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(2019 22 ) 2,907,272,520 « ) 0.9755 « )
2018 2,130,791,277 — 0.9522 —
2018 2,333,876,957 — 0.9332 —
2018 2,525,026,641 — 0.9771 —
2018 2,348,745,045 — 0.8719 —
2018 2,495,791,199 — 0.9210 —
2018 10 2,506,068,216 — 0.9282 —
2018 11 2,543,218,878 — 0.9380 —
2018 12 2,560,610,754 — 0.9240 —
2019 2,718,898,553 — 0.9620 —
2019 2,821,148,688 — 0.9749 —
2019 2,784,816,233 — 0.9515 —
2019 2,807,337,692 — 0.9590 —
)
)
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BRAZIL NOTAS DO TESOURO
NACIONAL SERIE B 6% 2050/8/15| 6.000000 102,971,250 396.17 [407,950,468| 402.96(414,932,949(14.78
2050/08/15

MEXICAN UDIBONOS 4%

2046/11/08 2046/11/8

N

.000000 58,302,601| 632.07|368,518,836| 623.54(363,542,654[12.95

ISRAEL GOVERNMENT BOND
- CPI LINKED 0.75% 2025/10/31
2025/10/31

o

750000 244,367,200 108.19]264,405,310( 108.64]265,504,962| 9.46

BRAZIL NOTAS DO TESOURO
NACIONAL SERIE B 6% 2021/5/15
2021/05/15

(2]

000000 63,449,500 347.00}220,173,571| 348.48(221,112,624| 7.88

REPUBLIC OF SOUTH
AFRICA 3.45% 2033/12/7
2033/12/07

w

450000 80,472,237 228.25|183,680,338| 228.16(183,613,321| 6.54

MEXICAN UDIBONOS 2.5%

2020/12/10 2020/12/10)

N

.500000 22,688,724 612.65|139,002,883| 612.53(138,977,288| 4.95

REPUBLIC OF SOUTH

AFRICA 2%  2025/01/31 2025/1/31

N

.000000 96,299,095 132.91|127,999,203| 132.88(127,965,882| 4.56

ISRAEL GOVERNMENT BOND
- CPI LINKED 4% 2036/5/30
2036/05/30

N

.000000 65,573,200 183.31|120,208,790| 185.33(121,533,368| 4.33

RUSSIAN FEDERAL
INFLATION LINKED BOND 2023/8/16
2.5% 2023/08/16

N

.500000 104,358,790| 115.63(120,676,149| 115.65(120,696,753| 4.30

TURKEY GOVERNMENT BOND
1002 94 2027/07/07 2027/1/7

N

900000 80,883,000 119.04]| 96,290,403| 119.02| 96,269,129 3.43

TURKEY GOVERNMENT BOND

W aw 2020704701

2020/4/1

S

000000 37,909,373 227.72| 86,329,962| 226.29( 85,788,332| 3.06

MEXICAN UDIBONOS 4.5%
12 2025/12/04 2025/12/4

N

.500000 10,597,698 | 653.65( 69,272,215 651.98 69,095,312 2.46

BONOS DEL BANCO CENTRAL
13 [ DE CHILE EN UF 3% 2022/3/1
2022/03/01

w

.000000 2,315,600(2,965.24| 68,663,110|2,965.98 | 68,680,419 2.45

BRAZIL NOTAS DO TESOURO
14 [ NACIONAL SERIE B 6% 2022/8/15
2022/08/15

[e2]

000000 18,701,500 346.45| 64,792,842 348.31| 65,140,503 2.32

BRAZIL NOTAS DO TESOURO
15 [ NACIONAL SERIE F 10% 2021/1/1 (10.000000 51,273,750 107.41] 55,078,262| 107.50( 55,121,332| 1.96
2021/01/01

