A13,679,480,852 | A13,683,424,134 | A13,637,290,028 | A14,247,642,783 | AT15,455 252,153 | A16,420, 752, 736

(B2 %4 % 48 & %8) |( 2,307,155,001) [( 2,294,320,623) [( 2,273,097,220) |( 2,335,139,106) |( 2,459,712,081) |( 2,550,491,693)

(35 B 48 25 %8 4 %8) |(A15,986,635,853) [(A15,077,744,757) [(AT15,910,387,248) |(A16,582,781,889) |(A17,914,964,234) | (A18,971, 244, 429)

DR EmBEIS 815, 841,483 719, 740, 113 627,745, 321 526, 674, 561 530, 316, 897 528, 140,786
oM B % 2| A13.304768,179 | A13,070,266,515 | A11,914,486,953 | A11,791,852,211 | A12,465,865,348 | A12, 741,562,014

(1) #EEoRRoOHFT

(FE2) HikoRBOFT

(1 3) kORI OF T
SEVNET,

Py
Je=

BRI ERBIIHROFMIR AN LD b DE2ELET,

S FEREN S I EREHIN T DA B N E B O TERR L TOET,
BINERERBE L H 20T, FREOEBMBIEDER, BMBE 2 LI fiAH b IuAz 225\ o 225
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BREEOHHMLE
R ) Ll I3 9444 9557 967 E97TH £ 98HA
1A AEf-Y DESE 70M 710M 70M 70H 50M 50/

OmBaiziE, BB & 722 D BBl & FERRBR O & AR D n AR R (BRI ELE) D E,
OOy B th O FEEMBEDMER A & R E 7213 ERID581%, 2% @A & 700 3, Hllk o L%
MEEPMERTAZ FlE 28613, FEZDE5ICHYE T 2 8803 oA R FERINEL4) | %D O
Gy IS & TR £,

OBRIL, BADZIEHE IOV TIZFEANZ0. 315% (FTi3Ri15. 316%., #H5H5 %) TI,

OBUEDNWIE S NG ASICIE, FRNEDEFEICRDGALH Y £,

mAEREDHR (B : 1 %, 1504729 - BigIR)
E 93 M| 9 H|% 9% H|F 96 H(FE 9 M FE B8 H

H B [005&12828 | 20165 1 A28 | 201652 A23A | 20164 3 A238 | 20165 4 A23A | 201655 AUA
~2016% 1 B228|~2016% 2 §228|~2016% 3 5228/~ 2016% 4 B22B|~2016% 5 A238/~2016% 6 A28

LB S 70 70 70 70 50 50
(tfmsELE) | 1.795 | 1.808 | 1.724 | 1.737 | 1.310 | 1.350

L H IR 56 51 51 48 50 50

& 8 DURZE LIS 13 18 18 21 - —
EHRUNENEE 736 17 699 677 680 682

(1) TEMOIEE) 1T TREERE OBRY SIS B RO TRREPEbRE O A Ml 7e 248 E) O BUC Y L-&%E T,

F2, DYBIOEZIELSL 1T TNERTE A BLO TOEEMRRESIA ] 2D RIS TEY L7285 T,

(E2) HARMIIETTRY ., SO & YOGS LA OB E VS HISE A BilED A LAWEARH Y 3,

(7:3) 15860 EHERA LRI S ARG (BLBIAT) OIARIEUETA (RLANAZ) (KT B IR T, 77 > FOIGER
Bl Y= S

<BHMLE>

FIFRAETIZHONT
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GS IR—CUJBEBRHI7UE

O—)ILKTY - HyHR-TD72 X S. 1. C. A. V. —Od—)LKTY - HyHR-IT7—2v
GI—=yYy-Tyb-AB=Al-KR—FrTFUF 11X PxT7I953ADKR>

d— )Ry Py IR T7 X S, 1. C. A. V. —d—)VRx P v ITR2v—T
Tew—lryY e Ty hea—h) e R=rT7x V4 VI TNVIE) X, GS =Z~v—I U 7@
EBEE7 7 RPERERRETHHEREETEESRTT, YANEREEFGEAOREIL, 10 (B4
1LAR) T, LMo T, AREEVERRER CATRIEEZR20154F11 H 30 H R E TOMRME T H
L EFET, o, ZROHORNFIT, YHEREEIGEFROETD Y 7252 ELVTEHNETT,

BEFRHMNEDERAMNR (20145128 1 BANH2015F11H30BFET) (B : K KIL)

%A
5 B LS 846
RE RN 14,240,122
REEA 1,000, 178
EIEREBRITRHN 336, 886
BB & U — S o B 125,886
BERFHRTRH 107, 509
FERER 2179, 349
ES A RN 19, 430
B HREN 219, 161
B foh 1% SR 14,787
RIXERA 43,923
FN I % A 45,106
HiiRE A 5,740
TR EARIEREN 82,041
TIMREE NS RN 17,106
IR 5 R 21, 169
ZDithE A 70, 487
16, 689, 726
ERHID 7 5 R (<A B i8I R TR BN 97,172
EREE 16, 786, 898
W RE H {525 A
@E SR T AR ME EFAR I s ()
AEOEMBERNGIFI- LB SN T\ 5 RENRA MIER
#1E—2.30%
TELN Dv
4,526,000  State 0il Co. of the Azerbaijan Republic usD 5.4509% 09/02/2017 4,622,171 0.26
TN
14,250,000  Banco Santander Brasil S.A. BRL 8.000% 18/03/2016 3,616, 497 0.21
TAIVHEE
2,983,333 Mestenio Ltd. usb 8.500% 02/01/2020 3,110,125 0.18
P =
139,590,000  America Movil SAB de CV MXN 6.000% 09/06/2019 8,461, 240 0.48
M7 I UN
10, 000, 000 Transnet SOC Ltd. ZAR 9.250% 14/11/2017 706, 736 0.04
21,000, 000 Transnet SOC Ltd. ZAR 10.800% 06/11/2023 1,511,917 0.09
241,000, 000 Transnet SOC Ltd. ZAR 10.000% 30/03/2029 15,322, 075 0.86
17,540, 728 0.99
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B HIRET B FE HEeAR I grrsEa ()
g
17, 000, 000 General Electric Capital Corp. MXN 8.500% 06/04/2018 1,108, 436 0.06
13, 200, 000 General Electric Capital Corp. MXN 8.870% 02/06/2018 866, 470 0.05
1,974, 906 0.11
ARRXIS
600, 000 Petroleos de Venezuela S.A. usb 6.000% 16/05/2024 230, 550 0.01
2,470, 000 Petroleos de Venezuela S.A. usb 5.375% 12/04/2027 923, 162 0.05
440, 000 Petroleos de Venezuela S.A. usD 5.500% 12/04/2037 161, 700 0.01
1,315,412 0.07
HEES (BGEM K KL 59,126, 773) 40, 641, 085 2.30
Ef&—76.57%
I5T0L
129, 144, 000 Brazil Letras do Tesouro Nacional BRL 14.180% 01/01/2016 33,038, 861 1.87
22,595, 000 Brazil Letras do Tesouro Nacional BRL 14.655% 01/04/2016 5,591, 378 0.32
5,393, 200 Brazil Letras do Tesouro Nacional BRL 16.060% 01/07/2017 11,103, 846 0.63
22,267, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2016 16,071, 588 0.91
799, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/05/2017 565, 634 0.03
38,918, 000 Brazil Notas do Tesouro Nacional-Series B BRL 6.000% 15/08/2040 24,604, 065 1.39
2,836, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2018 693, 349 0.04
66, 613, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2019 15, 633, 241 0.88
125,197, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2023 26, 245, 438 1.48
120, 053, 000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2025 24,165, 503 1.36
157,712,903 8.91
F
1,855, 884, 725 Bonos del Banco Central de Chile en UF CLP 3.000% 01/03/2022 2,894, 634 0.16
JRAVET
13, 044, 000, 000 Colombia Government International Bond COP 4.375% 21/03/2023 3,472, 363 0.19
2,970, 000 Colombia Government International Bond usD 5.000% 15/06/2045 2,624,738 0.15
35, 817, 200, 000 Colombian TES-Series B COP 7.250% 15/06/2016 11, 474, 679 0.65
3,920, 100, 000 Colombian TES-Series B COP 11.250% 24/10/2018 1, 380, 086 0.08
164, 756, 400, 000 Colombian TES-Series B COP 7.000% 04/05/2022 49,725, 475 2.81
36, 053, 900, 000 Colombian TES-Series B COP 10.000% 24/07/2024 12, 695, 738 0.72
3,092, 900, 000 Colombian TES-Series B COoP 7.500% 26/08/2026 914, 843 0.05
36, 707, 900, 000 Colombian TES-Series B COP 6.000% 28/04/2028 9,246, 708 0.52
50, 332, 300, 000 Colombian TES-Series B COP 7.750% 18/09/2030 14, 380, 531 0.81
105, 915, 161 5.98
aRZUA
3, 800, 000 Costa Rica Government International Bond USD 7.158% 12/03/2045 3,329, 750 0.19
9a7FT
2,050, 000 Croatia Government International Bond usb 6.625% 14/07/2020 2,229, 887 0.13
830, 000 Croatia Government International Bond usb 6.375% 24/03/2021 894, 325 0.05
15, 450, 000 Croatia Government International Bond EUR 3.875% 30/05/2022 16, 546, 053 0.93
1, 385, 000 Croatia Government International Bond EUR 3.000% 11/03/2025 1,351, 703 0.08
21,021, 968 1.19
Fzxa
98, 900, 000 Czech Republic Government Bond-Series 34 CZK 6.950% 26/01/2016 3,915, 236 0.22
141, 870, 000 Czech Republic Government Bond-Series 3Y CZK 0.500% 28/07/2016 5,590, 089 0.32
540, 950, 000 Czech Republic Government Bond-Series 55 CZK 0.370% 27/10/2016 21,301, 445 1.20
30, 806, 770 1.74
F==%h
5,492, 209 Dominican Republic International Bond usb 9.040% 23/01/2018 5, 849, 202 0.33
4,350, 000 Dominican Republic International Bond usb 6.850% 27/01/2045 4,263, 000 0.24
10,112, 202 0.57
NUHY—
19, 620, 000 Hungary Government International Bond IN)) 4.125% 19/02/2018 20,517,519 1.16

