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FEE A 4,078, 559 6,316, 748 395, 327, 786 134,500,904 10, 383, 370 1,344,473
Una=¢i:! A 400,897, 465 A 107,712, 366 A 3,928,280 A 905, 980 A 472,911,183 A 79,498,377
C) {EFtHRENE A 421123 A 3,998 478 A 3,777,205 A 4,131,431 A 3,874 848 A 4,033 585
D) L“HEHE(A+B+C) A 343,891,835 A 50,365,391 441,667, 633 183,314, 833 A 413,215,735 A 29,612,681
(E) miffigHELRS A2,514, 317,373 A2, 812,544, 666 A2, 882,508, 414 A2, 462,451,734 A2, 260,585,071 A2, 667,194,307
F) EBmEEzEss 961, 449, 456 916, 851, 261 873, 261,221 835, 228, 946 780, 295, 066 745,212, 883
(A 4 25 FH 24 %5) (2,215,825,633) | ( 2,137,208,992) | ( 2,142,313,202) | ( 2,134,346,837) | ( 2,106,162,896) | ( 2,081,183, 391)
(Ona=¢iEAYiEE T ) (A1,254,376,177) | (A1,220,357,731) | (A1,269,051,981) | (A1,299,117,891) | (Al,325,867,830) | (Al,335,970,508)
@) s (D+E+F) A1, 896,759, 752 A1,946, 058, 796 A1,567,579, 560 A1, 443,907,955 A1,893,505, 740 A1,951,594, 105
H) mEnike A 69,811,334 A 67,317,861 A 67,396,190 A 53,673,240 A 52,920,455 A 52,267,355
REPZEHERE (G+H) A1,966, 571,086 A2,013,376, 657 A1,634,975, 750 A1,497,581,195 A1,946, 426,195 A2,003, 861,460
BIMEREERE S 961,449, 456 916, 851, 261 873, 261,221 835, 228, 946 780, 295, 066 745,212, 883
(Bl 4 25 FH 24 %5) (2,215,825,634) | ( 2,137,208,993) | ( 2,142,313,203) | ( 2,134,346,843) | ( 2,106,162,898) | ( 2,081,183,397)
(FE B 2 %8) (A1,254,376,178) | (A1,220,357,732) | (AL,269,051,982) | (A1,299,117,897) | (Al,325,867,832) | (AL, 335,970,514)
Sy B HE(R R ST 4 133,991, 449 112, 849, 600 97,297, 199 94,691, 765 88,479, 994 83,001, 559
R 2 4 A3, 062, 011,991 A3, 043,077,518 A2, 605,534, 170 A2, 427,501, 906 A2, 815,201, 255 £\2, 832, 075, 902

sAZE ORI O T B) BFMEEHFTRIBHIIFWROFEMRZIC L 2 bDEEHET,
*AHAEDRPLO T (C) (EFERRBNF 12 1 3ME FEMIMC T 2 HABIFM L HZ EZ O TERRL TV ET,
HHLEORILOH T (F) BIMEFRERBEE L H 2013, [FREOIBMBE DR, BIREZ LIfiaHN b ARz Z LW EZFmS 2 VW ET,

(15) HEeAOFFEE (2015412726 H~20164E 6 A27H) IZLATF D@D TY,

701 HET1H T2 T3 HBTaH HT5H
H A 20154E12 7 26 H~ 20164 1 A 26 H~ [20164F 2 H26 H ~ | 20164 3 7426 H ~ {20164 4 /26 H~ [20164 5 H26 H ~
20164E 1 FJ25H  [201642 A25H  |20164E 3 125  |20164F 4 A25H  [20164E 5 H25H  [20164E 6 A27H

a. Bl YSRIN A (REVERT:) 52,927, 461 51, 030, 618 53, 587, 547H 52, 664, 694 49,312, 297H 48,541,515
b, HIEAICE SRR (A - RERRARER) 0fY 0 0 0 0 0
c. BFEAVERICTE D DU HEE 42| 2, 215, 825, 63411 | 2,137,208, 9931 | 2, 142, 313, 2031 | 2, 134, 346, 84311 | 2, 106, 162, 8981 | 2, 081, 183, 397
d. (ERERRICED 2 0Bl R4 | 150, 875, 32211 129, 136, 843 111,105, 84211 95, 700, 3111 92, 088, 152 86, 727, 399
e. HBCXIRINGE (a+b+c+d) | 2,419,628, 4171 | 2,317, 376,454 | 2,307, 006, 59211 | 2, 282, 711, 8481 | 2, 247, 563, 3471 | 2, 216, 452, 3111
£ BRGNS (1 TR %720) 3, 4651 3, 4421 3, 4231 3, 4021 3,397 3, 3921
g rfidd: 69, 811, 3344 67,317,861 67, 396, 190 53,673, 240 52, 920, 455 52, 267, 355
h. Ed4(1 7T R%7=0) 10014 10014 10014 80H 80H 80H
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ORBEZEDHEMLE

BRI JEHRIE

(ZBRILO—R) EAHER

7034

71

Froly 731

B74dy

5753

175 4720 srlida (BliAZr)

100M

100M

100H 80H

80H

80H

KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

KOYECHT O FEEMAAS EBTA Z Lm0 | SRtk o EEMEDM AR LA Z T %
DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

O&sHbt

LT,

SR I AR AL e L e £,

E_/\
WA

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(20164 6 A27TAER#E)

<Bftwr— vHF—T7 K>
TR, Bi~x— =¥ —7 7 F42K(19,518,529TF 1) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

