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2017
1,752,142.84 12.24
1,530,092.52 10.69
1,524,562.38 10.65
1,473,821.98 10.30
1,437,637.75 10.05
1,292,170.62 9.03
1,083,551.66 7.57

769,653.74 5.38
750,001.68 5.24
655,969.74 4.58
611,307.28 4.27
540,608.71 3.78
480,033.92 3.35
395,224.51 2.76
210,147.22 1.47
153,328.21 1.07
5,409.42 0.04
261.92 0.00
14,665,402.26 102.48
354,329.17 2.48
14,311,073.09
¢ Lo X 100.00
2017 29

112.74
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2017

2016 10 1,972,808,531 0.7427
11 1,794,986,436 0.6848

12 1,771,153,697 0.7019

2017 1,784,076,644 0.7178
1,803,894,244 0.7374

1,800,437,791 0.7513

1,776,376,252 0.7574

1,747,547,865 0.7682

1,706,929,310 0.7688

1,659,456,570 0.7823

1,669,662,052 0.7941

1,609,137,058 0.7889
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2017

(

)

702,555,038
(702,555,038)

2,039,727,121
(2,039,727,121)

O
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2017 31

17,751,698.72 2,001,327

2.2 14,989,509.11 1,689,917
2.7 251,068.37 28,305
107,809.64 12,154

2.6,10 18,480.16 2,083
2.3,11 274.67 31
102.63 12

15,367,244.58 1,732,503

2.6,10 165,351.09 18,642
33,854.85 3,817

18,630.51 2,100

12,893.36 1,454

3 9,144.19 1,031

3 8,145.66 918

7 3,758.63 424

6 1,721.24 194

8 1,252.40 141

4 751.55 85

5 500.76 56
506.45 57

256,510.69 28,919

15,110,733.89 1,703,584

1,669,662,052

2,102,690,132

0.7941
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2017 31

2.7 511,993.43 57,722
2.7 571.38 64
512,564.81 57,787

3 56,848.53 6,409
3 50,641.10 5,709
7 23,367.11 2,634
15,800.87 1,781

9,573.22 1,079

2.5 9,212.97 1,039
8 7,786.05 878
7,489.19 844

6,158.33 694

6 5,054.57 570
5,009.38 565

4 4,672.33 527
5 3,113.28 351
13,015.46 1,467

217,742.39 24,548

294,822.42 33,238
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2017

31

294,822.42 33,238
886,832.09 99,981
36,498.20 4,115
13,895.07 1,567
(722,767.47) (81,485)
509,280.31 57,416
1,548,645.15 174,594
(27.29) €)
(2,356.28) (266)
(649,467.90) (73,221)
1,406,073.99 158,521
(2,343,493.11) (264,205)
(2,343,493.11) (264,205)
16,048,153.01 1,809,269

15,110,733.89 1,703,584
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2016 29 3,209,958,968
2017 28 2,446,320, 388

(343,630,256)
2017 31 2,102,690,132
2016 29 19,311,190.11 2,178,207,620
2017 28 16,048,153.01 1,803,894, 244
2017 31 15,110,733.89 1,669,662,052
2016 29 0.6786
2017 28 0.7374
2017 31 0.7941
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2017 31

2003 10 14

2012 18 2015 31

NDF
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2.1

2.2
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0.06

0.04

10,000

0.01

0.30

0.10
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10

2017 31

10.1

455,416.31 1,450,000.00 2017 10 866.92
438,399.64 9,670,000.00 2017 11 13 3,213.87
259,199.02 66,810,000.00 2017 11 13 1,318.60
359,795.73 1,550,000.00 2017 11 13 1,601.43
123,479.45 450,000.00 2017 11 13 2,051.49
253,813.61 990,000.00 2017 11 13 3,024.32
220,017.26 13,260,000.00 2017 11 13 2,758.23
45,734.24 165,000.00 2017 11 13 930.44