16 —
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EfE
AV RERVT
600, 000 Indonesia Government International Bond UsD 5.250% 17/01/2042 555, 450 0.03
870, 000 Indonesia Government International Bond usb 4.625% 15/04/2043 762, 990 0.04
310, 000 Indonesia Government International Bond usD 5.125% 15/01/2045 284,503 0.02
11, 000, 000 Indonesia Treasury Bond IDR 6.125% 15/05/2028 637 0.00
1,603, 580 0.09
1R
48, 050, 000 Israel Treasury Bill - Makam-Series 1215 ILS 3.650% 02/12/2015 12, 409, 675 0.70
S hET
2,260, 000 Latvia Government International Bond USD 5.250% 22/02/2017 2,310, 886 0.13
Axia
622, 114, 300 Mexican Bonos-Series M MXN 6.500% 09/06/2022 38,973, 604 2.20
14, 800 Mexican Bonos-Series M MXN 6.250% 16/06/2016 907 0.00
143, 259, 000 Mexican Bonos-Series M MXN 7.750% 14/12/2017 9,262, 271 0.52
1,537, 413, 600 Mexican Bonos-Series M MXN 4.750% 14/06/2018 93, 344, 212 5.27
14,109, 200 Mexican Bonos-Series M MXN 8.000% 11/06/2020 946, 631 0.05
250, 786, 700 Mexican Bonos-Series M MXN 6.500% 10/06/2021 15, 838, 038 0.90
22,174,100 Mexican Bonos-Series M MXN 7.750% 23/11/2034 1,486, 545 0.08
144, 686, 800 Mexican Bonos-Series M 10 MXN 8.500% 13/12/2018 9,651,087 0.55
212,421,900 Mexican Bonos-Series M 20 MXN 10.000% 05/12/2024 16, 327, 805 0.92
51, 556, 400 Mexican Bonos-Series M 20 MXN 10.000% 05/12/2024 3,962, 770 0.22
74, 530, 101 Mexican Udibonos-Series S MXN 5.000% 16/06/2016 4,606, 591 0.26
11, 000, 340 Mexican Udibonos-Series S MXN 3.500% 14/12/2017 694, 840 0.04
71,022, 747 Mexican Udibonos-Series S MXN 4.500% 04/12/2025 5,200, 297 0.29
35,523, 683 Mexican Udibonos-Series S MXN 4.000% 08/11/2046 2,259, 692 0.13
3,026, 558, 700 Mexico Cetes-Series BI MXN 3.255% 21/01/2016 18,188, 773 1.03
2,580, 000 Mexico Government International Bond usb 4.600% 23/01/2046 2,396,175 0.14
223, 140, 238 12. 60
~RI)L—
26, 214, 000 Peruvian Government International Bond PEN 6.950% 12/08/2031 7,537,187 0.43
J4YEY
164, 000, 000 Philippine Government International Bond PHP 4.950% 15/01/2021 3,670, 344 0.21
57,000, 000 Philippine Government International Bond PHP 3.900% 26/11/2022 1,197,072 0.07
108, 000, 000 Philippine Government International Bond PHP 6.250% 14/01/2036 2,565,974 0.14
7,433,390 0.42
K=K
21, 380, 000 Poland Government Bond-Series 1021 PLN 5.750% 25/10/2021 6, 300, 713 0.36
266, 890, 000 Poland Government Bond-Series 420 PLN 1.500% 25/04/2020 64, 623, 373 3.65
164, 050, 000 Poland Government Bond-Series 421 PLN 2.000% 25/04/2021 40,1717, 376 2.27
48,700, 000 Poland Government Bond-Series 718 PLN 2.500% 25/07/2018 12, 316, 752 0.69
102, 890, 000 Poland Government Bond-Series 719 PLN 3.250% 25/07/2019 26, 719, 081 1.51
21,552, 000 Poland Government Bond-Series 725 PLN 3.250% 25/07/2025 5,627,182 0.32
245, 660, 000 Poland Government Bond-Series 922 PLN 5.750% 23/09/2022 73,443,017 4.15
229, 207, 494 12.95
—==7
53, 810, 000 Romania Government Bond-Series 5Y RON 5.900% 26/07/2017 13,721, 346 0.77
22,430, 000 Romania Government Bond-Series 5Y RON 4.750% 24/06/2019 5, 828, 490 0.33
19, 549, 836 1.10
n 7y
1, 165, 000, 000 Russian Federal Bond - Eurobond RUB 7.850% 10/03/2018 16, 814, 433 0.95
872, 480, 000 Russian Federal Bond - OFZ Bonds-Series 5081 RUB 6.200% 31/01/2018 12,197,126 0.69
49, 290, 000 Russian Federal Bond - OFZ Bonds-Series 6205 RUB 7.600% 14/04/2021 679, 015 0.04
1, 149, 190, 000 Russian Federal Bond - OFZ Bonds-Series 6207 RUB 8.150% 03/02/2027 15, 891, 899 0.90
448, 880, 000 Russian Federal Bond - OFZ Bonds-Series 6208 RUB 7.500% 27/02/2019 6, 326, 155 0.36
543, 760, 000 Russian Federal Bond - OFZ Bonds-Series 6209 RUB 7.600% 20/07/2022 7,375, 842 0.4
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EfE
n 7y
516, 500, 000 Russian Federal Bond - OFZ Bonds-Series 6211 RUB 7.000% 25/01/2023 6,771,980 0.38
2,074, 420, 000 Russian Federal Bond - OFZ Bonds-Series 6212 RUB 7.050% 19/01/2028 26,164, 279 1.48
1, 800, 760, 000 Russian Federal Bond - OFZ Bonds-Series 6215 RUB 7.000% 16/08/2023 23,392, 676 1.32
404, 130, 000 Russian Federal Bond - OFZ Bonds-Series 6216 RUB 6.700% 15/05/2019 5,537,959 0.31
121, 151, 364 6.84
m77Uh
8,920, 000 South Africa Government Bond-Series 2023 ZAR 7.750% 28/02/2023 598, 476 0.03
429, 090, 000 South Africa Government Bond-Series 2030 ZAR 8.000% 31/01/2030 27,3178, 344 1.55
221, 980, 000 South Africa Government Bond-Series 2032 ZAR 8.250% 31/03/2032 14,275,122 0.81
144, 450, 000 South Africa Government Bond-Series 2035 ZAR 8.875% 28/02/2035 9,783,984 0.55
69, 020, 000 South Africa Government Bond-Series 2037 ZAR 8.500% 31/01/2037 4,460, 573 0.25
96, 370, 000 South Africa Government Bond-Series 2044 ZAR 8.750% 31/01/2044 6, 309, 421 0.36
126, 200, 000 South Africa Government Bond-Series 2048 ZAR 8.750% 28/02/2048 8,274, 081 0. 47
78, 350, 000 South Africa Government Bond-Series R186 ZAR 10.500% 21/12/2026 6,173,966 0.35
8,950, 000 South Africa Government Bond-Series R204 ZAR 8.000% 21/12/2018 625,914 0.03
35, 000, 000 South Africa Government Bond-Series R208 ZAR 6.750% 31/03/2021 2,286,492 0.13
80, 166, 373 4.53
24
149, 050, 000 Thailand Government Bond THB 3.875% 13/06/2019 4,448,712 0.25
876, 859, 214 Thailand Government Bond THB 1.200% 14/07/2021 23,309, 996 1.32
2,535, 900, 000 Thailand Government Bond THB 3.650% 17/12/2021 75,673, 598 4.27
206, 270, 000 Thailand Government Bond THB 3.580% 17/12/2027 6,173, 877 0.35
482, 323, 889 Thailand Government Bond THB 1.250% 12/03/2028 11, 961, 087 0.68
86, 900, 000 Thailand Government Bond THB 3.775% 25/06/2032 2,622, 165 0.15
124,189, 435 7.02
a9 %=]
60, 870, 000 Turkey Government Bond TRY 9.000% 08/03/2017 20, 623, 076 1.16
106, 830, 000 Turkey Government Bond TRY 8.300% 20/06/2018 35, 147, 501 1.99
11, 710, 000 Turkey Government Bond TRY 8.800% 14/11/2018 3, 880, 876 0.22
75, 300, 000 Turkey Government Bond TRY 10.400% 27/03/2019 26,006, 218 1.47
86, 470, 000 Turkey Government Bond TRY 8.500% 10/07/2019 28, 240, 452 1.59
42,070, 000 Turkey Government Bond TRY 7.400% 05/02/2020 13,109, 283 0.74
9, 360, 000 Turkey Government Bond TRY 9.500% 12/01/2022 3,118,173 0.18
7, 360, 000 Turkey Government Bond TRY 9.000% 24/07/2024 2,369, 490 0.13
132, 495, 069 7.48
KE
8, 600, 000 United States Treasury Note/Bond usb 2.000% 31/10/2021 8,667, 862 0.49
10, 600, 000 United States Treasury Note/Bond usb 3.625% 15/08/2043 11, 952, 327 0.67
5,500, 000 United States Treasury Note/Bond usb 3.750% 15/11/2043 6,342,402 0. 36
26, 962, 591 1.52
REV L
3, 840, 000 Venezuela Government International Bond usb 7.750% 13/10/2019 1,718, 400 0.10
5, 580, 000 Venezuela Government International Bond usD 6.000% 09/12/2020 2,329, 650 0.13
360, 000 Venezuela Government International Bond usD 12.750% 23/08/2022 188, 100 0.01
2,244,000 Venezuela Government International Bond usb 9.000% 07/05/2023 981, 750 0. 06
13, 528, 000 Venezuela Government International Bond UsD 8.250% 13/10/2024 5, 715,580 0.32
2,050, 000 Venezuela Government International Bond UsD 7.650% 21/04/2025 861, 000 0.05
820, 000 Venezuela Government International Bond usb 11.750% 21/10/2026 412, 050 0.02
840, 000 Venezuela Government International Bond UsD 9.250% 15/09/2027 392, 700 0.02
3,423, 000 Venezuela Government International Bond usD 9.250% 07/05/2028 1,523, 235 0.09
1,770, 000 Venezuela Government International Bond usb 11.950% 05/08/2031 885, 000 0.05
400, 000 Venezuela Government International Bond usD 9.375% 13/01/2034 178, 000 0.01
60, 000 Venezuela Government International Bond usD 7.000% 31/03/2038 24,300 0.00
15, 209, 765 0.86
EEE&E (WEEE X KL 1,750,907, 179) 1, 355, 737, 790 16.517
AROLBERNEIFICLESN TV ARENAMIIS A (BRERM X )L 1,810,033, 952) 1,396, 378, 875 8. 87
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ZOHMORH HSHIBETWEI SN TS EEEE IS
#{E—0.15%
RIS
1,670, 000 Petroleos de Venezuela S.A. IN)] 9.000% 17/11/2021 793, 250 0.04
5,030, 000 Petroleos de Venezuela S.A. usb 6.000% 15/11/2026 1,905, 113 0.11
2,698, 363 0.15
HEEE (BSEM K KL 2,949, 171) 2,698, 363
EE—11.79%
JRAVET
11, 276, 000, 000 Colombian TES-Citigroup, Inc. COP 11.000% 27/07/2020 4,062, 359 0.23
4,360, 000, 000 Colombian TES-Citigroup, Inc. COP 11.000% 25/07/2024 1,535, 296 0.09
21, 653, 000, 000 Colombian TES-Citigroup, Inc. 144A COoP 11.250% 25/10/2018 9,735, 339 0.55
26, 914, 000, 000 Colombian TES-Citigroup, Inc. 144A COP 11.250% 25/10/2018 9,475,172 0.53
24, 808, 166 1.40
AV RRTT
96, 500, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.875% 18/04/2019 6,863,916 0.39
90, 100, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.000% 17/05/2022 6, 004, 887 0.34
155, 600, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.000% 17/05/2022 10, 370, 259 0.59
48, 700, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 7.0009% 17/05/2027 3,083, 571 0.17
85, 600, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 9.000% 20/03/2029 6, 330, 316 0. 36
36, 100, 000, 000 Indonesia Treasury Bond-Deutsche Bank AG 144A IDR 8.250% 17/06/2032 2,475, 335 0.14