HBISHIR
X 5 . . + w| 9BBBKUT BATHIFRIREA L=
wom & B EE M BUML A W R g7 TR e SELE | 260 E | 2R
TH TH % % % % %
IR 2,382,510 2,391, 775 12.0 - - - 12.0
T IRALS ( 2,382,510)| ( 2,391,775) (12.0) (=) (=) (=) (12.0)
e 2, 255, 000 2,260, 413 11.3 - - — 11.3
(B < &2@hfE) ( 2,255,000)| ( 2,260,413) (11.3) (=) (=) (=) (11.3)
i 3, 800, 000 3,805,514 19.1 - - - 19.1
P , 800, , 805,
SRS ('3,800,000)| ( 3,805, 514) (19.1) () ) ) ae
A 2 3, 000, 000 3,003, 422 15.1 - - - 15.1
ETEBIEAER) | (3,000,000) ( 3,003,422) (15.1) (=) (=) (=) (15.1)
R Sp| 11487510 | 11,461,126 57.5 — — — 57.5
- "1 (11,437,510)| (11, 461, 126) (57. 5) (—) (—) (—) (57. 5)
* () NIEE RS CNEE T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,
FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,




FRFII—CUTEHRBRE (FEFILI—X) EAHEE
(B) EWN Ghgad) AfHE  #minIBErs

p i , EHEIES _
F A w4 B O M| EETHA

A& % +M +HM

AHEE  ATEERISHEEE 7 (1] 2.0 1, 500 1,509 | 2016/10/31
il AT ISHEEE S 10[H] 1.9 200, 000 201,925| 2016/12/28
deMEE A% (54) FRR24EES 128 .38 5, 000 5,010 | 2017/1/31
el A% (54) FRR234FES 14]0] 0.35 200, 000 200,593 | 2017/3/23
PRI ZABEH143]0] 1.77 100, 000 100,850 | 2016/12/20
MR AZE (54) #49[E] 0.37 101, 700 101,774 | 2016/ 9 /20
KIRRF  ZAZEEE292[H] 2.1 100, 000 100,175 | 2016/ 7 /28
KBFF  AZEE294(m] 2.0 12, 000 12,057 | 2016/9/28
KBF  AZEE295[H] 1.9 1, 000 1,006 | 2016/10/28
KBF A5 (54) H770] 0.42 100, 000 100,120 | 2016/10/28
SRR ASEERRISHEELS 7 [F] 2.1 80, 000 80,135 | 2016/ 7 /27
SRR ASRVRCISAEEEE 8 [ 2.1 200, 000 200,635 | 2016/8 /24
R R ATEERRISAEEESS 3 [ 1.9 1, 000 1,006 | 2016/10/31
TR AZFERRISHEES 4 5 1.8 8, 600 8,648 | 2016/10/25
FrEE ABEERRISHEES 1[5 2.1 6, 500 6,510 | 2016/ 7 /27
FEB IR AZEH 3 1A 1.9 9, 000 9,065 | 2016/11/25
KR AFEFRLISHFIES 1 (] 1.8 198, 000 199,212 2016/10/31
HFERATHGMGE  AFEFA0E] 2.1 8, 000 8,012 | 2016/7 /25
HFERATHGMAE AFEFHALRE 2.0 6, 000 6,018| 2016/8/25
HFERATHGME  AFEEF43ME 1.8 4, 000 4,022 | 2016/10/25
HFRIZATH GG E  AZEEF44(] 1.8 100, 000 100, 730 | 2016/11/25
B ABEER2EES 1 0.38 2, 500 2,503 | 2016/11/25
REAIR  AZLVRISAEEEL 2 [A] 1.8 7, 500 7,542 | 2016/10/27
AEBH ABEEE456(E] 1.82 16, 000 16,063 | 2016/9/20
HART  AGEERR23FEEL 1 8] 0. 493 90, 000 90,035 | 2016/7 /29
HART  ABEERR23FEE 3 [F] 0. 364 4, 000 4,002 | 2016/9 /29
M AGEREEES 3 (] 0. 375 200, 000 200,111| 2016/8/16
BRI AR SRR 3 [ 1.87 200, 000 201,796 | 2016/12/20
LR A% (54F) FR23FEES 5 A 0.4 12,900 12,909 | 2016/ 9 /20
JIFTT A%% (54F) #5290l 0. 36 12,200 12,207 | 2016/ 9 /20
JIFHT A%E (54F) #3531l 0.27 2, 000 2,003 | 2017/3/17
IUNT AZE (54) FRR234FES 1 [A] 0.36 7, 000 7,005| 2016/9/28
BT AZERR23EEE S 3 [ 0.39 300, 000 300,215| 2016/8/26
IR AGEPRISHERESS 1 [\ 1.82 6, 000 6,052 | 2016/12/26
AT AFEERR23FES 1[5 0. 36 59, 410 59,507 | 2017/1 /27
SN EH A 4R 1.8 5, 000 5,043 | 2016/12/26
BEVL SR AFEERSHEEE 1 (8] 1.9 7,200 7,244 2016/10/31
BIREBR AZ (54) FR23FES 1\ 0. 37 8, 500 8,508 | 2016/10/31

/N it 2,382,510 2,391, 775

HkES R < £RE)

AAREHERRA - GRS BUFREES 160 2.0 220, 000 220,360 | 2016/ 7 /28
AAREERRA - GRS BUFREER 7R 2.0 100, 000 100, 342 | 2016/ 8 /31
AAREHERRA - GRS BUFREES211R 1.8 125, 000 125,971 | 2016/11/30
AABCRR G TS MR E S 27m] 1.98 100, 000 100, 447 | 2016/ 9 /20
AAREHERRA - EEEEEAEES: W REBE S 1500 2.05 100, 000 100,458 | 2016/ 9 /20
WG AR EsEE S F300E] 0. 504 300, 000 300,120 | 2016/ 7 /28
WG AN IEFIR SRR E S (54F) 55 9[A 0.34 100, 000 100,304 | 2017/4 /28