URUGUAY GOVERNMENT
16 [ INTERNATIONAL BOND 2027/4/5
4.25% 2027/04/05

S

.250000 20,436,210 265.81| 54,322,116 265.82| 54,325,333| 1.93

ARGENTINA TREASURY BOND
17 | BONCER 2.5% 2021/07/22 2021/7/22

N

.500000 31,110,885 173.50| 53,977,386| 155.00( 48,221,872| 1.72

TURKEY GOVERNMENT BOND

18134 2002/02/23

2022/2/23

w

000000 20,710,468| 190.36( 39,424,484 192.76| 39,921,663| 1.42

BONOS TESORERIA PESOS
19 5% 2035/03/01 2085/3/1

o

.000000 31,426,000 109.98| 34,562,943| 110.42| 34,701,217| 1.24

TURKEY GOVERNMENT BOND

20 (5 7% 2026/01/14

2026/1/14| 2.700000 24,170,850| 135.67( 32,793,381 135.76| 32,814,752| 1.17

ISRAEL GOVERNMENT BOND
21| - FIXED 5.5% 2042/1/31|5.5000000 18,480,000| 148.20( 27,387,360 148.64| 27,468,672 0.98
2042/01/31

BRAZIL NOTAS DO TESOURO
22 | NACIONAL SERIE B 6% 2026/8/15| 6.000000 7,599,250 357.12| 27,138,897 359.79( 27,341,569 0.97
2026/08/15

{
23 !géigéﬁlgONos 6.5% 2021/6/10| 6.500000 21,505,332 97.19( 20,901,677 97.06| 20,873,720| 0.74

24 | MEXICANBONOS 8% 2020/6/11| 8.000000 19,488,987 100.04( 19,496,977 99.96| 19,481,581| 0.69

MEXICAN UDIBONOS 4%
25 2040/11/15 2040/11/15 4.000000 2,429,593| 631.61| 15,345,679 623.97| 15,160,117| 0.54

MEXICAN BONOS 7.75%
26 2042/11/13 2042/11/13 7.750000 9,898,581 92.74( 9,180,933 91.83| 9,090,163| 0.32

BRAZIL NOTAS DO TESOURO
27 | NACIONAL SERIE F 10% 2023/1/1 (10.000000 7,119,000 108.55| 7,728,244| 108.70( 7,738,993| 0.28
2023/01/01

)
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19,903,099 19,602,312 300,787
12,417,272 12,445,555 28,283
102,265,009 104,627,062 2,362,053
2,771,951 2,710,572 61,379
44,885,703 44,009,567 876,136
49,612,044 50,053,331 441,287
92,586,596 92,297,792 288,804
2,728,584 2,726,939 1,645
32,631,237 32,503,275 127,962
329,838,218 330,911,350 1,073,132
44,830,500 44,530,200 300,300
15,842,485 14,993,140 849,345
66,178,569 66,353,375 174,806
43,129,624 43,116,686 12,938
301,461,271 300,950,371 510,900
96,682,314 96,974,631 292,317
55,491,620 57,044,643 1,553,023
1,313,256,096 1,315,850,801 1,402,297
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REPUBLIC OF SOUTH AFRICA 3.45%

5033/12/7 10,410,380.000 | 23,762,010.160
REPUBLIC OF SOUTH AFRICA 2%
2025/1/51 13,550,553.000 | 18,011,233.850
23,960,933.000 | 41,773,244.010
(332,515,022)
ARGENTINA TREASURY BOND BONCER 2.5%
5091/7/22 12,544,712.000 | 21,765,075.310
12,544,712.000 | 21,765,075.310
(58,112,751)
ISRAEL GOVERNMENT BOND - CPI LINKED
29 2036/5/30 2,129,000.000 | 3,902,882.800
ISRAEL GOVERNMENT BOND - CPI LINKED
0.75% 2025/10/31 7,934,000.000 | 8,584,588.000
ISRAEL GOVERNMENT BOND - FIXED 5.5%
204271731 600,000.000 889,200.000
10,663,000.000 | 13,376,670.800
(416,683,295)
URUGUAY GOVERNMENT INTERNATIONAL
BOND 4. 2% 20277475 6,327,000.000 | 16,817,992.600
6,327,000.000 | 16,817,992.600
(54,826, 656)
BONOS DEL BANCO CENTRAL DE CHILE EN
UF 3% 2002/3/1 14,000,000.000 |415,133,678.010
BONOS TESORERIA PESOS 5% 2035/3/1 190,000,000.000 |208,965,800.000
204,000,000.000 |624,099,478.010
(105,535,222)
TURKEY GOVERNMENT BOND 2.9% 2027/7/7 | 4,300,000.000 | 5,119,107.070
TURKEY GOVERNMENT BOND 4% 2020/4/1 2,015,384.000 | 4,589,578.010
TURKEY GOVERNMENT BOND 3% 2022/2/23 1,101,035.000 | 2,095,932.210
TURKEY GOVERNMENT BOND 2.7%
2026/1/14 1,285,000.000 | 1,743,401.460
8,701,419.000 | 13,548,018.750
(261,070,321)
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE B 6% 2050/8/15 3,645,000.000 | 14,440,724.550
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE B 6% 2022/8/15 662,000.000 | 2,293,551.960
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE B 6% 2021/5/15 2,246,000.000 | 7,793,754.760
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE B 64 2026/8/15 269,000.000 960,668.940
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE F 100 2093/1/1 252,000.000 273,566.160
BRAZIL NOTAS DO TESOURO NACIONAL
SERIE F 10% 2021/1/1 1,815,000.000 | 1,949,673.000
8,889,000.000 | 27,711,939.370