190, 950, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 10.000% 19/07/2017 14,176, 882 0.80
72, 460, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 7.000% 18/05/2027 4,587,998 0.26
54,704, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 10.500% 19/08/2030 4,495,712 0.25
112, 200, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 6.625% 17/05/2033 6,528, 442 0.37
242,000, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.000% 17/07/2017 17,967, 035 1.01
175, 000, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.000% 18/07/2017 12,992, 691 0.73
104, 500, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 7.875% 17/04/2019 7,432, 945 0.42
71, 160, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.125% 17/05/2028 4,468,978 0.25
83,307, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 10.500% 19/08/2030 6, 846, 378 0.39
87, 348, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.625% 17/05/2033 5,082,410 0.29
10, 792, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA 144A IDR 6.625% 17/05/2033 627, 941 0.03
21, 146, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 1,563, 795 0.09
25, 900, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 1,915, 364 0.11
34,994, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 2,587, 887 0.15
375, 279, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 217,752,743 1.57
9, 869, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 729, 835 0.04
109, 700, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 8,112,567 0. 46
128, 256, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 9.000% 19/03/2029 9, 484, 825 0.54
86, 600, 000, 000 Indonesia Treasury Bond-Standard Chartered Bank Ltd. 144A IDR 8.750% 19/05/2031 6,278,328 0.35
178, 761, 040 10.10
~R)L—
11, 445, 000 Peruvian Government International Bond PEN 8.200% 12/08/2026 3,696, 246 0.21
684, 000 Peruvian Government International Bond PEN 6.850% 12/02/2042 186, 194 0.01
4,800, 000 Peruvian Government International Bond 144A PEN 5.700% 12/08/2024 1,337,739 0.07
5,220,179 0.29
EEE&E (BEBEE K KL 305,072, 563) 208, 789, 385 11.79
#AE—0. 69%
JINL kYo
20, 000 Commonwealth of Puerto Rico “A” usb 5.500% 01/07/2026 12,925 0.00
30, 000 Commonwealth of Puerto Rico "A” usb 5.250% 01/07/2027 19,313 0.00
405, 000 Commonwealth of Puerto Rico "A” usD 5.750% 01/07/2028 262, 237 0.01
95, 000 Commonwealth of Puerto Rico “A” usb 5.125% 01/07/2031 60, 206 0.00
70, 000 Commonwealth of Puerto Rico "A” usb 5.500% 01/07/2032 44,713 0.00
20, 000 Commonwealth of Puerto Rico "A” usb 5.000% 01/07/2034 12,550 0.00
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55, 000 Commonwealth of Puerto Rico "A” uspb 6.000% 01/07/2034 35, 338 0.00
5, 105, 000 Commonwealth of Puerto Rico “A” usb 8.000% 01/07/2035 3,726, 650 0.21
340, 000 Commonwealth of Puerto Rico “A” usb 5.250% 01/07/2037 216, 750 0.01
440,000  Commonwealth of Puerto Rico “A” usb 5.000% 01/07/2041 276, 100 0.02
60, 000 Commonwealth of Puerto Rico “B” usD 5.875% 01/07/2036 38,625 0.00
195, 000 Commonwealth of Puerto Rico “B” uspb 5.750% 01/07/2038 124, 800 0.01
125, 000 Commonwealth of Puerto Rico “C” usb 6.000% 01/07/2039 80, 312 0.00
155, 000 Commonwealth of Puerto Rico “D” usb 5.750% 01/07/2041 99, 200 0.01
55, 000 Commonwealth of Puerto Rico “E” usb 5.625% 01/07/2032 35,434 0.00
115, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A” usD 5.500% 01/07/2028 79, 925 0.00
390, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 5.750% 01/07/2037 267,150 0.02
275, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 6.000% 01/07/2038 191,812 0.01
640, 000 Puerto Rico Commonwealth Aqueduct & Sewer Authority “A”  USD 6.000% 01/07/2044 446, 400 0.03
550, 000 Puerto Rico Sales Tax Financing Corp. USD  0.000%./6.250% 01/08/2033 172,144 0.01
100, 000 Puerto Rico Sales Tax Financing Corp. usb 11.467% 01/08/2035 11,219 0.00
1,565, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 5.500% 01/08/2028 688, 600 0.04
2,065, 000 Puerto Rico Sales Tax Financing Corp. “A” USD  0.000%.6.750% 01,/08/2032 864, 987 0.05
1, 065, 000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.500% 01/08/2037 447, 300 0.03
1, 650, 000 Puerto Rico Sales Tax Financing Corp. "A” usb 5.375% 01/08/2039 688, 875 0.04
2,805, 000 Puerto Rico Sales Tax Financing Corp. “A” UsD 5.500% 01/08/2042 1,178,100 0.07
230, 000 Puerto Rico Sales Tax Financing Corp. “A” usD 5.250% 01/08/2043 95, 450 0.01
705, 000 Puerto Rico Sales Tax Financing Corp. “A” usb 5.000% 01/08/2043 292,575 0.02
105, 000 Puerto Rico Sales Tax Financing Corp. “B” UsD 5.250% 01/08/2027 46, 200 0.00
1, 330, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 5.750% 01/08/2037 565, 250 0.03
180, 000 Puerto Rico Sales Tax Financing Corp. “B” UsD 6.375% 01/08/2039 78, 750 0.00
305, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.000% 01/08/2042 131,150 0.01
25, 000 Puerto Rico Sales Tax Financing Corp. “B” usb 6.500% 01/08/2044 11,125 0.00
270, 000 Puerto Rico Sales Tax Financing Corp. “C” UsD 12.932% 01/08/2037 27,095 0.00
220, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 12.909% 01/08/2038 20, 700 0.00
315, 000 Puerto Rico Sales Tax Financing Corp. “C” usD 5.375% 01/08/2038 131,512 0.01
1, 625, 000 Puerto Rico Sales Tax Financing Corp. “C” usb 5.250% 01/08/2041 674, 375 0.04
12, 155, 847 0.69
AEESE (RERME K KL 17 824, 015) 12,155, 847 0. 69
Z MDA HSHHT]ME ATV S REBRAMISE (IERME K KL 325,845, 749) 223, 643, 595 12. 63
Z OfhiREE A S
#HE—1.32%
F—R+SUT
74, 303, 000, 000 Australia and New Zealand Banking Group Ltd. IDR 9.000% 17/03/2029 5,494,877 0.31
41,200,000  Toyota Finance Australia Ltd. MXN 3.760% 20/07/2017 2,436,671 0.14
7,931, 554 0. 4
47,780, 000 China Unicom Hong Kong Ltd. CNH 4.000% 16/04/2017 7,361, 007 0.41
50, 000, 000 Maikun Investment Co., Ltd. CNH 4.500% 06/06/2017 7,732,200 0.44
15, 093, 207 0.85
LoV ITILY
2,000, 000 HKCG Finance Ltd. CNH 1.400% 11/04/2016 307, 791 0.02
HEER (BGEM K KL 24, 426, 009) 23, 332, 552 1.32
EfE—4.88%
Fz=
212,000, 000 Dominican Republic International Bond DOP 16.950% 04/02/2022 6,123, 355 0.34
265, 600, 000 Dominican Republic International Bond DOP 10.375% 04/03/2022 5,852,322 0.33
146, 400, 000 Dominican Republic International Bond DOP 11.500% 10/05/2024 3,381,995 0.19
271,100, 000 Dominican Republic International Bond DOP 11.375% 06/07/2029 6, 144,814 0.35
21,502, 486 1.21
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14, 260, 000 Malaysia Government Bond-Series 111 MYR 4.160% 15/07/2021 3,371,012 0.19
35, 300, 000 Malaysia Government Bond-Series 310 MYR 4.498% 15/04/2030 8, 307, 405 0.47
50, 880, 000 Malaysia Government Bond-Series 414 MYR 3.654% 31/10/2019 11, 949, 008 0.68
5,070, 000 Malaysia Government Bond-Series 613 MYR 3.889% 31/07/2020 1,195, 709 0.07
95, 030, 000 Malaysia Treasury Bill-Series 3215 MYR 2.622% 06/05/2016 22,010, 454 1.24
46, 833, 588 2.65
~N)L—
20, 135, 000 Peruvian Government International Bond PEN 5.200% 12/09/2023 5, 500, 994 31
44, 754, 000 Peruvian Government International Bond PEN 5.700% 12/08/2024 12,472,740 N
17,973,734 .02
EEE&F SR K KL 98,334, 220) 86, 309, 808 . 88
ZOMEEEEMAESFEH ESEM K KL 122 760, 229) 109, 642, 360 6.20
WIRFEEE|— (0. 22%)
E%
(3, 330, 000) Citibank NA (0.500%) 21/03/2023 (3, 330, 000) 0.19)
(402, 150) Citibank NA (0.500%) 15/09/2027 (402, 150) (0.02)
(201, 780) Credit Suisse Securities (Europe) Ltd. (0.250%) 23/08/2022 (201, 780) (0.01)
(3,933, 930) (0.22)
HRETSIEE (BUEEME K KL (3,933,930) ) (3,933, 930) (0. 22)
TIVNT 1« TG £ < EHMfEiZE (BREBRIM K FJL 2,254, 706, 000) 1,725, 730, 900 97.48
SEERS1— (0. 01%)
o SRR am REBEE gmrasmaw
E%
4 US Treasury Notes 10YR Futures 21/03/2016 g2 5, 186, 500 8,226 0.00
SEMERS | REIRFI 8,226 0.00
e SEARET s AEBEX gmrasmaw
XFL
(246) US Treasury Long Bond Futures 21/03/2016 e (37, 845, 563) (66, 433) (0.01)
(282) US Treasury Notes 2YR Futures 31/03/2016 o (61, 365, 844) (26, 709) (0. 00)
(240) US Treasury Notes 5YR Futures 31/03/2016 5t (28, 494, 375) (21, 830) (0. 00)
(18) US Treasury Ultra Long Bond Futures 21/03/2016 SR (2, 845, 687) (4,779) (0. 00)
(130, 551, 469) (119, 751) (0.01)
SEMEREIRERIBX (119, 751) (0.01)
J o TYNS T IESEERS — _
e SEARET s REBEX gmrasmsw
JAYVETRY
17, 632, 300, 000 BFS Finance GOP Bond Forward 10/12/2015 B (152, 261) (152, 261) (0.01)
11,510, 500, 000 BFS Finance COP Bond Forward 10/12/2015 BE (127, 367) (127, 367) (0.01)
39, 602, 800, 000 BFS Finance COP Bond Forward 10/12/2015 BE (234, 401) (234, 401) (0.01)
5,628, 100, 000 BFS Finance COP Bond Forward 15/12/2015 B (17, 234) (17, 234) (0. 00)
14,124, 500, 000 BFS Finance COP Bond Forward 15/12/2015 BE (66, 552) (66, 552) (0.01)
14,124, 500, 000 BFS Finance COP Bond Forward 15/12/2015 B (157,072) (157,072) (0.01)
8, 225, 500, 000 BFS Finance COP Bond Forward 17/12/2015 B (36, 163) (36, 163) (0. 00)
11, 000, 000, 000 BSF Finance COP Bond Forward 15/12/2015 B (51, 689) (51, 689) (0. 00)
(842, 739) (842, 739) (0. 05)
J - TUNSITIVEHEEREIREREX (842, 739) (0. 05)