FRFII—CUTEHRBRE (FEFILI—X) EAHEE
TSR

# i 7 F B & W W B EEAI
HkES Br< /) % TFH TH
WA ARG E S (24F) 552 0.1 200, 000 200,221 | 2017/3/28
NEARZELES F2ARI BB 1.94 100, 000 100,926 | 2016/12/20
EAEEER 25 8 [\ 0. 439 140, 000 140, 117 | 2016/ 9 /20
A ARBOR A BAE 55200000 Be g & 0. 471 300, 000 300,349 | 2016/ 9 /20
BAVEEIRR 2 psrtfE s BAE 3 1R 0. 504 70, 000 70,070 | 2016/ 9 /20
A AR SRS S e B 25 38(a] 0.1 300, 000 300,259 | 2017/2/20
SRl RERY - TR RO SR D MRS 10l 1.99 100, 000 100,461 | 2016/9 /20

/N #t 2, 255, 000 2,260, 413
SRES
FTAESR FIFET34E0 5 0.55 170, 000 170,071 | 2016/ 7 /27
TS FIEHT36EVE 0.45 300, 000 300,290 | 2016/ 9 /27
TS FIEHT37ENE 0.45 200, 000 200,272 | 2016/10/27
PETRES  FIEHT38EVE 0.45 200, 000 200,365 | 2016/11/25
ERES I3RS 0.6 50, 000 50,022 | 2016/7 /27
EMRES FIEET35EI 0.45 150, 000 150,093 | 2016/ 8 /26
EAMES FIGHEET36EI G 0.5 650, 000 650, 770 | 2016/ 9 /27
EAMES FIGHEET37EE 0.5 80, 000 80,111 | 2016/10/27
ERES FISEET39ENE 0.5 500, 000 501,238 | 2016/12/27
ERES R T42E00 5 0.45 200, 000 200,667 | 2017/3/27
LAX thedEs  FlfME261E 0.45 500, 000 500, 378 | 2016/ 8 /26
LA Z el FifFEE2620E 0.45 100, 000 100, 107 | 2016/ 9 /27
LAE AHeEd: R 52630 0.5 100, 000 100, 161 | 2016/10/27
LAX thetEs  FlfE266E 0.45 300, 000 300,814 | 2017/1 /27
FTESR Rl (349 ZH164[E 0.2 200, 000 200, 067 | 2016/ 9 /27
M LESR R (34 ZH166[E 0.2 100, 000 100,081 | 2016/11/25

/N #t 3, 800, 000 3, 805, 514
TEMES (EOREEAES
AP a—RL— MMT  F26ERE A ERRE RN R 0. 54 700, 000 700,239 | 2016/ 7 /20
AT a—RL— MUT  FE20RRE A E R E RN R 0.515 500, 000 500, 782 | 2016/10/20
ZEFURUF JHUT  F1260mR5E L R e RIRAL RO 0. 545 100, 000 100, 027 | 2016/ 7 /14
SEFURUF JHUT  F1200R5 & LA R e RIRAL RO 0. 465 100, 000 100, 139 | 2016/10/20
ZEFURUF JHUT  F145mR5E LA R e RIRAL RO 0.22 100, 000 100,014 | 2016/ 7 /22
ZEFOTUTE JOMT  H1480045 E LA IR € RIB AL KFRO 0. 195 100, 000 100,071 | 2016/10/31
SHAERERIT  5ARIALAE R E RINEAL AR 0.49 200, 000 200,066 | 2016/ 7 /20
SHEASRAT  E55RIAAE R BRE FINERL AR AT 0. 47 100, 000 100, 150 | 2016/10/20
IR T AT A 23al s R R E R A ] 1.97 100, 000 100,441 | 2016/ 9 /20
Z#UF JV—2R  §14EEAE FBRE RINER RO 0. 567 400, 000 400,188 | 2016/ 7 /29
=ZUF J V—2R F15EHAERRE RNEARHRIT 0. 66 400, 000 401,042 | 2016/12/14
HAITESL  F6TRIFLE MR FNEAL AR 1.55 200, 000 200,259 | 2016/ 7 /29

/N #t 3, 000, 000 3, 003, 422

& it 11, 437, 510 11,461, 126

kAR - FPAERO BALANZE 0 £ C,
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252ZJ JP/J US/J AU/J BR/J ZA/J CN/JID =7

WY 77 RO A

20154F12 H 31 H L

(GHEHI 2015421 H 1 B ~20154E12 31 H)

®
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U F. Tm~e—u 7182,

AKNNVETOT~ =V T EREZFBERERNGEL, H LV EEA
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CHE S FERFEDS0Y% LA FE e — D S ERICRE L ET,
-Hﬂ ~OEEFNGIL, MEPERED35% UANELET,

—[EHA~OFEEIE L, MEERED30%NELET,
-77/]\ (X7 >DIF7A(7ZA] JP/JUS/J AU/J BR/] ZA/] CN/
JID)73 HY, 7FAJUSLIIMNE, 7 TAZ LT, KRVETEREIZ DN
TVEHIEL T, KRR, K7 T ADBE (H, RV, 7790