(789,790,272)
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MEXICAN BONOS 6.5% 2021/6/10 3,663,600.000 | 3,560,762.740
MEXICAN BONOS 7.75% 2042/11/13 1,686,300.000 | 1,564,043.250
MEXICAN UDIBONOS 4.5% 2025/12/4 1,805,400.000 | 11,801,058.840
MEXICAN UDIBONOS 2.5% 2020/12/10 3,865,200.000 | 23,680,218.610
MEXICAN UDIBONOS 4% 2040/11/15 413,900.000 | 2,614,255.410
MEXICAN UDIBONOS 4% 2046/11/8 9,932,300.000 | 62,780,040.290
MEXICANBONOS 8% 2020/6/11 3,320,100.000 | 3,321,461.230
24,686,800.000 [109,321,840.370

(652,651,387)

RUSSIAN FEDERAL INFLATION LINKED

BOND 2.5% 2023/8/16 60,323,000.000 | 69,754,999.530

60,323,000.000 | 69,754,999.530

(122,071,249)

2,793,256,174

(2,793,256,174)

2,793,256,174

(2,793,256,174)

)

2 100. 0% 11.9%
1 100.0% 2.1%
3 100 0% 14.9%
1 100. 0% 2.0%
2 100.0% 3.8%
4 100 0% 9.3%
6 100. 0% 28.2%
7 100.0% 23.4%
1 100. 0% 4. 4%
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( ) 0.9590
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104,609,904

) 2,807,713,412

2,882,212,487

( ) 0.9742
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3,001 3,001
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86 84
50 59
62 11
32 34
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6,964 6,767
353 406
3,960 4,213
2,232 2,359
6,546 6,979
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2 3
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56 42
3 3
363 424
12,194 12,980
7,191 7,926

64/90



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
31 32
( 2017 ( 2018
2017 12 31 ) 2018 12 31 )
0 0
0 0
0 0
1 1
34 26
34 26
7,158 7,901
119 84
119 84
7,039 7,817
2,223 2,491
29 61
4,786 5,387

65/90



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®
31 ( 2017 1 1 2017 12 31 )
( )
2017 1 1 2,435 2,316 3,846 | 6,162 336 6,953 7,290 15,887 0 0 15,887
685 685 685 1,370 1,370
4,786 4,786 4,786 4,786
0 0 0
685 685 - 685 - 4,786 4,786 6,156 0 0 6,156
2017 12 31 3,120 3,001 3,846 | 6,847 336 11,739 12,076 22,044 0 0 22,044
32 ( 2018 1 1 2018 12 31 )
( )
2018 1 1 3,120 3,001 3,846 | 6,847 336 11,739 12,076 22,044 0 0 22,044
5,387 5,387 5,387 5,387
0 0 0
- - - - - 5,387 5,387 5,387 0 0 5,387
2018 12 31 3,120 3,001 3,846 | 6,847 336 17,127 17,464 27,432 0 0 27,431
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