GS IR—CUJBEBRHI7UE

S EBETHEE— (0. 42%)

RERFIE

BE nAR(B) BE FTA(58) AR GEEL) REFTEXREE (%)
(IN)] 58,335,083 BRL 220, 169, 309 02/12/2015 1,290, 491 0.07
usb 2,947,383 THB 105, 209, 784 03/12/2015 11, 945 0.00
(IN)] 1,612,960 COP 4,581,936, 111 07/12/2015 153, 966 0.01
usb 2,680,000 RUB 170, 059, 132 07/12/2015 115,213 0.01
MYR 210, 456,878  USD 49,103, 769 09/12/2015 379, 985 0.02
(IN)] 12,818,000 RUB 831,715,798 09/12/2015 282,064 0.02
(IN)] 2,874,429 DR 39, 164, 093, 332 11/12/2015 48,815 0.00
KRW 7, 342,527,556  USD 6, 264, 367 14/12/2015 74, 545 0.00
usb 6,436,147 IDR 89, 044, 088, 211 14/12/2015 15,529 0.00
(IN)] 25,959,395 KRW 29,734, 896, 837 14/12/2015 288, 821 0.02
CLP 12,705, 830, 891  USD 17,718, 353 16/12/2015 139,910 0.01
EUR 37,715,000 PLN 160, 108, 774 16/12/2015 267,058 0.02
MXN 2,729,946, 675 USD 162, 833, 399 16/12/2015 1,843, 262 0.10
SGD 25,700,709 USD 17,938, 000 16/12/2015 263,105 0.02
TRY 300, 535,808 USD 100, 908, 854 16/12/2015 2,178,701 0.12
usb 7,086,000 CLP 4,999, 631, 464 16/12/2015 58,933 0.00
(IN)] 15,804,916 CZK 377, 342, 361 16/12/2015 1,028, 035 0.06
usb 127,573,126  EUR 113, 495, 349 16/12/2015 7,456, 363 0.42
usb 1,774,672 HUF 500, 683, 000 16/12/2015 13,612 0.00
usb 6,327,000 JPY 760, 720, 518 16/12/2015 144,725 0.01
usb 131,378,394 PLN 508, 329, 640 16/12/2015 5,499, 040 0.31
KRW 7, 343,993,930 USD 6, 293, 000 17/12/2015 46, 534 0.00
usb 6,293,000 IDR 87,007, 018, 000 17/12/2015 22,919 0.00
usb 54,633,230 ZAR 758, 899, 862 17/12/2015 2,039, 306 0.12
usb 8,848,602 IDR 122,162, 044, 002 18/12/2015 46, 814 0.00
(IN)] 12,494,000 RUB 817,920, 022 18/12/2015 200, 311 0.01
(IN)] 12,750,468 TWD 413,115,109 18/12/2015 95, 768 0.01
THB 1,027,191,000 USD 28, 493, 509 21/12/2015 148, 045 0.01
(IN)] 2,936,770 THB 105, 209, 784 21/12/2015 3,166 0.00
RUB 596, 204,729  USD 8,943, 295 22/12/2015 6,847 0.00
usb 5,329,544 DR 74,102, 779, 208 04/01/2016 7,980 0.00
usb 6,248,000 MYR 26, 562, 810 04/01/2016 867 0.00
usb 34,486,674 BRL 130, 629, 435 05/01/2016 962, 187 0.05
MYR 115,554,298 USD 21,033, 407 08/01/2016 139, 701 0.01
TWD 204,259,616  USD 6, 248, 000 08/01/2016 1,344 0.00
usb 16,167,574 TWD 524, 822, 441 08/01/2016 95,162 0.01
usb 6,297,765 IDR 87, 349, 999, 800 11/01/2016 36, 271 0.00
(IN)] 16,731,303 RUB 1,119,073, 191 14/01/2016 48,784 0.00
(IN)] 20,121,914  KRW 22,828,512, 371 15/01/2016 434,173 0.03
usb 32,167,003 COP 95, 230, 413, 502 22/01/2016 1,942,175 0.11
(IN)] 9,752,917 TWD 317, 652, 504 29/01/2016 22,818 0.00
usb 16,446,151  CZK 402, 254, 181 16/03/2016 614, 816 0.04
MYR 93,883,548 USD 21,616, 433 06/05/2016 361, 213 0.02
usb 48,984,533  AED 180, 215, 586 11/08/2016 30, 900 0.00
usb 57,945,681  AED 213, 289, 201 15/08/2016 9,280 0.00
NEAE TR RERFIE 28,937, 499 1.64




