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2018

1,107,056.11 12.93
1,064,831.54 12.44
910,563.46 10.64
802,445.00 9.38
702,104.65 8.20
695,312.01 8.12
674,499.76 7.88
641,219.76 7.49
466,042.67 5.44
393,195.44 4.59
354,980.87 4.15
350,016.30 4.09
192,372.13 2.25
167,490.81 1.96
150,541.92 1.76
71,922.12 0.84
49,062.58 0.57
674.10 0.01
8,792,983.03 102.73
233,586.01 2.73

8,559,397.02
¢ 972 ) 100.00

2018 28

113.58
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2018

2017 10 1,513,385,379 0.7617
11 1,502,878,170 0.7707
12 1,457,498,047 0.7837
2018 1,498,536,793 0.8174
1,462,240,290 0.8093
1,408,901,669 0.8109
1,301,592,087 0.7824
1,163,189,054 0.7369
1,091,946,750 0.6990
1,093,090,456 0.7110
973,302,561 0.6529
970,892,404 0.6723

2017 10 2018

2017 10 2018 14.78

100x
2018
2017
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2018

(

)

595,642,230
(595,642,230)

1,444,084,891
(1,444,084,891)

O
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2018 31

12,113,893.26 1,375,896
2.2 8,541,458.68 970,139
269,609.97 30,622

2.7 140,217.10 15,926
2.6,10 124,261.93 14,114
9,075,547.68 1,030,801

2.6,10 224,852.48 25,539
27,193.17 3,089

12,429.84 1,412

10,280.34 1,168

3 5,605.00 637

3 4,992.95 567

7 2,303.85 262

6 1,730.62 197

8 767.62 87

4 460.63 52

5 306.90 35
305.14 35

291,228.54 33,078

8,784,319.14 997,723

973,302,561

1,490,737,309

0.6529
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2018 31

2.7 367,333.14 41,722
2.7 769.21 87
368,102.35 41,809

3 40,294.24 4,577
3 35,894.53 4,077
7 16,562.52 1,881
15,883.11 1,804

10,086.62 1,146

8,561.68 972

5,736.35 652

5,518.57 627

6 5,036.41 572
3,311.63 376

2,922.73 332

5 2,206.47 251
7,773.06 883

159,787.92 18,149

208,314.43 23,660

7137
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2018 31

208,314.43 23,660
280,058.54 31,809
(1,400.79) (159)
(5,980.76) (679)
(683,935.45) (77,681)
(202,944.03) (23,050)
(2,015.51) (229)
(2,596.86) (295)
(764,868.31) (86,874)
(1,665,648.06) (189,184)
(2,638,072.77) (299, 632)
(2,219,805.47) (252,126)
(2,219,805.47) (252,126)
13,642,197.38 1,549,481

8,784,319.14 997,723
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2017 28 2,446,320,388
2018 28 1,806,701, 269

(315,963, 960)
2018 31 1,490,737,309
2017 28 16,048,153.01 1,803,894, 244
2018 28 13,642,197.38 1,462,240,290
2018 31 8,784,319.14 973,302,561
2017 28 0.7374
2018 28 0.8093
2018 31 0.6529
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2018 31

2003 10 14

2012 18 2015 31

NDF
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2.1

2.2
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10

2018 31

10.1

99,434.25 290,000,000.00 2018 12 (3,860.20)
303,468.86 6,710,000.00 2018 12 925.82
297,757.75 82,930,000.00 2018 12 (731.16)

10,858.94 3,000,000.00 2018 12 (113.98)
298,321.94 1,200,000.00 2018 12 (6,762.31)
146,742.47 2,720,000.00 2018 12 (4,479.00)
287,626.68 1,070,000.00 2018 12 3,677.09

10,862.83 40,000.00 2018 12 27.03

2,515.13 10,000.00 2018 12 (1.81)

61,885.02 4,000,000.00 2018 12 (3,170.85)

119,921.59 7,702,264.00 2018 12 (6,863.57)
2,185.75 30,000.00 2018 12 (150.14)
130,971.77 1,930,000.00 2018 12 (13.82)

10,140.69 150,000,000.00 2018 13 27.43
153,075.79 590,000.00 2018 10 (11,419.75)

34,662.97 130,000.00 2018 10 (3,450.63)

7,150,000.00 218,855.22 2018 11 23 49,914.63
89,280,000.00 140,986.97 2018 12 9,487.68
623,590,000.00 215,345.89 2018 12 9,832.02
60,000,000.00 20,639.83 2018 12 865.89
1,400,000.00 4,936.24 2018 12 (78.07)
4,090,000.00 14,847.49 2018 12 198.53
2,690,000.00 9,580.83 2018 12 (53.82)
3,000,000.00 10,786.91 2018 12 41.95
4,184,715,000.00 291,256.49 2018 13 7,585.13
110,000.00 26,560.42 2018 12 (80.53)
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40,000.00 9,745.16 2018 12 26.51
30,000.00 7,376.81 2018 12 87.82
210,000.00 50,677.75 2018 12 (182.25)
600,000.00 32,252.26 2018 12 870.62
2,170,000.00 103,293.49 2018 12 (10,203.47)
900,000.00 46,968.26 2018 12 (104.21)
170,000.00 51,643.48 2018 12 256.17
210,000.00 63,360.46 2018 11 27 114.26
40,000.00 10,905.51 2018 12 15.65
40,000.00 10,691.01 2018 12 (198.85)
40,000.00 10,897.73 2018 12 7.87
80,000.00 19,766.75 2018 12 (339.81)
250,000.00 62,130.93 2018 12 (702.07)
5,560,000.00 170,348.36 2018 12 331.14
1,030,000.00 31,566.04 2018 12 70.05
1,020,000.00 31,326.78 2018 12 136.57
1,020,000.00 31,355.67 2018 12 165.46
385,000.00 78,521.75 2018 12 20,271.41
940,000.00 69,231.68 2018 12 5,449.05
230,000.00 10,280.14 2018 12 (153.65)
220,000.00 9,963.13 2018 12 (17.02)
600,000.00 27,076.33 2018 12 (142.27)
57,112.54
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10.2