1,060,000.00 58,954.39 2017 11 13 (157.10)
25,010,000.00 38,595.68 2017 11 13 (914.41)
1,349,800,000.00 450,985.63 2017 11 14 (1,918.16)
2,777,515,000.00 205,772.34 2017 11 13 (642.29)
1,160,000.00 64,436.78 2017 11 13 (201.44)
270,000.00 15,102.83 2017 11 13 57.73
500,000.00 153,087.78 2017 11 13 (358.12)
7,780,000.00 149,809.85 2017 11 13 (1,669.17)
440,000.00 112,771.36 2017 11 13 (1,378.83)
14,670,000.00 441,721.12 2017 11 13 219.48
70,000.00 22,243.41 2017 10 215.95
50,000.00 15,707.46 2017 10 (26.44)
40,000.00 12,646.62 2017 10 59.50
5,270,000.00 393,412.76 2017 11 13 (6,560.28)
2,581.72
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10.2
774,900.00 7,054.36 2017 15 36.83
7,764,000.00 70,881.71 2017 15 570.57
7,271,790.00 66,343.97 2017 15 490.33
6,583,676.00 59,433.73 2017 15 (187.92)
2,164,245.00 19,566.24 2017 15 (33.14)
773,100.00 6,975.92 2017 15 (25.26)
11,491,500.00 103,750.98 2017 15 (315.83)
33,738,240.00 299,571.66 2017 15 (5,957.97)
720,284.00 6,327.27 2017 15 (195.50)
1,517,000.00 13,418.43 2017 15 (319.32)
32,809,033.00 293,298.66 2017 15 (3,817.45)
3,906,000.00 34,908.32 2017 15 (464.12)
2,602,238.00 23,303.70 2017 15 (262.00)
778,000.00 7,029.34 2017 15 (16.22)
771,456.00 6,982.58 2017 15 (3.73)
7,792,765.00 70,950.13 2017 15 378.61
495,013.00 4,497.70 2017 15 14.85
4,716,600.00 43,208.73 2017 15 494 .88
787,500.00 7,217.78 2017 15 86.12
15,362,794.87 1,682,095,455.00 2017 15 (129,657.11)
634,022.06 69,633,692.00 2017 15 (3,417.23)
451,783.40 49,130,632.00 2017 15 (6,852.04)
(149,452.65)
11
2017 31 JP

CALL OTC HUF/PLN 2017 11 15 69.50 (600,000)  (956.70) 600,000.00  (184.21)
CALL OTC ZAR/TRY 2017 11 28 3.64 (500,000) (1,917.84) 500,000.00 (1,848.79)
PUT OTC COP/USD 2017 10 30 3,200.00 (200,000) (1,600.00) 200,000.00  (276.00)
PUT OTC HUF/PLN 2017 11 15 72.00 600,000 940.85  600,000.00 1,518.86

17/38



EDINETOOOO
OO000DOO00o0DO000DO000D00o0bD000nD0oO0no(ELs214)
Ooooodooodooodooooood

PUT OTC RUB/USD 2017 10 26 63.00 (200,000) (3,042.40) 200,000.00 (536.00)
PUT OTC ZAR/TRY 2017 11 28 3.85 500,000 2,048.84 500,000.00 1,718.81
PUT OTC ZAR/USD 2017 10 10 14.50 (200,000) (2,926.20) 200,000.00 (118.00)

