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BRL 16,206  BRAZIL NTN-F 10.0000% 01/01/27 NTNF 427,018,088 501,186,755 12.27
BRL 5,950  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 168,794,327 180,824,958 443
BRL 2,959  BRAZIL NTN-F 10.0000% 01/01/25 NTNF 105,531,224 91,835,563 225
701,343,639 773,847,276 18.95
T 701,343,639 773,847,276 18.95
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e &FIE
USD 200,000 BANCO NAC DE COM FRN 11/08/31 REGS 25,590,869 27,294,296 0.67
25,590,869 27,294,296 0.67
E &
MXN 218,698  MEXICAN BONOS 7.7500% 13/11/42 M 137,602,960 170,075,757 4.16
MXN 118,460  MEXICAN BONOS DES 10% 20/11/36 M30 128,736,515 113,762,445 2.79
MXN 126,000 MEXICAN BONOS 8.5000% 18/11/38 M 30 87,798,539 107,365,561 2.63
MXN 81,768  MEXICAN BONOS 8.0000% 31/07/53 M 50,949,233 64,063,456 1.57
MXN 72,120  MEXICAN BONOS DES 7.75% 29/5/31 M 53,553,524 60,476,599 1.48
MXN 69,056  MEXICAN BONOS DES 8% 07/11/47 M 42,093,774 54,619,401 1.34
500,734,545 570,363,219 13.97
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USD 500,000 PETROLEOS MEXICA 6.7000% 16/02/32 55,755,177 62,835,168 1.54
USD 375,000  PETROLEOS MEXIC 6.5000% 23/01/29 WI 44,922,671 50,781,359 1.24
100,677,848 113,616,527 278
Bt AT 627,003,262 711,274,042 17.42
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USD 200,000 BRASKEM NL 8.5000% 12/01/31 REGS 25,537,110 31,203,060 0.76
25,537,110 31,203,060 0.76
Bt ATH 25,537,110 31,203,060 0.76
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RUB 66,134,000  RUSSIA-OFZ 8.1500% 03/02/27 6207 178,278,120 49,822,589 1.22
1,016,256,745 347,677,482 8.52
= 1,016,256,745 347,677,482 8.52
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ZAR 12,200,000  REP SOUTH AFR 8.0000% 31/01/30 2030 84,680,555 86,170,039 2.10
ZAR 14,300,000  REP OF STH AFRICA 9% 31/01/40 2040 93,004,560 83,905,291 2.06
ZAR 13,400,000  REP OF STH AFRICA 8.75% 28/02/48 113,720,612 73,593,250 1.80
ZAR 12,500,000  REP SOUTH AFR 8.5000% 31/01/37 2037 80,418,404 73,304,011 1.80
ZAR 9,700,000  REP OF STH AFRI 8.875% 28/2/35 2035 63,535,526 61,513,640 1.51
ZAR 9,170,000  REP OF STH AFRICA 8.75% 31/1/44 204 61,633,041 51,018,462 1.25
ZAR 4,986,203  REP OF STH AFRICA 10.5% 21/12/26 R1 44,402,978 40,695,812 1.00
ZAR 6,700,000  REP OF STH AFRICA 6.25% 31/3/36R209 46,752,834 33,140,413 0.81
ZAR 4,600,000 REP OF STH AFRICA 6.5% 28/2/41 R214 26,788,746 20,883,251 0.51
ZAR 3,100,000 REP SOUTH AFR 7.0000% 28/02/31 R213 16,121,928 19,858,745 0.49
631,059,184 544,082,914 13.33
TRt (EEeflg)
ZAR 2,460,000 TRANSNET SOC LTD 9.5% 19/08/25 TN25 25,772,757 19,196,572 0.47
25,772,757 19,196,572 0.47
BRt:ET VA 656,831,941 563,279,486 13.80
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TRY 39,400,000 TURKIYE GOV BOND 12.6000% 01/10/25 268,304,905 126,342,403 3.09
TRY 33,300,000 TURKIYE GOV BOND 16.9000% 02/09/26 108,546,763 108,748,876 2.66
TRY 32,000,000 TURKIYE GOV BOND 10.6000% 11/02/26 124,630,823 95,344,216 234
TRY 26,100,000 TURKIYE GOV BOND 8.0000% 12/03/25 159,380,639 91,330,588 2.24
TRY 21,000,000  TURKIYE GOV BOND 9.0000% 24/07/24 154,931,786 87,800,938 2.15
815,794,916 509,567,021 12.48
HEk b 815,794,916 509,567,021 12.48
TAUH
S EEE S
USD 140,000  TREASURY BILL 0% 07/05/24 21,067,717 21,087,694 0.52
21,067,717 21,087,694 0.52
E &
USD 192,100  US TREASURY N/B 3.6250% 15/02/53 25,039,369 25,552,642 0.62
25,039,369 25,552,642 0.62
BE T AU 46,107,086 46,640,336 1.14
MABESH 4,492,766,433  3,737,907,055 91.55
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MXN 13,201,000 USD 779,628 20244E5 A 14 1,494,413
ZAR 5,328,135 JPY 41,000,000 20244E6 F 19 557,089
ZAR 17,232,030 USD 900,000 20244E6 F 20 H (155,934)
BRL 8,691,000 USD 1,735,749 20244E6 A 4 H (951,734)
Y 54,175,093 USD 370,000 20244E5 F 141 (1,439,011)
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ZAR 96 FUT R186 BOND 2024425 1 81,516,968 (1,040,460)
ZAR 29 FUT R2030 BOND 2024425 1 21,037,158 (742,353)
ZAR 106 FUT R2032 BOND 20244E5 F 71,268,536 (3,197,658)
ZAR 67 FUT R2035 BOND 20244E5 F 43,437,555 (2,176,194)
ZAR 55 FUT R213 BOND 2024425 J 35,951,229 (1,395,834)
USD 1 FUT US 10YR ULTRA 202446 /1 17,352,359 (40,222)
270,563,805 (8,592,721)
TR g

USD ©) FUT US ULTRA BOND CBT 20244E6 J (39,029,795) (983,699)
USD ©) FUT US 5YR NOTE (CBT) 20244E6 F (32,416,780) (104,111)
(71,446,575) (1,087,810)

(9,680,531)
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BRL (2,668,919)  C BRL/JPY 29.6 11/04/24 202444111 (1,032,530)  (1,929,092) (896,562)
BRL (3,140,496)  C BRL/JPY 30.25 22/07/24 202447 22 A (1,352,800)  (1,430,874) (78,074)
BRL (2,852,459)  C BRL/JPY 30.5 30/04/24 20244E4 F 30 (1,307,609) (505,338) 802,271

MXN  (10,419,162) CMXN/JPY 8.35 23/04/24 202444 723 H (1,033,560)  (7,455,735)  (6,422,175)
MXN  (9,404,762)  C MXN/IPY 8.4 04/04/24 20244FAH 4H (981,180)  (6,672,774)  (5,691,594)
MXN  (10,919,540)  C MXN/JPY 8.7 22/07/24 202447 F22 A (1,057,350)  (3,069,154)  (2,011,804)

(6,765,029)  (21,062,967)  (14,297,938)

(6,765,029)  (21,062,967)  (14,297,938)
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