GS IR—CUJBEBRHI7UE

REBREX

BE xR (B) BE T (38) AR GE R D) REATEFREE (%)
BRL 220,169,309 USD 57,046, 192 02/12/2015 (1, 600) (0. 00)
RUB 596, 204,729  USD 9,224,221 02/12/2015 (218, 453) (0.01)
usb 12,222,811 ILS 48,042, 793 02/12/2015 (184, 455) (0.01)
usb 8,996,601 RUB 596, 204, 729 02/12/2015 (9,173) (0. 00)
CLP 3,737, 496,387 USD 5, 486, 636 03/12/2015 (226,917) (0.01)
COP 20, 693,061,076  USD 1,070, 321 03/12/2015 (480, 373) (0.03)
THB 105, 209, 784 USD 2,938, 000 03/12/2015 (2,562) (0. 00)
KRW 9,282,613,480 USD 8,033, 000 04/12/2015 (17, 431) (0. 00)
usb 17,733,897 KRW 20, 680, 613, 027 04/12/2015 (123, 885) (0.01)
usb 11,054,465 TWD 364, 907, 898 04/12/2015 (124, 822) (0.01)
CLP 8,880, 299,429 USD 12,707, 381 07/12/2015 (215, 098) (0.01)
COP 42,901, 446,261 USD 15, 040, 323 07/12/2015 (1,379, 508) (0.08)
PHP 296, 723,897 USD 6, 326, 668 07/12/2015 (38, 432) (0. 00)
RUB 402,502, 852 USD 6, 290, 385 07/12/2015 (219, 944) (0.01)
TWD 245,591,862 USD 7,592, 000 07/12/2015 (67, 871) (0.00)
usb 23,295,450 TWD 760, 658, 311 07/12/2015 (8,624) (0. 00)
RUB 1,207,081,687 USD 18, 455, 919 09/12/2015 (262, 326) (0.02)
TWD 410, 760, 345 USD 12, 662, 000 14/12/2015 (78, 543) (0.00)
usb 15,763,322 TWD 516, 562, 563 14/12/2015 (61, 338) (0. 00)
MYR 98, 850, 507  USD 23,952, 146 15/12/2015 (708, 559) (0.04)
CNH 972,562,725 USD 151, 245, 984 16/12/2015 (168, 595) (0.01)
EUR 16,926,000 HUF 5,307, 906, 845 16/12/2015 (120, 024) (0.01)
EUR 30,090, 381  USD 33,100, 238 16/12/2015 (1, 254, 359) 0.07)
HUF 3,495,661,076 EUR 11, 253, 000 16/12/2015 (33,075) (0.00)
HUF 39, 491,427,591 USD 140, 604, 753 16/12/2015 (6, 433, 463) (0. 36)
ILS 219, 360, 543  USD 56,934, 122 16/12/2015 (272, 089) (0.02)
JPY 757,204,040 USD 6, 274, 000 16/12/2015 (120, 303) (0.01)
PLN 287,262,613 EUR 67,483, 484 16/12/2015 (284, 733) (0.02)
PLN 355,248,930 USD 94,027, 710 16/12/2015 (6, 056, 239) (0. 34)
RON 122,660,000 USD 31,375, 659 16/12/2015 (2,273, 088) 0.13)
usb 130, 763,388  CNH 845, 027, 487 16/12/2015 (502, 743) (0.03)
usb 62,937,335 ILS 245, 352, 371 16/12/2015 (438, 530) (0.03)
usb 97,077,471  MXN 1,622,193, 256 16/12/2015 (776, 956) (0.04)
usb 55,102,618 SGD 77,996, 434 16/12/2015 (134, 039) (0.01)
usb 109, 162,409 TRY 332, 556, 750 16/12/2015 (4,908, 731) (0. 28)
COP 23, 338,278,064 USD 7,950, 213 17/12/2015 (5622, 118) (0.03)
usb 16,397,051 KRW 19,177,731, 407 17/12/2015 (157, 685) (0.01)
ZAR 1,571,475,985 USD 112, 955, 872 17/12/2015 (4,048, 106) (0. 23)
RUB 1,310,171,271  USD 20, 054, 202 18/12/2015 (361, 766) (0.02)
INR 420, 764,365 USD 6, 335, 000 28/12/2015 (37, 891) (0. 00)
RUB 419,935,947 USD 6, 326, 652 28/12/2015 (34, 294) (0. 00)
BRL 40,323,285 USD 10, 606, 388 05/01/2016 (257, 897) (0.02)
usb 3,363,000 NGN 702, 867, 000 05/01/2016 (132, 265) (0.01)
MYR 71,938,691 USD 17,163, 813 12/01/2016 (249, 194) (0.01)
CLP 5,519,997,188 USD 7,848, 151 13/01/2016 (111, 686) (0.01)
RUB 807, 788,921 USD 12, 240, 678 14/01/2016 (198, 611) (0.01)
usb 21,159,154 KRW 24,584,610, 000 14/01/2016 (43, 709) (0.00)
usb 17,920,599  MXN 300, 277, 561 21/01/2016 (150, 758) (0.01)
PEN 5,978,000 USD 1,804,135 22/01/2016 (49, 070) (0. 00)
RUB 276,142,081 USD 4,264,084 22/01/2016 (156, 508) (0.01)
usb 5,230,270 IDR 73,877,567, 000 22/01/2016 (50, 406) (0. 00)
usb 16,712,941  KRW 19, 608, 458, 576 22/01/2016 (194, 244) (0.01)
COP 19,201, 331,200 USD 6, 271, 461 27/01/2016 (180, 486) (0.01)
RUB 1,179,035, 111 USD 17,580, 483 27/01/2016 (66, 415) (0. 00)
usb 23,693,052 IDR 335,019, 752, 147 29/01/2016 (210, 437) (0.01)
BRL 85,336,317 USD 22,171,374 02/02/2016 (485, 377) (0.03)
usb 21,680,110 MYR 93, 883, 548 06/05/2016 (297, 536) (0.02)
usb 131,299, 748 CNH 864, 820, 062 01/09/2016 (198, 054) 0.01)
NESBBFHIMEIRERIBE (36, 401, 394) (2.06)
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209,070,000 Fixed 13.155% Floating (BRL 1 month LIBOR) BRL 04/01/2016 189, 495 0.01
120, 900,000 Fixed 12.000% Floating (BRL 1 month LIBOR) BRL 04/01/2016 330, 334 0.02
149, 660,000 Fixed 12.290% Floating (BRL 1 month LIBOR) BRL 02/01/2017 1, 365, 689 0.08
139,820,000 Floating (BRL 1 month BRCDI) Fixed 15.515% BRL 02/01/2017 0 0.00
15,100,000 Floating (BRL 1 month BRCDI) Fixed 15.575% BRL 02/01/2017 6,571 0.00
42,730,000 Floating (BRL 1 month BRCDI)  Fixed 15.730% BRL 02/01/2017 35, 209 0.00
19,030,000 Floating (BRL 1 month BRCDI) Fixed 15.700% BRL 02/01/2017 14,016 0.00
89,120,000 Floating (BRL 1 month BRCDI) Fixed 15.954% BRL 02/01/2017 120, 965 0.01
16,890,000 Floating (BRL 1 month BRCDI) Fixed 16.490% BRL 02/01/2017 44,905 0.00
25,720,000 Floating (BRL 1 month BRCDI) Fixed 16.860% BRL 02/01/2017 91, 587 0.01
95,240,000 Floating (BRL 1 month BRCDI) Fixed 15.575% BRL 02/01/2017 37,122 0.00
39,980,000 Fixed 9.040% Floating (BRL 1 month BCSWA) BRL 02/01/2017 1,057,824 0.06
33,110,000 Fixed 11.410% Floating (BRL 1 month BZDIO) BRL 04/01/2021 1,051, 278 0.06
111, 980, 300, 000 Fixed 6.100% Floating (COP 12 month LIBOR) COP 25/11/2016 51,555 0.00
14,567,970,000 Fixed 4.340% Floating (COP 1 month LIBOR) COP 11/12/2016 83, 697 0.01
14, 404, 390, 000 Fixed 4.330% Floating (COP 1 month LIBOR) COP 11/12/2016 83, 225 0.01
24,229, 380,000 Fixed 5.110% Floating (COP 3 month DTF) COP 15/04/2019 322,057 0.02
10, 055, 690,000 Fixed 5.190% Floating (COP 1 month COOVI) COP 22/04/2019 126, 736 0.01
13, 642,800,000 Floating (KRW 3 month KSDA) Fixed 2.850% KRW 03/03/2017 168, 222 0.01
30, 940, 620, 000 Floating (KRW 3 month KSDA) Fixed 2.875% KRW 07/03/2017 393, 196 0.02
5,766,070,000 Floating (KRW 3 month KWCDC)  Fixed 2.250% KRW 13/10/2017 48,615 0.00
9, 637,640,000 Floating (KRW 3 month KWCDC) Fixed 2.240% KRW 14/10/2017 80, 143 0.01
8,839,610,000 Floating (KRW 3 month KWCDC) Fixed 2.245% KRW 14/10/2017 74,216 0.00
8,839, 600,000 Floating (KRW 3 month KWCDC)  Fixed 2.250% KRW 14/10/2017 74,926 0.00
21,698, 300,000 Floating (KRW 3 month KWCDC) Fixed 2.253% KRW 15/10/2017 185, 057 0.01
17,077, 480,000 Floating (KRW 3 month LIBOR) Fixed 2.173% KRW 28/10/2017 126, 285 0.01
9,530, 720,000 Floating (KRW 3 month LIBOR) Fixed 2.175% KRW 29/10/2017 70, 886 0.00
9, 736,130,000 Floating (KRW 3 month LIBOR) Fixed 2.075% KRW 04/11/2017 57,030 0.00
14,013, 880,000 Floating (KRW 3 month LIBOR) Fixed 2.060% KRW 04/11/2017 78,610 0.00
13,610, 780,000 Floating (KRW 3 month LIBOR) Fixed 2.034% KRW 07/11/2017 70, 654 0.00
23,667,810,000 Floating (KRW 3 month KSDA) Fixed 3.620% KRW 23/08/2023 2,489, 456 0.14
18,184,210,000 Floating (KRW 3 month LIBOR) Fixed 2.940% KRW 11/07/2024 1,199, 732 0.07
1,087,030,000 Floating (MXN 1 month TIIE) Fixed 3.959% MXN 15/09/2016 95, 782 0.01
330,060,000 Floating (MXN 1 month TIIE) Fixed 3.975% MXN 16/09/2016 31,178 0.00
331,050,000 Floating (MXN 1 month TIIE) Fixed 3.980% MXN 19/09/2016 31,991 0.00
350,810,000 Floating (MXN 1 month TIIE) Fixed 3.850% MXN 22/09/2016 10,814 0.00
422,980,000 Floating (MXN 1 month TIIE) Fixed 3.895% MXN 28/09/2016 21,105 0.00
608, 250,000 Floating (MXN 1 month TIIE) Fixed 5.250% MXN 07/12/2022 317, 394 0.02
136, 190,000 Fixed 5.660% Floating (MXN 1 month TIIE) MXN 24/01/2025 341, 371 0.02
395,040,000 Floating (MXN 1 month TIIE) Fixed 9.300% MXN 22/04/2027 1,212,017 0.07
813,650,000 Floating (MXN 1 month TIIE) Fixed 8.010% MXN 29/06/2027 445,062 0.03
192,390,000 Floating (MXN 1 month TIIE) Fixed 8.590% MXN 03/09/2027 304, 922 0.02
160, 780,000 Floating (MXN 1 month TIIE) Fixed 7.940% MXN 22/09/2027 57,117 0.00
292,120,000 Floating (THB 1 month LIBOR) Fixed 1.810% THB 24/11/2016 23, 808 0.00
396, 160,000 Floating (THB 1 month LIBOR) Fixed 1.820% THB 28/11/2016 34,878 0.00
614,450,000 Floating (THB 1 month LIBOR) Fixed 1.800% THB 28/11/2016 49, 085 0.00
687,130,000 Floating (THB 1 month LIBOR) Fixed 1.890% THB 22/12/2016 75,103 0.00
92,880,000 Fixed 0.592% Floating (USD 3 month LIBOR) usb 21/09/2016 25,789 0.00
23,850,000 Fixed 0.555% Floating (USD 3 month LIBOR) usb 03/11/2016 21,052 0.00
126,890,000 Floating (ZAR 3 month LIBOR) Fixed 7.640% ZAR 13/06/2019 6, 966 0.00
52,740,000 Fixed 7.890% Floating (ZAR 1 month LIBOR) ZAR 18/12/2024 113, 365 0.01
£RR Ty TRERFIFE 13, 348, 092 0.75
LY b FIHILE-RDYT
7,380,000 Fixed 1.000% Floating (People’s Republic of China) USD 20/06/2019 155 0.00
HLOY b TI4Ib - ATy TREBRFR 155 0.00
A0y TRHUXERABEEE 13, 348, 247 0.75
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120, 140,000 Floating (BRL 1 month BRCDI)  Fixed 13.835% BRL  04/01/2016 (19, 569) (0.00)
132,180,000 Floating (BRL 3 month BZDIO)  Fixed 13.775% BRL  04/01/2016 (31, 758) (0. 00)
132,180,000 Floating (BRL 3 month BZDIO)  Fixed 13.760% BRL  04/01/2016 (34, 526) (0. 00)
22,250,000 Floating (BRL 1 month BZDIO)  Fixed 11.230% BRL  04/01/2016 (105, 104) (0.01)
26,300,000 Floating (BRL 1 month BCSWA)  Fixed 8.265% BRL  04/01/2016 (466, 229) (0.03)
27,090,000 Floating (BRL 1 month BCSWA)  Fixed 9.280% BRL  04/01/2016 (332, 080) (0.02)
131,900,000 Floating (BRL 1 month BCSWA) ~ Fixed 9.980% BRL  04/01/2016 (1,063, 529) (0. 06)
113,870,000 Fixed 12.640% Floating (BRL 1 month LIBOR) BRL  04/01/2016 (250, 350) (0.01)
180,070,000 Floating (BRL 1 month BRCDI)  Fixed 13.945% BRL  02/01/2017 (666, 583) (0.04)
139,820,000 Floating (BRL 1 month BRCDI)  Fixed 15.481% BRL  02/01/2017 (40, 265) (0.00)