(7,453.45) 2,800,000.00 274.67

12

2017 31

17.3949 3.2425
3.1604 51.1706
631.8084 3.5830
2,953.8691 3.8601
21.9411 58.5529
257.1673 33.2215
13,346.0879 3.4617
17.7297 13.0285
4.2705
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2017 31
534,000 ARGENTINA REP FRN 31DEC33 SER dis 230,561.88 236,994.18 1.57
850,000 ARGENTINA REP OF 18.20 030CT21 64,358.71 53,751.52 0.36
1,650 BRAZIL NTN-F 10 01JAN23 SERIES NTNF 702,530.01 537,957.46 3.56
1,730 BRAZIL NTN-F 10 01JAN25 SERIES NTNF 403,619.12 559,931.47 3.71
2,500,000 BUENOS AIRES PROVINCIA FRN 31IMAY22 156,685.78 145,517.14 0.96
75,000,000 CHILE GOBIERNO REPUBLIC 4.5 1MAR26 118,304.08 122,909.09 0.81
100,000,000 CHILE GOBIERNO REPUBLIC 5 1MAR35 161,151.44 164,005.41 1.09
68,000,000 CHILE REPUBLIC OF 5.5 05AUG20 139,951.92 114,404.44 0.76
3,510,000 CITY OF BUENOS AIRES FRN 29MAR24 218,809.83 203,700.72 1.35
361,000,000 COLOMBIAN TITULOS TRES 10 24JUL24 B 138,924.24 146,333.57 0.97
39,000 COMISION FED ELEC 7.35 25NOV25 14-2 242,156.19 209,052.88 1.38
2,630,000 CZECH REPUBLIC 1.00 26JUN26 SER95 113,983.05 122,982.83 0.81
5,000,000 CZECH REPUBLIC 1.5 290CT19 SER76 226,087.42 236,355.39 1.56
2,750,000 CZECH REPUBLIC 3.85 29SEP21 SER61 136,431.65 144,963.03 0.96
1,625,000,000 EMGESA SA ESP 8.75 25JAN21 REGS 1,050,984.55 571,920.82 3.78
1,648,000,000 EMPRESAS PUBLIC 8.375 01FEB21 REGS 1,079,358.62 577,358.92 3.82
700,000,000 FINDETER 7.875 12AUG24 SERIES REGS 363,728.90 241,228.22 1.60
18,720,000 HUNGARY GOVT 3 26JUN24 SER 24/B 66,840.81 76,325.30 0.51
21,050,000 HUNGARY GOVT 3.25 220CT31 SER 31/A 71,843.08 78,770.58 0.52
38,170,000 HUNGARY GOVT 5.50 24JUN25 SER 25B 161,870.11 179,148.72 1.19
5,294,000,000 INDONESIA REP 11 15SEP25 SER FR40 782,786.01 503,689.48 3.33
7,604,000,000 INDONESIA REP 5.625 15MAY23 FR63 790,109.22 542,203.33 3.59
2,152,000,000 INDONESIA REP 7 15MAY27 SERIES FR59 204,765.95 165,438.14 1.09
2,600,000,000 INDONESIA REP 8.375 15MAR24 FR70 207,813.62 211,703.01 1.40
3,821,000,000 INDONESIA REP 8.375 15SEP26 FR56 320,678.83 316,935.35 2.10
995,000 MALAYSIAN GOVT 3.844 15APR33 SR0413 282,996.45 220,104.92 1.46
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2017 31
*
910,000 MALAYSIAN GOVT 3.9 30NOV26 S 0316 204,372.69 213,203.07 1.41
600,000 MALAYSIAN GOVT 3.955 15SEP25 SR0115 150,724.67 140,473.56 0.93
346,000 MALAYSIAN GOVT 4.181 15JUL24 SR0114 103,307.32 82,309.16 0.54
230,000 MALAYSIAN GOVT 4.24 07FEB18 S2 03 52,350.20 54,130.41 0.36
9,000 MEXICAN BONOS 10 20NOV36 SER M 30 52,161.33 65,964.09 0.44
134,550 MEXICAN BONOS 5.75 05MAR26 SER M 629,901.89 706,646.43 4.68
65,200 MEXICAN BONOS 7.75 13NOV42 SER M 402,680.44 392,291.65 2.60
7,600 MEXICAN BONOS 7.75 29MAY31 SER M 36,483.79 45,712.67 0.30
470 PERU BONO SOBERANO 6.95 12AUG31 152,809.50 163,549.64 1.08
520,000 PERU REPUBLIC OF 6.15 12AUG32 160,337.98 167,375.31 1.11
445 PERU REPUBLIC OF 6.35 12AUG28 132,934.41 147,134.30 0.97
210 PERU REPUBLIC OF 8.2 12AUG26 68,956.60 78,515.80 0.52
29,250 PETROLEOS MEX 7.19 12SEP24 REGS 219,722.19 149,717.07 0.99
8,000,000 PHILIPPINES REP OF 4.95 15JAN21 206,343.59 159,732.47 1.06
895,000 POLAND GOVT 2.5 25JUL26 SER 0726 212,599.30 236,030.30 1.56
737,000 POLAND GOVT 4 250CT23 SER 1023 236,601.73 219,354.48 1.45
3,010,000 POLAND GOVT 5.75 23SEP22 SER 0922 1,104,114.73 962,658.16 6.37
20,000 ROMANIA GOVT 4.75 24FEB25 SER 10Y 5,138.72 5,557.62 0.03
46,845,000 RUSSIAN GVT BD 7.05 19JAN28 SR 6212 570,000.80 770,939.88 5.10
3,690,000 SOUTH AFRICA REP 10.5 21DEC26 R186 317,375.70 317,226.64 2.10
18,010,000 SOUTH AFRICA REP 7 28FEB31 R213 1,480,514.30 1,144,430.96 7.57
700,000 SOUTH AFRICA REP 8.75 28FEB48 2048 49,269.09 48,113.78 0.32
2,450,000 THAILAND GVT BD 3.65 17DEC21 76,241.30 79,663.33 0.53
20,600,000 THAILAND KINGDOM 1.2 14JUL21 SR ILB 686,511.43 654,189.08 4.33
1,285,000 THAILAND KINGDOM 4.875 22JUN29 45,820.16 47,856.44 0.32
1,095,000 TURKEY GOVERNMENT 10.4 20MAR24 432,688.09 317,666.06 2.10
1,206,946 TURKEY GOVERNMENT 10.50 15JAN20 588,760.81 345,135.56 2.28
375,000 TURKEY GOVERNMENT 10.6 11FEB26 114,687.30 110,386.51 0.73
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2017 31
*
720,000 TURKEY GOVERNMENT 7.1 08MAR23 292,361.80 179,289.70  1.19
1,120,000 TURKEY GOVERNMENT 8.8 27SEP23 528,595.39 300,569.06  1.99