VT BT 7V TR HETE, AV KRR TIET) % HH A
FIEATIOZ LT, FBE~OEENFABERLET, 7T7A] USIZ
DWTIE, R TEHE~ TV ETRDT KR~ E R R
KUES,

e = s

TIAT VAN ABA L« VTR TIVT) e AT A T —)L )L

W | T8

g @ M = 4k

TIAT UV ARIN— U AR AL e T e B —
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TIAT VAN ARA L s f L RAS— o —E R
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TIAT VR IN—VREALT7URT

FIAT VR IN=2DREAL DR T —
LS5 IR—T0G -— )RR -IR—h T+ UA
EE-AEEE
201551231 BIR%E

(K FIL)

& E
B A MRS — Rl 357,911,098
TE W TES 13,231,584
77U RRAES IR AN 4 8,099,565
FRILHEL 24 4 35 L ORI B, 5,941,158
S 2 B SE RO AR FEBLHAT 7% 3,732,947
e BLUOFESE 469,793
B G A MRE SR 7E HI AU 4 234,167
AT T RUVHE, 84,447
&SRR FEBL A 45 37,898
BESE 389,742,657

& &
S 2 R S IS AR FEBLRE AT 4R 10,100,484
e A MRE SR AR SL S 1,045,133
77 U RS E RAL A 870,230
A 7 BRI AL A 562,722
AT 7R FEBLFHHE 243,232
AT T RALFIE 35,187
KL A BIOZOMER 455,411
L=y 13,312,399
MEEST 376,430,258
SIS — O LY & EmEE (€315
75 A: T AU 70.90
JBR 35.33
JCN 97.79
11D 57.31
1P 61.10
JUS 90.57
1ZA 38.19
SHAHFRTEOR (m
252 JAU 707,965
JBR 4,202,845
JCN 170,185
11D 367,460
1P 1,716,831
JUS 364,211
J1ZA 57,059



FIAT IR IN—VREAL TR T
FIAT IR IN—VREAL-T7URT —
I LG IR—=OT =y RUR - R—h DAY A
BEitEE
20154E12A31 BICR T LIEE

(KFIL)

BE I

F A 33,752,418
AT IR 727,771

BEREEE 34,480,189
% H

BRI 3,727,155
AT 7 B 421,872
PR M 94,254
BB L OVE EFH I TIREN 85,077
4 FEEHARER R 73,612
LGS 1] 66,940
(gl 48,725
B 47,804
Fl il 377
ZOfth 53,740

EREEH 4,619,556
IR EIREE 29,860,633
EHE

BB A MRES:, SNE AR RN, ATy SRR B IO (102,220,108)
REBBOLEE

B A MRESR (15,506,636)
S 2R S SR 6,976,911
AT 509,587
el e ) (7,531)
EAREGERICKDMEEDE (/) %) (80,387,144)




TIAT VR IN—VREALT7URT

FIAT VR IN—VRBIL- DR T —
I LS IR—=DUT - R—Ir Y RUR - R—b DA
MREAEDHESE

20156E12A31BICR T L&

(K FL)
E M
fLEPS={II'Es 29,860,633
B AT MAES: . SME AR, AT > | e B L OSE IR D FEEL () 4% (102,220,108)
BB ATMRE S FME AR eI AV YT | BROREE KR DA EEL () 4 (8,027,669)
BAICKDHMEEDRE (R (80,387,144)
TAREE
JEARDHE () %8 (116,386,083)
S | 40 478,817
Sy (63,788,977)
TAEBEICLLIMEEDE (R EE (179,696,243)
MEEDE G BEEET (260,083,387)
HEMEE 636,513,645
ARG E 376,430,258




TIAT VR IN—VREALT7URT

NELRBEERH
2015512331 AR%E
R WS WERBLORH | RHBHELOEH e AR
(BAr: T) (BAr: ) CKFL)

AR FEART A 201641 A8H 7,146
SRR R AR 20164118 H (6.033)
S T l0sirats 2016471 A 22 9,016
IS I R I PR 295’?7:3; 201641822 B (983)
S ot 1297 508 2016411 15 (102,823)
i R LIELER 2016411 15 (760)
e RrITE 7 Ao 2016414 15H 4,269
S LR K 2016417 15H ©27)
A et e FD 201641122 730,302
KA - AGH R e 20166151221 6.024
?Effﬁ;ﬁéﬁ 77 ”'Vzﬁé‘; f’ggg 201641 451 64,139
??ﬁ Z;Z’fﬁ: EPF“\EZTE 7’;]8% 20164E1 8 H 10,572
s T ”
e T T
?;’fﬁ z;z///ﬁ 4/]\7‘\/7"‘ H?;Zs _ ‘\11’9;@‘7% 2016414221 (24.452)
RS N G T
T T e TIIT T Ko 20164115 69,811
T T e T N 20164115 (493,121)
KT T e 167':22‘{ 737"’5{% 201641 A5 H (8,846,834)
A AR oo 20164118 3,261
T T e AR K 20164118 (606)
T T e L AR 20164118 401
KT T e 27'8%‘8 *'*gé‘ﬁ;; 201641 A8 H (403,397)
A 5 137706 201641 15H 2,035,958
T T e e LIELET 2016411 15 (168,770)
T T e e 5995910 201641122 (8.084)
KT T e j;gg‘; A /“*3/1?435‘3778 201661 A 2211 244,859
T T e *z;; ’r‘/w\’/z;j“;gé 2016414221 (6,428)
TR T 4o T 20164212 547,189
&t (6,367,537)

5k IT AL IKFEH D~y B BT,
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TIAT VR IN—VREALT7URT