25,580,000 Floating (BRL 1 month BRCDI)  Fixed 15.225% BRL  02/01/2017 (20, 475) (0. 00)
107,580,000 Floating (BRL 1 month BRCDI)  Fixed 15.238% BRL  02/01/2017 (83,017) (0. 00)
213,140,000 Floating (BRL 1 month LIBOR)  Fixed 12.842% BRL  02/01/2017 (1, 469, 330) (0.08)
63,310,000 Floating (BRL 1 month BZDIO)  Fixed 12.580% BRL  02/01/2017 (480, 841) (0.03)
53,200,000 Floating (BRL 1 month LIBOR)  Fixed 11.500% BRL  02/01/2017 (646, 383) (0.04)
41,390,000 Floating (BRL 1 month BRCDI)  Fixed 14.830% BRL  02/01/2018 (154, 861) (0.01)
60,500,000 Floating (BRL 1 month BRCDI)  Fixed 14.580% BRL  02/01/2018 (288, 734) (0.02)
41,990,000 Floating (BRL 1 month BRCDI)  Fixed 14.460% BRL  02/01/2018 (221, 387) (0.01)
103,920,000 Floating (BRL 1 month BRCDI)  Fixed 13.962% BRL  02/01/2018 (767, 631) (0.04)
35,030,000 Floating (BRL 1 month BRCDI)  Fixed 13.910% BRL  02/01/2018 (266, 746) (0.02)
39,170,000 Floating (BRL 1 month BRCDI)  Fixed 13.731% BRL  02/01/2018 (328, 999) (0.02)
78,550,000 Floating (BRL 1 month BZDIO)  Fixed 11.500% BRL  02/01/2018 (1,558, 820) (0.09)
33,090,000 Floating (BRL 1 month BZDIO)  Fixed 11.450% BRL  02/01/2018 (660, 058) (0.04)
28,750,000 Floating (BRL 1 month LIBOR)  Fixed 11.150% BRL  02/01/2018 (633, 179) (0.04)
11,870,000 Floating (BRL 1 month LIBOR)  Fixed 11.945% BRL  02/01/2018 (207, 736) (0.01)
8,190,000 Floating (BRL 1 month LIBOR)  Fixed 11.960% BRL  02/01/2018 (142, 628) (0.01)
8,190,000 Floating (BRL 1 month BZDIO)  Fixed 12.180% BRL  04/01/2021 (204, 378) (0.01)
2,426, 650,000 Fixed 5.360% Floating (CLP 6 month CLICP) CLP  07/06/2023 (174, 243) (0.01)
9,310,000 Fixed 0.750% Floating (EUR 6 month EURIBOR) EUR 16/12/2025 (212, 242) 0.01)
4,638,200,000 Fixed 2.415% Floating (HUF 6 month BUBOR) HUF 16/12/2020 (423,119) (0.02)
90,817,100,000 Floating (KRW 3 month KSDA) Fixed 1.625% KRW  29/07/2017 (115, 650) (0.01)
32, 240,420,000 Fixed 3.300% Floating (KRW 3 month KSDA) KRW 18/09/2022 (1,701, 784) (0.10)
32,195,000,000 Fixed 3.120% Floating (KRW 3 month KWCDC) KRW  09/10/2022 (1, 453, 035) (0.08)
7,153,000,000 Fixed 3.150% Floating (KRW 3 month KSDA) KRW  21/11/2022 (328, 494) (0.02)
23,576, 890,000 Fixed 3.225% Floating (KRW 3 month KSDA) KRW  29/11/2022 (1, 153, 542) (0.07)
32,312,210,000 Fixed 3.275% Floating (KRW 3 month KSDA) KRW  05/12/2022 (1, 645, 000) (0.09)
14,135,280,000 Fixed 2.710% Floating (KRW 3 month KWCDC) KRW  06/05/2023 (650, 590) (0.04)
3, 981,000,000 Fixed 3.465% Floating (KRW 3 month KSDA) KRW  23/12/2023 (391, 279) (0.02)
6,884, 400,000 Fixed 3.000% Floating (KRW 3 month KWCDC) KRW  24/01/2028 (602, 448) (0.03)
270,040,000 Floating (MXN 1 month TIIE) Fixed 3.715% MXN  13/10/2016 (14, 262) (0.00)
322,800,000 Floating (MXN 1 month TIIE) Fixed 3.680% MXN 14/10/2016 (23, 403) (0. 00)
267,240,000 Floating (MXN 1 month TIIE) Fixed 3.690% MXN 24/10/2016 (20, 642) (0. 00)
392,180,000 Floating (MXN 1 month TIIE) Fixed 3.800% MXN  01/11/2016 (8, 736) (0.00)
216,170,000 Fixed 5.190% Floating (MXN 1 month TIIE) MXN  02/10/2017 (219, 361) 0.01)
210, 490,000 Fixed 5.190% Floating (MXN 1 month TIIE) MXN  02/10/2017 (213,597) (0.01)
160, 500,000 Floating (MXN 1 month TIIE) Fixed 5.720% MXN  21/03/2028 (752, 864) (0.04)
55,570,000 Floating (ZAR 3 month JIBAR)  Fixed 7.280% ZAR  05/09/2019 (48, 557) (0. 00)
289,990,000 Floating (ZAR 3 month JIBAR)  Fixed 7.310% ZAR  08/09/2019 (236, 432) (0.01)
120,800,000 Floating (ZAR 3 month JIBAR)  Fixed 6.580% ZAR  01/11/2019 (314,992) (0.02)
88,100,000 Floating (ZAR 3 month JIBAR)  Fixed 6.480% ZAR  06/11/2019 (251, 444) (0.01)
170,230,000 Floating (ZAR 3 month JIBAR)  Fixed 6.250% ZAR 15/01/2020 (619, 436) (0.04)
101,000,000 Floating (ZAR 3 month JIBAR)  Fixed 6.290% ZAR  16/01/2020 (357, 802) (0.02)
125,000,000 Floating (ZAR 3 month JIBAR)  Fixed 6.565% ZAR 30/01/2020 (363, 286) (0.02)
135,780,000 Floating (ZAR 3 month JIBAR)  Fixed 6.620% ZAR 30/05/2020 (424, 981) (0.02)
439, 600,000 Floating (ZAR 3 month JIBAR)  Fixed 6.775% ZAR  02/11/2020 (1,378, 298) (0.08)
SRRD v TRERIBE (25, 244, 715) (1.42)
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1,300,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (9, 811) (0. 00)
2,550,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (20, 045) (0. 00)
5,230,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (54, 019) (0.01)
1,060,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (10, 351) (0. 00)
1,970,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (18, 620) (0. 00)
480,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (4, 384) (0. 00)
3,130,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (33,979) (0. 00)
4,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (43,572) (0.01)
1,960,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (19, 124) (0. 00)
3,080,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (29,917) (0. 00)
2,100,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (20, 491) (0. 00)
1,400,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (13, 000) (0. 00)
620,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (4,778) (0. 00)
2,870,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (23,933) (0. 00)
880,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/03/2019 (8, 583) (0. 00)
5,010,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (34, 689) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (30, 050) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (28, 646) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/03/2019 (25, 864) (0. 00)
3,600,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (6, 087) (0. 00)
13,470,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (146, 590) (0.01)
970,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (8,917) (0. 00)
3,890,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (34,079) (0. 00)
1,420,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (11,102) (0. 00)
2,600,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (17, 357) (0. 00)
4,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (26, 746) (0. 00)
4,700,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (33, 784) (0. 00)
290,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (2,032) (0. 00)
2,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (14, 516) (0. 00)
870,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (5,779) (0. 00)
410,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (2, 668) (0. 00)
3,080,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (19, 637) (0. 00)
6,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (38, 558) (0.01)
660,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (4, 065) (0. 00)
1,560,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (9, 344) (0. 00)
3,260,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (20, 347) (0. 00)
1,340,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (8,483) (0. 00)
2,270,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/06/2019 (9, 041) (0. 00)
1,950,000 Fixed 1.000% Floating (People’s Republic of China) usD 20/06/2019 (6, 358) (0. 00)
10,520,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/12/2020 (49, 963) (0.01)
1,720,000 Fixed 1.000% Floating (People’s Republic of China) usb 20/12/2020 9,414) (0. 00)
2,170,000 Fixed 1.000% Floating (People’s Republic of China) UsDh 20/12/2020 (14, 444) (0. 00)
LIy b FTI4ILE - ATy TREREBX (933, 167) (0. 05)
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37,570,350 Floating (USD 3 month LIBOR)  Fixed 8.080% Usb  05/12/2016 (4,165, 102) (0.23)
44,716,220 Floating (USD 1 month LIBOR)  Fixed 8.050% UsD  04/12/2016 (5,072, 248) (0. 29)
24,603,350 Floating (USD 3 month LIBOR)  Fixed 11.480% usb 13/03/2016 (2,577,918) (0.15)
14,370,000 Floating (USD 3 month LIBOR)  Fixed 11.070% Usb  10/03/2016 (1,623, 964) (0.09)
65,110,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.385%) ZAR 12/05/2024 (1,790, 738) (0.10)
65,331,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.385%) ZAR 13/05/2024 1,772, 711) (0.10)
31,630,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.380%) ZAR  13/05/2024 (858, 920) (0.05)
56,670,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.410%) ZAR 15/07/2024 (1,362, 253) (0.08)
45,640,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month LIBOR + 0.380%) ZAR 17/07/2024 (1,123, 565) (0. 06)
50,901,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month JIBAR + 0.300%) ZAR  23/05/2019 (1,369, 777) (0.08)
58,611,000 Floating (USD 3 month LIBOR)  Floating (ZAR 3 month JIBAR + 0.410%) ZAR 12/08/2024 (1,422, 871) (0.08)
27y IARAERBE AT @9,317.949) 2.78)
REFTMEE (RSREM K KL 2 254, 706, 000) 1,681, 343, 039 94.97
ZOMEE - B 89, 136, 095 5.03
REIER 1,770,479, 134 100. 00
RAAG I mAEAREIE (%)
TUNT 1« TWEIZBRRESS WERM X KL 2,254, 706, 000) 1,725, 730, 900 97.48
SMELEIRERFIE 8,226 0.00
SIS RERIAK (119, 751) (0.01)
/2 TUNS TIVESEBERGIRERERX (842, 739) (0. 05)
SNEZBETHIMEIRERA & 28,937, 499 1.64
NEBEF DG ARRAR (36, 401, 394) (2.06)
Ry TRMREREFIE 13, 348, 241 0.75
R7 v TRMAETRL (49, 317, 949) (2.78)
ZTOMEE - BfE 89, 136, 095 5.03
RETEX 1,770,479, 134 100. 00
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BEFRHMEDERAMNR (2015F 1 A1 BANS20155F12A31BFT) (B : K FL)