17,751,698.72  14,989,509.11  99.20

17,751,698.72  14,989,509.11  99.20

17,751,698.72  14,989,509.11  99.20
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(D

11.51

11.51

8.02

0.99

10.39

1.60
0.97

10.17

9.99

9.38

9.38

8.29

7.27
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5.18

5.10

4.24

4.24

3.33

3.33

2.66

2.22
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1.06

1.06

0.03

0.03

99.20

24/38



2017

2017

450,000
1,000

EDINETOOOO
OO000DOO00o0DO000DO000D00o0bD000nD0oO0no(ELs214)
OOoooooooooooooooooood

246,310
450,000 1,000
2017 68

22 461,184,129,095
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76

52
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39
29 30

1,337,576
259,670
6,104,632
424,304
8,126,184
8,126,184

607,036
713,252
11,585
1,331,873
1,331,873

246

1,193,830

5,600,234
6,794,310
6,794,310
8,126,184
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39
29
29 30

1,509,324
1,594,124
3,103,449

1,315,566
1,415,020
2,730,586

175,821

5,244
181,065
191,797

179
179

8,666
11,490
20,156

171,820
171,820
171,820
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39
29
29 30

246

246

1,193,830

1,193,830

5,428,414

171,820
171,820
5,600,234

6,622,490

171,820
171,820
6,794,310

6,622,490

171,820
171,820
6,794,310
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39
29
29 30
39
29 30
1,337,576
685,171
39
29
29 30
1,315,566
2
17,298
8,552
39 29 29 30

1,000 1,000
1,000 1,000
29 30
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1,337,576 1,337,576
259,670 259,670
424,304 424,304

2,021,551 2,021,551
607,036 607,036
713,252 713,252

1,320,288 1,320,288
(11,585) (11,585)
(11,585) (11,585)
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10 10

1,337,576
259,670
424,304

2,021,550

1,380,761 11,585 11,585

1,380,761 11,585 11,585
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29 29 30
1,509,324 1,594,124 3,103,449
90
10
39
29
29 30
3,397,155.30
85,910.14
39
29
29 30
171,820
171,820
2,000
1,000

1,000
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1933 2001
100
1988 1991
1993
2017 130
2017 1,565 18
2017 30
111.96
1933 2001
100
1988 1991
1993
2017 1,565 18
2017 29
112.73
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10

20

(1)

(@)

16

20
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2017
2017 10
IRARIMAESF OE R
Li110851 #sF (201 75 9RFERE)
e BeE W@m R0
1 SOUTH AFRICA REP 7 28FEB31 R213 % 757
{2 | POLAND GOVT 5.75 235EP22 SER 0922 LES 6.46
3@ RUSSIAN GVT BD 7.05 19JAN28 SR 6212 s 5.38

4| MEXICAN BONOS 5.75 OSMAR26 SER M R
§  THAILAND KINGDOM 1.2 14JUL2)1 SR ILB s
|8 | EMPRESAS PUBLIC 8.375 01FEB21 REGS LB

7  EMGESA SA ESP 8.75 25JAN21 REGS Rz 393
{8 | INDONESIA REP 5.625 15MAY23 FRE3 e
9 BRAZIL NTN-F 10 01JAN23 SERIES NTNF LES
LE

{110 | BRAZIL NTN-F 10 O1JAN25 SERIES NTNF 3.75
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