TRAERETERESASEFRVYTEH

2015512831 BR#A
_ - REH
£ BTAE TrvRBTot |77V RSB L
Ta—k— & ¥ B
BH (BB177) (TR #THA Zan i #{iiﬁ (:éﬁ)zi
CKkE)
STATN—T T a—/3N - PINIZ 20204 37 o
=Y A2 (CMEZ L —F) 8,540 61111 LIBOR 1.892% 81,956
CFAT =T T AL TR 2020%F 37 | 632% 13529
“—lr A7 (CMEZ L —7) 4,850 8A14H LIBOR 632% (13,549)
STAT =T Ta—3 L. KRV 2020 37 H o
“—lry A7 (CMEZ L —7) 8,910 97210 LIBOR 1.655% 23.716)
STATN—T T A=)l PN 20454 2.614% 37 H 4133
~— VA7 (CMEZ )L —7) 513 SH6H e LIBOR >
STAT N —T T a—3)L- FRv 20454 o 35 H
= YA (CMES L —F) 2,933 61111 2979% LIBOR (205,967)
STATN—T T a—s3 )L PN 2045%F 2.603% 3, H 23.725
~— /A7 (CMEZ NV—7) 2,225 8H14H o0 LIBOR >
&t (133,418)
ILOYR-FI4ILE- ATV TRE
201551231 BR#A
_ RifA (A32) REH,
BE B
Y B ®TH e *ﬂ) e | WEGE
(CKEV) CKEV)
ST 4807 NA Russian Federation 2020412 H20H 4,843 (438,369) (562,722) 124,353
ATy TR (9,065)