ZH
% & RE R EREN 53,143,623
B HREN 3,035,574
BFEBHERITHRN 1,148, 008
REER 1,928, 901
BRSTEREN 6,399, 161
ARERBHRITHRN 368, 958
BEEHREN 13,100
HRH R SR 10, 933
FrE T EHRAN 50, 734
RI&E A 236, 037
FNRIE A 43, 669
ZDOithER 398, 101
ERA& 66, 776, 799
BERBEIRTHEMES L UEERORES (10, 831, 760)
EREREE 55, 945, 039
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I—Yzri—1&
250, 000, 000 Federal Home Loan Banks 0. 400% 03/02/2016 249, 908, 333 0.71
900, 000, 000 Federal Home Loan Banks 0. 336% 05/02/2016 899, 662, 917 2.55
197, 000, 000 Federal Home Loan Banks 0. 300% 10/02/2016 196, 992, 681 0.56
100, 000, 000 Federal Home Loan Banks 0.423% 07/03/2016 99,997, 670 0.29
96, 000, 000 Federal Home Loan Banks 0. 486% 08/03/2016 95, 997, 652 0.27
194, 000, 000 Federal Home Loan Banks 0.478% 09/03/2016 193, 991, 598 0.55
116, 000, 000 Federal Home Loan Banks 0.485% 09/03/2016 115,997,128 0.33
I—Jx U—ERE 1,852, 547, 979 5.26
&
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.611% 01/03/2016 75, 329, 912 0.21
118, 438, 000 GE Capital International Funding 0.599% 15/04/2016 118, 550, 592 0.34
#HEAE 193, 880, 504 0.55
EfE
425, 000, 000 Dexia Credit Local 0.423% 02/05/2016 425, 000, 000 1.21
100, 000, 000 Dexia Credit Local 0.473% 10/05/2016 100, 000, 000 0.28
100, 000, 000 Dexia Credit Local 0.672% 19/05/2016 99,992, 147 0.28
275, 000, 000 United States Treasury Bill 0.130% 14/01/2016 274,971,101 0.78
1, 148, 000, 000 United States Treasury Floating Rate Note 0.271% 30/04/2016 1,148, 221,676 3.26
243, 000, 000 United States Treasury Floating Rate Note 0.450% 30/06/2016 244, 254,967 0.69
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305, 000, 000 United States Treasury Note 0.257% 31/01/2016 305, 012, 253 0.87
274, 500, 000 United States Treasury Note 0.610% 30/06/2016 2178, 076, 256 0.79
EfEE&E 2,875, 528, 400 8.16
EHFHE
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.582% 26/02/2016 75, 000, 000 0.21
335, 000, 000 Australia and New Zealand Banking Group Ltd 0.485% 16/05/2016 335, 000, 000 0.95
75, 000, 000 Banco Del Estado De Chile 0.614% 29/01/2016 75, 000, 000 0.21
70, 000, 000 Banco Del Estado De Chile 0.763% 15/06/2016 70, 000, 000 0.20
500, 000, 000 Bank of Montreal 0.530% 17/05/2016 500, 000, 000 1.42
245, 000, 000 Bank of Nova Scotia (The) 0.548% 23/05/2016 245, 000, 000 0.70
350, 000, 000 Bank of Nova Scotia (The) 0.479% 06/06/2016 350, 000, 000 0.99
110, 000, 000 Commonwealth Bank of Australia 0.573% 22/02/2016 109, 999, 895 0.31
150, 000, 000 Commonwealth Bank of Australia 0.463% 10/03/2016 150, 000, 000 0.43
100, 000, 000 Commonwealth Bank of Australia 0.532% 24/03/2016 99, 998, 939 0.28
100, 000, 000 Commonwealth Bank of Australia 0.473% 10/06/2016 100, 000, 000 0.28
75, 000, 000 Commonwealth Bank of Australia 0.497% 14/06/2016 75, 000, 000 0.21
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.560% 18/04/2016 500, 000, 000 1.42
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.681% 17/06/2016 500, 000, 000 1.42
200, 000, 000 Credit Suisse AG 0. 454% 01/02/2016 200, 000, 000 0.57
450, 000, 000 DNB Bank ASA 0.491% 15/04/2016 450, 000, 000 1.28
100, 000, 000 Erste Abwicklungsanstalt 0.417% 04/03/2016 99, 998, 962 0.28
250, 000, 000 HSBC Bank Plc 0.591% 17/06/2016 250, 000, 000 0.71
500, 000, 000 JPMorgan Chase Bank NA 0.612% 07/04/2016 500, 000, 000 1.42
400, 000, 000 National Australia Bank Ltd 0.592% 26/02/2016 400, 000, 000 1.14
125, 000, 000 NV Bank Neder lands 0.393% 10/02/2016 125, 000, 000 0.35
200, 000, 000 NV Bank Neder lands 0.449% 09/05/2016 200, 000, 000 0.57
250, 000, 000 NV Bank Neder lands 0.511% 16/05/2016 250, 000, 000 0.7
200, 000, 000 Oversea—-Chinese Banking Corporation 0.652% 27/05/2016 200, 000, 000 0.57
42,812,000 Royal Bank of Canada 0.581% 08/03/2016 42,831, 963 0.12
300, 000, 000 Royal Bank of Canada 0.445% 31/03/2016 300, 000, 000 0.85
500, 000, 000 Royal Bank of Canada 0.431% 06/06/2016 500, 000, 000 1.42
350, 000, 000 State Street Bank 0.517% 14/03/2016 350, 000, 000 0.99
100, 000, 000 Sumitomo Mitsui Banking Corporation 0. 360% 04/01/2016 100, 000, 507 0.29
300, 000, 000 Sumitomo Mitsui Banking Corporation 0.413% 02/03/2016 300, 000, 000 0.85
100, 000, 000 Sumitomo Mitsui Trust Bank 0. 400% 05/01/2016 100, 000, 965 0.29
500, 000, 000 Svenska Handelsbanken AB 0.572% 21/01/2016 500, 000, 000 1.42
300, 000, 000 Svenska Handelsbanken AB 0.584% 04/05/2016 300, 000, 000 0.85
350, 000, 000 Wells Fargo Bank NA 0.551% 17/05/2016 350, 000, 000 0.99
170, 000, 000 Wells Fargo Bank NA 0.740% 19/05/2016 170, 000, 000 0.48
200, 000, 000 Wells Fargo Bank NA 0.647% 10/06/2016 200, 000, 000 0.57
350, 000, 000 Westpac Banking Corp 0.674% 31/05/2016 350, 000, 000 0.99
EHFHESEH 9,422, 831, 231 26. 74
AROESHMBERIEIFIS LIS L ERHHHTIHT]E Sh T2 REN A MAES S5 14,344,788, 114 40. 71