TIAT VR IN—VREALT7URT

FIAT VR IN—VRBIL- DR T —
I LS IR—=DUT - R—Ir Y RUR - R—b DA

BRE AR
2015512431 AR
— MR EEIC
1 JG L3
o WA AR " B
(%) (FXKEN) CkRA)
SR B S| AT IXF O iR SITHIB T LB FETME I S S HE AT HE A B EE3%
E &
Angolan Government International Bond 9.50% 11/12/25 2,695 2,502,307 0.7
Argentina Bonar Bonds, Series X 7.00% 4/17/17 769 775,421 0.2
Argentine Republic Government International Bond, Series NY (a) 2.50% 12/31/38 3,395 2,113,388 0.5
Argentine Republic Government International Bond, Series NY (a) 8.28% 12/31/33 4,229 4,852,257 1.3
Armenia International Bond 7.15% 3/26/25 254 245,092 0.1
Banque Centrale de Tunisie International Bond 5.75% 1/30/25 740 640,448 0.2
Brazil Minas SPE via State of Minas Gerais 5.33% 2/15/28 4,024 3,028,060 0.8
Brazilian Government International Bond 4.25% 1/07/25 1,289 1,040,867 0.3
Brazilian Government International Bond 5.00% 1/27/45 12,080 8,003,000 2.1
Colombia Government International Bond 4.50% 1/28/26 648 623,700 0.2
Colombia Government International Bond 7.38% 9/18/37 1,122 1,237,005 0.3
Costa Rica Government International Bond 7.00% 4/04/44 2,050 1,709,187 0.5
Costa Rica Government International Bond 7.16% 3/12/45 882 736,470 0.2
Croatia Government International Bond 5.50% 4/04/23 1,632 1,656,131 0.4
Croatia Government International Bond 6.00% 1/26/24 3,672 3,815,942 1.0
Croatia Government International Bond 6.25% 4/27/17 2,248 2,331,176 0.6
Dominican Republic International Bond 5.50% 1/27/25 619 592,693 0.2
Dominican Republic International Bond 6.85% 1/27/45 2,543 2,390,420 0.6
Dominican Republic International Bond 7.45% 4/30/44 4,535 4,517,994 1.2
Dominican Republic International Bond 8.63% 4/20/27 2,519 2,922,040 0.8
Ecuador Government International Bond 7.95% 6/20/24 2,350 1,750,750 0.5
El Salvador Government International Bond 5.88% 1/30/25 3,049 2,488,746 0.7
El Salvador Government International Bond 6.38% 1/18/27 1,035 874,575 0.2
Emirate of Dubai Government International Bonds, Series E 5.25% 1/30/43 1,855 1,586,025 0.4
Ethiopia International Bond 6.63% 12/11/24 1,172 1,034,290 0.3
Gabon Government International Bond 6.38% 12/12/24 3,662 2,874,755 0.8
Ghana Government International Bond 7.88% 8/07/23 1,001 790,870 0.2
Ghana Government International Bond 10.75% 10/14/30 1,254 1,272,810 0.3
Hungary Government International Bond 5.38% 3/25/24 4,692 5,147,124 1.4
Hungary Government International Bond 6.38% 3/29/21 394 448,880 0.1
Hungary Government International Bond 7.63% 3/29/41 3,996 5,427,367 1.4
Indonesia Government International Bond 3.38% 4/15/23 4,223 3,912,821 1.0
Indonesia Government International Bond 3.75% 4/25/22 1,719 1,647,954 0.4
Indonesia Government International Bond 4.63% 4/15/43 6,510 5,584,623 1.5
Indonesia Government International Bond 5.38% 10/17/23 1,255 1,307,222 0.3
Indonesia Government International Bond 6.63% 2/17/37 1,359 1,425,172 0.4
Indonesia Government International Bond 8.50% 10/12/35 4,610 5,737,929 1.5
Iraq International Bond 5.80% 1/15/28 3,549 2,388,619 0.6
Ivory Coast Government International Bond 5.75% 12/31/32 4,680 4,162,392 1.2
Ivory Coast Government International Bond 6.38% 3/03/28 1,173 1,067,618 0.3
Jamaica Government International Bond 6.75% 4/28/28 1,483 1,470,024 0.4
Jamaica Government International Bond 7.88% 7/28/45 272 263,160 0.1
Kazakhstan Government International Bond 4.88% 10/14/44 2,066 1,724,862 0.5
Kazakhstan Government International Bond 6.50% 7/21/45 349 342,893 0.1
Kenya Government International Bond 5.88% 6/24/19 430 405,361 0.1
Kenya Government International Bond 6.88% 6/24/24 2,055 1,798,783 0.5
Lebanon Government International Bond 6.00% 1/27/23 1,792 1,735,839 0.5
Lebanon Government International Bond, Series E 6.10% 10/04/22 1,250 1,223,125 0.3
Mexico Government International Bond 4.60% 1/23/46 2,945 2,613,687 0.7
Mexico Government International Bond 4.75% 3/08/44 1,780 1,621,580 0.4
Mexico Government International Bond 5.75% 10/12/10 2,444 2,279,030 0.6
Mexico Government International Bond 6.05% 1/11/40 2,252 2,465,940 0.7
Mongolia Government International Bond 5.13% 12/05/22 200 158,791 0.0
Morocco Government International Bond 4.25% 12/11/22 2,139 2,106,915 0.6
Namibia International Bonds 5.25% 10/29/25 602 559,860 0.2
Pakistan Government International Bond 8.25% 9/30/25 298 303,150 0.1
Panama Government International Bond 3.75% 3/16/25 876 856,290 0.2
Panama Government International Bond 8.88% 9/30/27 3,491 4,826,307 1.3
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Panama Government International Bond 9.38% 4/01/29 935 1,346,400 0.4
Perusahaan Penerbit SBSN Indonesia 111 3.30% 11/21/22 3,280 3,046,464 0.8
Peruvian Government International Bond 4.13% 8/25/27 1,262 1,241,177 0.3
Peruvian Government International Bond 5.63% 11/18/50 955 971,713 0.3
Peruvian Government International Bond 7.35% 7/21/25 783 976,793 0.3
Peruvian Government International Bond 8.75% 11/21/33 300 421,500 0.1
Philippine Government International Bond 3.95% 1/20/40 1,449 1,464,204 0.4
Republic of Azerbaijan International Bond 4.75% 3/18/24 596 556,104 0.1
Republic of Indonesia 4.75% 1/08/26 1,634 1,611,532 0.4
Romanian Government International Bond 4.88% 1/22/24 1,648 1,771,600 0.5
Romanian Government International Bond 6.13% 1/22/44 840 987,000 0.3
Russian Foreign Bond—Eurobond 4.50% 4/04/22 3,200 3,218,080 0.9
Russian Foreign Bond—Eurobond 4.88% 9/16/23 5,800 5,885,840 1.6
Russian Foreign Bond—Eurobond 5.63% 4/04/42 7,200 6,813,000 1.8
Rwanda International Government Bond 6.63% 5/02/23 1,026 974,700 0.3
Senegal Government International Bond 6.25% 7/30/24 1,180 1,050,200 0.3
South Africa Government International Bond 5.50% 3/09/20 372 382,647 0.1
South Africa Government International Bond 5.88% 5/30/22 615 643,242 0.2
South Africa Government International Bond 5.88% 9/16/25 1,744 1,783,240 0.5
Sri Lanka Government International Bond 6.00% 1/14/19 1,005 980,111 0.3
Sri Lanka Government International Bond 6.13% 6/03/25 1,748 1,551,350 0.4
Sri Lanka Government International Bond 6.25% 10/04/20 2,124 2,053,018 0.5
Tanzania Government International Bond (b) 6.54% 3/09/20 2,831 2,668,359 0.7
Turkey Government International Bond 4.25% 4/14/26 1,663 1,559,062 0.4
Turkey Government International Bond 4.88% 4/16/43 2,759 2,431,065 0.6
Turkey Government International Bond 5.63% 3/30/21 4,482 4,731,773 1.3
Turkey Government International Bond 6.00% 1/14/41 701 715,638 0.2
Turkey Government International Bond 6.25% 9/26/22 1,750 1,901,375 0.5
Turkey Government International Bond 6.88% 3/17/36 3,912 4,382,567 1.2
Turkey Government International Bond 7.00% 6/05/20 90 100,227 0.0
Turkey Government International Bond 8.00% 2/14/34 1,608 2,009,936 0.5
Ukraine Government International Bond 7.75% 9/01/19 102 94,727 0.0
Ukraine Government International Bond 7.75% 9/01/21 581 527,013 0.1
Ukraine Government International Bond 7.75% 9/01/22 581 525,419 0.1
Ukraine Government International Bond 7.75% 9/01/23 581 517,206 0.1
Ukraine Government International Bond 7.75% 9/01/24 581 514,133 0.1
Ukraine Government International Bond 7.75% 9/01/25 581 510,409 0.1
Ukraine Government International Bond 7.75% 9/01/26 581 505,424 0.1
Ukraine Government International Bond 7.75% 9/01/27 581 505,470 0.1
Ukraine Government International Bond, Series GDP (c) 0.00% 5/31/40 1,180 472,236 0.1
Uruguay Government International Bond 5.10% 6/18/50 3,133 2,694,070 0.7
Venezuela Government International Bond 7.75% 10/13/19 8,675 3,491,687 0.9
Venezuela Government International Bond 9.25% 9/15/27 5,537 2,297,855 0.6
Zambia Government International Bond 8.97% 7/30/27 1,174 924,525 0.2

197,229,828 524

#£YJ)UE

Banco del Estado de Chile 3.88% 2/08/22 840 831,302 0.2
Banco Nacional de Comercio Exterior SNC 4.38% 10/14/25 1,425 1,404,337 0.4
CNPC General Capital Ltd. 2.75% 5/14/19 1,863 1,859,360 0.5
Corp. Nacional del Cobre de Chile 3.00% 7/17/22 2,977 2,683,715 0.7
Corp. Nacional del Cobre de Chile 4.50% 8/13/23 555 538,581 0.1
Corp. Nacional del Cobre de Chile 4.50% 9/16/25 1,186 1,117,524 0.3
Development Bank of Kazakhstan JSC 4.13% 12/10/22 2,499 2,199,120 0.6
EMATUM Via Mozambique EMATUM Finance 2020 BV 6.31% 9/11/20 4,765 3,955,704 1.1
Empresa de Transporte de Pasajeros Metro SA 4.75% 2/04/24 1,035 1,058,950 0.3
Eskom Holdings SOC Ltd. 7.13% 2/11/25 1,270 1,104,900 0.3
Export Credit Bank of Turkey 5.38% 11/04/16 2,228 2,268,670 0.6
Export Credit Bank of Turkey 5.88% 4/24/19 1,831 1,885,692 0.5
Export-Import Bank of India 4.00% 1/14/23 729 737,187 0.2
Fondo MIVIVIENDA SA 3.50% 1/31/23 659 621,108 0.2
Intergas Finance BV 6.38% 5/14/17 1,169 1,190,556 0.3
Magyar Export-Import Bank Zrt 4.00% 1/30/20 1,560 1,570,883 0.4
Majapahit Holding BV 7.88% 6/29/37 834 898,635 0.2
Majapahit Holding BV 8.00% 8/07/19 3,500 3,924,200 1.0
Pelabuhan Indonesia II PT 4.25% 5/05/25 1,187 1,056,430 0.3
Perusahaan Listrik Negara PT 5.50% 11/22/21 1,480 1,513,300 0.4
Petroleos de Venezuela SA 5.38% 4/12/27 2,377 867,605 0.2
Petroleos de Venezuela SA 5.50% 4/12/37 3,634 1,317,325 0.3
Petroleos de Venezuela SA 6.00% 5/16/24 8,523 3,221,767 0.9

— 22



TIAT VR IN—VREALT7URT

— M EEIC
Fl & TEAEAR e
o W E e e pon Y
(%) (FXKEN) CkRA)

Petroleos de Venezuela SA 8.50% 11/02/17 2,487 1,318,819 0.4
Petroleos de Venezuela SA 9.00% 11/17/21 7,055 2,841,879 0.8
Petroleos Mexicanos 3.50% 1/30/23 2,423 2,092,866 0.6
Petroleos Mexicanos 5.50% 1/21/21 5,038 5,081,831 1.3
Petroleos Mexicanos 5.50% 6/27/44 7,057 5,309,263 1.4
Petroleos Mexicanos 5.63% 1/23/46 3,034 2,329,202 0.6
Petroleos Mexicanos 6.50% 6/02/41 3,537 3,057,736 0.8
Petroleos Mexicanos 6.63% 6/15/35 5,478 4,897,332 1.3
Petronas Capital Ltd. 3.50% 3/18/25 962 923,835 0.2
Power Sector Assets & Liabilities Management Corp. 7.25% 5/27/19 1,791 2,064,127 0.5
Sinopec Group Overseas Development 2015 Ltd. 2.50% 4/28/20 1,600 1,569,186 0.4
Sinopec Group Overseas Development 2015 Ltd. 3.25% 4/28/25 1,600 1,512,382 0.4
State Oil Co. of the Azerbaijan Republic 6.95% 3/18/30 1,958 1,713,798 0.5
State Oil Co. of the Azerbaijan Republic, Series E 4.75% 3/13/23 2,182 1,843,790 0.5
Trade & Development Bank of Mongolia LLC 9.38% 5/19/20 1,450 1,391,316 0.4
Transnet SOC Ltd. 4.00% 7/26/22 1,187 1,044,560 0.3