NEOLBBERNEIFIC LSS L CERMHATE TR Sh TV AN OREEAmETH
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62, 694, 000 Albion Capital 0. 450% 14/01/2016 62, 683, 812 0.18
50, 000, 000 Albion Capital 0.370% 20/01/2016 49,990, 236 0.14
96, 424, 000 Albion Capital 0. 390% 21/01/2016 96, 403, 108 0.27
75, 000, 000 Bedford Row Funding Corp 0.510% 05/02/2016 74,962, 813 0.21
22, 500, 000 Chariot Funding LLC 0.500% 09/02/2016 22,487,813 0.07
100, 000, 000 Chariot Funding LLC 0.500% 22/02/2016 99,927, 718 0.28
50, 000, 000 Chariot Funding LLC 0.500% 23/02/2016 49,963, 194 0.14
85, 000, 000 Chariot Funding LLC 0.500% 25/02/2016 84,935, 069 0.24
71,000, 000 Charta LLC 0. 480% 02/02/2016 76,967, 147 0.22
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200, 000, 000 Charta LLC 0. 460% 29/03/2016 199, 775, 111 0.57
75, 000, 000 Ciesco LLC 0.510% 01/03/2016 74,936, 250 0.21
100, 000, 000 Electricité de France 0. 750% 15/01/2016 99, 970, 833 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.320% 13/01/2016 99, 989, 333 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.370% 08/03/2016 99,931, 139 0.28
100, 000, 000 Gotham Funding Corporation 0. 300% 06/01/2016 99, 995, 833 0.29
49,962, 000 Gotham Funding Corporation 0.460% 20/01/2016 49,949, 870 0.14
28,270, 000 Gotham Funding Corporation 0.390% 22/01/2016 28, 263, 569 0.08
250, 000, 000 JPMorgan Chase Bank NA 0.419% 04/01/2016 250, 000, 237 0.71
25, 000, 000 Jupiter Securitization Company LLC 0.500% 10/02/2016 24,986, 111 0.07
100, 000, 000 Jupiter Securitization Company LLC 0.500% 22/02/2016 99,927,778 0.28
50, 000, 000 Jupiter Securitization Company LLC 0.500% 23/02/2016 49,963, 194 0.14
100, 000, 000 Jupiter Securitization Company LLC 0. 5009 25/02/2016 99,923, 611 0.28
100, 000, 000 Kells Funding LLC 0.341% 13/01/2016 100, 000, 000 0.28
240, 000, 000 Kells Funding LLC 0.577% 25/02/2016 239, 996, 352 0.68
125, 000, 000 Kells Funding LLC 0.320% 07/03/2016 124, 926, 667 0.36
40, 000, 000 Landesbank Hessen 0.410% 08/01/2016 39,996, 811 0.11
45,000, 000 Liberty Street 0.650% 16/03/2016 44,939, 063 0.13
150, 000, 000 Liberty Street 0.460% 25/04/2016 149,779, 583 0.43
70, 000, 000 Lma-Americas LLC 0. 400% 11/01/2016 69,992, 222 0.20
32,800, 000 Matchpoint Finance Plc 0.500% 11/02/2016 32,781,322 0.09
60, 000, 000 Matchpoint Finance Plc 0.500% 02/03/2016 59, 949, 167 0.17
300, 000, 000 National Australia Bank Ltd 0.650% 21/03/2016 299, 566, 667 0.85
100, 000, 000 Nieuw Amsterdam 0.400% 04/01/2016 99, 996, 667 0.29
50, 000, 000 Nieuw Amsterdam 0.400% 14/01/2016 49,992, 778 0.14
100, 000, 000 Nieuw Amsterdam 0.300% 22/01/2016 99, 982, 500 0.28
80, 000, 000 Nieuw Amsterdam 0.450% 05/02/2016 79, 965, 000 0.23
38,000, 000 0ld Line Funding Corp 0.510% 16/02/2016 37,975, 237 0.11
50, 000, 000 0ld Line Funding Corp 0.750% 11/04/2016 49,894,792 0.14
25,000, 000 0ld Line Funding Corp 0.750% 18/04/2016 24,943, 750 0.07
90, 000, 000 Regency Assets Ltd 0. 400% 04/01/2016 89, 997, 000 0.26
65, 278, 000 Regency Assets Ltd 0.450% 07/01/2016 65, 273, 104 0.19
200, 000, 000 Regency Assets Ltd 0.420% 15/01/2016 199, 967, 333 0.57
250, 000, 000 Standard Chartered Bank 0.510% 16/02/2016 249, 837, 083 0.7
50, 000, 000 Thunder Bay Funding Corp 0.750% 18/04/2016 49, 887, 500 0.14
35, 000, 000 Victory Receivable Corp 0.390% 05/01/2016 34,998, 483 0.10
75, 000, 000 Victory Receivable Corp 0.300% 11/01/2016 74,993, 750 0.21
60, 000, 000 Victory Receivable Corp 0.300% 13/01/2016 59, 994, 000 0.17
55, 000, 000 Victory Receivable Corp 0.370% 14/01/2016 54,992, 651 0.16
40, 000, 000 Victory Receivable Corp 0. 400% 19/01/2016 39,992, 000 0.11
AT —S vl - R—A—&5F 4,420, 545, 321 12.54
B Es|
160, 000, 000 BNP Paribas Repo 0.290% 04/01/2016 160, 000, 000 0.45
400, 000, 000 Credit Suisse Securities (Europe) Ltd Repo 0.773% 04/04/2016 400, 000, 000 1.13
1, 300, 000, 000 ING Bank NV Repo 0.650% 04/01/2016 1, 300, 000, 000 3.69
1,200, 000, 000 Societe Generale Repo 0.550% 04/01/2016 1,200, 000, 000 3.4
450, 000, 000 Wells Fargo Bank NA Repo 0. 330% 04/01/2016 450, 000, 000 1.28
50, 000, 000 Wells Fargo Securities LLC Repo 0. 300% 04/01/2016 50, 000, 000 0.14
150, 000, 000 Wells Fargo Securities LLC Repo 0.500% 07/01/2016 150, 000, 000 0.43
BEREI&5 3,710, 000, 000 10.53
VU —REMTESIE
350, 000, 000 Bank of Nova Scotia (The) 0.480% 06/04/2016 350, 000, 000 0.99
140, 000, 000 CitiBank NA 0. 380% 05/01/2016 140, 000, 000 .
700, 000, 000 CitiBank NA 0. 380% 08/01/2016 700, 000, 000 1.99
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300,000,000  Credit Industriel 0.395% 04/01/2016 300, 000, 375 0.85
200,000,000  Credit Industriel 0.650% 16/03/2016 200, 000, 000 0.57
150,000,000  DZ Bank AG 0.350%  07/03/2016 150, 000, 000 0.43
100,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 18/02/2016 100, 000, 000 0.28
300,000,000  Mitsubishi UFJ Trust and Bank Group 0.400% 22/02/2016 300, 000, 000 0.85
300,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 03/03/2016 300, 000, 000 0.85
125,000,000  Mizuho Bank Ltd 0.370% 14/01/2016 125, 000, 000 0.35
250,000,000  Mizuho Bank Ltd 0.360%  25/01/2016 249, 940, 056 0.71
250,000,000  Mizuho Bank Ltd 0. 300% 29/01/2016 250, 000, 000 0.7
200, 000,000  Mizuho Bank Ltd 0.350%  16/02/2016 200, 000, 000 0.57
200,000,000  National Bank of Kuwait 0.420% 19/01/2016 200, 000, 000 0.57
50,000,000  National Bank of Kuwait 0.420% 25/01/2016 50, 000, 000 0.14
150,000,000  National Bank of Kuwait 0.430% 01/02/2016 150, 000, 000 0.43
100,000,000  National Bank of Kuwait 0.420% 16/02/2016 100, 000, 000 0.28
87,500,000  National Bank of Kuwait 0.800%  13/04/2016 87,500, 000 0.25
195,000,000  Standard Chartered Bank 0. 650% 23/03/2016 195, 000, 000 0.55
70,000,000  Sumitomo Mitsui Trust Bank 0. 360% 04/01/2016 69, 999, 998 0.19
200,000,000  Sumitomo Mitsui Trust Bank 0. 380% 29/01/2016 200, 000, 000 0.57
350,000,000  Sumitomo Mitsui Trust Bank 0.380%  11/02/2016 350, 000, 000 0.99
400,000,000  Sumitomo Mitsui Trust Bank 0.390%  22/02/2016 400, 000, 000 1.14
400, 000,000  Sumitomo Mitsui Trust Bank 0.500% 18/03/2016 400, 000, 000 1.14
200, 000,000  Sumitomo Mitsui Trust Bank 0.500%  21/03/2016 200, 000, 000 0.57
900, 000, 000 The Norinchukin Bank 0.380% 29/01/2016 900, 000, 000 2.55
200, 000,000  The Norinchukin Bank 0.350%  16/02/2016 200, 000, 000 0.57
250, 000, 000 Toronto-Dominion Bank/The 0.550% 15/04/2016 250, 000, 000 0.7
YR —REMESIEESH 7,117, 440, 429 20. 20
SROZMBELMIFI= LB L TR E CHE A TSI OREEATES AL 15,247,085, 750 43.27
@m £ kS e i
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400, 000, 000 BNY Mel lon 0.150% 04/01/2016 400, 000, 000 1.13
500, 000, 000 DBS Bank Ltd 0.320% 06/01/2016 500, 000, 000 1.42
370, 000, 000 HSBC Bank Plc 0. 300% 04/01/2016 370, 000, 000 1.05
1,000, 000,000  Nordea Bank 0.150% 04/01/2016 1,000, 000, 000 2.84
175,000,000  Royal Bank of Canada 0.120%  04/01/2016 175, 000, 000 0.50
700, 000, 000 United Overseas Bank Ltd 0. 350% 05/01/2016 700, 000, 000 1.99
EHEEEE 3, 145, 000, 000 8.93
BEAEH 3, 145, 000, 000 8.93
REZESH 32,731,713, 864 92.91
B A W cianis
I—JzUi—1EAR 1,852, 547,979 5.26
HEAFH 193, 880, 504 0.55
EfE & 2,875, 528, 400 8.16
EHF(HEEF 9,422,831, 231 26.74
Tv—w L - RSB E 4,420,545, 321 12.54
WEEEIAE 3, 710, 000, 000 10.53
Yo —REMESITEST 7,117, 440, 429 20.20
EYEEaE 3, 145, 000, 000 8.93
ZoEE - BiE 2,497, 215, 799 7.09

HEE

35, 234, 989, 663 100. 00