76,818,773 20.4

# &’

ABJA Investment Co. Pte Ltd. 5.95% 7/31/24 478 402,357 0.1
Alfa SAB de CV 5.25% 3/25/24 655 661,550 0.2
Alpek SAB de CV 4.50% 11/20/22 1,730 1,637,012 0.4
Andrade Gutierrez International SA 4.00% 4/30/18 1,730 1,159,100 0.3
AngloGold Ashanti Holdings PLC 5.38% 4/15/20 1,737 1,528,560 0.4
Arcelik AS 5.00% 4/03/23 1,154 1,055,910 0.3
Banco de Reservas de la Republica Dominicana 7.00% 2/01/23 1,248 1,226,204 0.3
Bharti Airtel International Netherlands BV 5.35% 5/20/24 1,078 1,125,611 0.3
Braskem America Finance Co. 7.13% 7/22/41 1,407 1,055,250 0.3
Celulosa Arauco y Constitucion SA 4.50% 8/01/24 1,104 1,092,447 0.3
Cementos Pacasmayo SAA 4.50% 2/08/23 1,517 1,418,395 0.4
CEMEX Espana SA/Luxembourg 9.88% 4/30/19 2,017 2,132,977 0.6
Cemex Finance LLC 9.38% 10/12/22 1,915 2,020,325 0.5
Columbus International, Inc. 7.38% 3/30/21 2,668 2,654,660 0.7
Cosan Luxembourg SA 5.00% 3/14/23 1,610 1,316,175 0.3
Empresa de Energia de Bogota SA ESP 6.13% 11/10/21 2,017 2,068,401 0.5
Empresa Electrica Angamos SA 4.88% 5/25/29 1,234 1,096,826 0.3
GNL Quintero SA 4.63% 7/31/29 1,479 1,411,513 0.4
Grupo Cementos de Chihuahua SAB de CV 8.13% 2/08/20 997 1,026,910 0.3
GTL Trade Finance, Inc. 7.25% 4/16/44 1,661 1,071,345 0.3
Klabin Finance SA 5.25% 7/16/24 795 707,550 0.2
Latam Airlines Group SA 7.25% 6/09/20 1,052 954,690 0.3
Marfrig Holdings Europe BV 8.38% 5/09/18 1,939 1,866,287 0.5
Mexichem SAB de CV 6.75% 9/19/42 1,625 1,519,375 0.4
Myriad International Holdings BV 6.00% 7/18/20 1,678 1,779,074 0.5
Odebrecht Finance Ltd. 5.25% 6/27/29 904 436,180 0.1
Office Depot de Mexico SA de CV 6.88% 9/20/20 1,336 1,349,360 0.4
Oil India Ltd. 5.38% 4/17/24 759 809,559 0.2
Oleoducto Central SA 4.00% 5/07/21 623 598,127 0.2
Samarco Mineracao SA 5.38% 9/26/24 856 273,920 0.0
Servicios Corporativos Javer SAPI de CV 9.88% 4/06/21 2,147 2,200,675 0.6
Southern Copper Corp. 7.50% 7/27/35 2,994 2,791,195 0.7
Tencent Holdings Ltd. 3.38% 5/02/19 1,500 1,523,771 0.4
Tonon Luxembourg SA (a)(d) 7.25% 1/24/20 2,683 268,285 0.1
Transportadora de Gas Internacional SA ESP 5.70% 3/20/22 985 992,067 0.3
Trust F/1401 5.25% 12/15/24 1,542 1,534,290 0.4
Turkiye Vakiflar Bankasi TAO 5.75% 4/24/17 338 346,075 0.1
USJ Acucar e Alcool SA 9.88% 11/09/19 2,166 839,325 0.2
Vedanta Resources PLC 6.00% 1/31/19 907 573,678 0.1
Vedanta Resources PLC 6.75% 6/07/16 437 382,921 0.1
Virgolino de Oliveira Finance SA (a) 11.75% 2/09/22 4,305 113,006 0.0

49,020,938 13.0

BUF MR

CNOOC Finance 2013 Ltd. 3.00% 5/09/23 2,005 1,882,280 0.5
Ecopetrol SA 5.88% 9/18/23 1,597 1,471,124 0.4
Ecopetrol SA 5.88% 5/28/45 2,270 1,620,213 0.4
Israel Electric Corp., Ltd., Series 6 5.00% 11/12/24 2,125 2,166,183 0.6
OCP SA 5.63% 4/25/24 671 680,226 0.2
Perusahaan Penerbit SBSN Indonesia 111 4.35% 9/10/24 2,566 2,450,530 0.7
Petrobras Global Finance BV 3.50% 2/06/17 1,351 1,275,344 0.3
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Petrobras Global Finance BV 5.63% 5/20/43 1,163 702,161 0.2
Petrobras Global Finance BV 6.75% 1/27/41 1,222 791,245 0.2
Petrobras Global Finance BV 6.85% 6/05/15 1,130 727,155 0.2
13,766,461 3.7
B —LSv)—
U.S. Treasury Bonds 3.13% 8/15/44 1,597 1,623,638 0.4
U.S. Treasury Notes 2.38% 8/15/24 6,598 6,651,609 1.8
8,275,247 2.2
AR
Provincia de Buenos Aires/Argentina 9.95% 6/09/21 1,847 1,909,567 0.5
Provincia de Cordoba 12.38% 8/17/17 2,697 2,791,395 0.7
4,700,962 1.2
349,812,209 92.9
%@ﬁﬁ»%ﬁ‘lﬁiﬁﬁhﬁ#
BUF—VI U
Bangko Sentral ng Pilipinas Series A 8.60% 6/15/27 4,356 5,989,500 1.6
# &
IIRSA Norte Finance Ltd. 8.75% 5/30/24 1,409 1,613,117 0.4
Virgolino de Oliveira Finance SA (a) 10.50% 1/28/18 536 14,097 0.0
Virgolino de Oliveira Finance SA (a) 10.88% 1/13/20 1,042 197,980 0.1
1,825,194 0.5
#£YIJYAE
EP PetroEcuador via Noble Sovereign Funding I Ltd. (b) 6.22% 9/24/19 347 284,195 0.1
8,098,889 2.2
RAFMES A (A% 396,597,370 KKL) 357,911,098 95.1
TEMTEAE
BTMU, Grand Cayman 0.13% — 12,451,764 33
Sumitomo, Tokyo 0.01% — 779,820 0.2
TEW PG AT 13,231,584 35
Z OO EE (REERR) 5,287,576 1.4
mEE 376,430,258 100.0

(a) TS BT RES
(b) ZEEhFI {47
(o) EBNVBAFES.. FoRSTI-FIFIT
(d)LWJfou (PIK) , FE1TRALITHIE

L FRENE %Wi 20154121 31 HBWEA 7L — R T,
L 20154212 H 31 A BI{EA 2072 — N Ch b
FB et UITEEE T TG 5o 05, FRSIFISRIT, 2015421231 A BUEA R — N Tha,

JHFEE#LH]: CME — Chicago Mercantile Exchang\e /7‘;1: ~ =R BANVEG T

JSC — Joint Stock Company (FE %
LIBOR — London Interbank Offered Rates(ﬂ/ R4RAT
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