2,698,190.00 24,745.80 2018 14 370.79
67,331,568.00 617,446.64 2018 14 9,184.57
2,109,150.00 19,249.92 2018 14 196.29
29,880,725.00 272,893.30 2018 14 2,956.89
4,042,825.00 36,986.03 2018 14 463.91
700,800.00 6,390.34 2018 14 59.46
2,077,800.00 18,863.92 2018 14 93.60
665,713.00 6,033.75 2018 14 19.87
5,555,200.00 50,530.90 2018 14 346.53
1,404,400.00 12,768.71 2018 14 81.70
1,299,571.00 11,748.28 2018 14 8.33
1,310,357.00 11,676.27 2018 14 (160.97)
352,350.00 3,136.33 2018 14 (46.66)
3,299,050.00 29,463.17 2018 14 (339.16)
3,380,673.00 30,468.04 2018 14 (71.90)
14,168,000.00 127,319.96 2018 14 (668.94)
4,180,908.00 37,529.18 2018 14 (239.68)
45,546,293.00 411,546.03 2018 14 94.19
8,863,299.00 79,593.69 2018 14 (474.30)
1,584,469.00 14,281.70 2018 14 (31.90)
3,348,937.00 30,188.09 2018 14 (65.16)
10,936,394.21 1,191,842,773.00 2018 14 (169,480.55)

(157,703.09)
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11
2018 31
PUT OTC USD/TRY 2018 24 4.70 100,000 2,329.50 100,000.00 0
2,329.50 100,000.00
12
2018 31
38.7184 4.114
4.1502 3.3061
679.2921 3.6738
3,032.2316 3.9776
22.0515 68.0102
279.4345 32.7094
14,729.10 6.5696
110.80 32.0157
19.0825 14.7137
13
2018 31

23,000 US T-NOTE 1.625 30NOV20 COLLATERAL

JP
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2018 31
*
304,000 ARGENTINA REP FRN 31DEC33 SER dis 131,256.20 51,898.90 0.59
1,960,000 ARGENTINA REP OF 1.6012 O06MAR20 98,680.56 54,165.52 0.62
1,000 BRAZIL NTN-F 10 01JAN23 SERIES NTNF 425,775.76 233,424.80 2.66
1,480 BRAZIL NTN-F 10 01JAN25 SERIES NTNF 357,434.31 331,738.76 3.78
150 BRAZIL NTN-F 10 01JAN27 SERIES NTNF 48,231.58 32,553.63 0.37
3,390,000 BUENOS AIRES PROVINCIA FRN 12APR25 168,082.23 63,565.20 0.72
3,090,000 BUENOS AIRES PROVINCIA FRN 31IMAY22 191,305.90 63,446.65 0.72
140,000,000 CHILE GOBIERNO REPUBLIC 4.5 1MAR26 228,187.43 211,826.41 2.41
100,000,000 CHILE GOBIERNO REPUBLIC 5 1MAR35 161,151.44 151,010.16 1.72
1,230,000 CITY OF BUENOS AIRES FRN 22FEB28 70,155.43 23,825.91 0.27
2,510,000 CITY OF BUENOS AIRES FRN 29MAR24 156,470.85 52,509.98 0.60
361,000,000 COLOMBIAN TITULOS TRES 10 24JUL24 B 138,924.24 140,536.34 1.60
2,030,000 CZECH REPUBLIC 1.00 26JUN26 SER95 87,979.31 84,635.47 0.96
5,500,000 CZECH REPUBLIC 1.5 290CT19 SER76 258,356.87 250,019.41 2.85
2,750,000 CZECH REPUBLIC 3.85 29SEP21 SER61 136,431.65 133,998.65 1.53
615,000,000 EMGESA SA ESP 8.75 25JAN21 REGS 397,757.23 211,938.37 2.41
908,000,000 EMPRESAS PUBLIC 8.375 O1FEB21 REGS 594,695.17 300,938.62 3.43
440,000,000 EMPRESAS PUBLIC 8.375 08NOV27 REGS 146,108.02 138,215.04 1.57
439,000,000 FINDETER 7.875 12AUG24 SERIES REGS 228,109.98 147,837.08 1.68
5,640,000 HUNGARY GOVT 3 26JUN24 SER 24/B 22,350.84 20,562.46 0.22
6,950,000 HUNGARY GOVT 5.50 24JUN25 SER 25B 29,473.34 28,862.31 0.33
3,264,000,000 [INDONESIA REP 11 15SEP25 SER FR40 482,624.39 253,548.59 2.89
5,829,000,000 INDONESIA REP 5.625 15MAY23 FR63 605,674.20 360,129.95 4.10
1,252,000,000 INDONESIA REP 7 15MAY27 SERIES FR59 119,129.63 78,626.66 0.90
2,600,000,000 [INDONESIA REP 8.375 15MAR24 FR70 207,813.62 178,286.52 2.03
3,651,000,000 [INDONESIA REP 8.375 15SEP26 FR56 306,411.52 248,987.64 2.83
495,000 MALAYSIAN GOVT 3.844 15APR33 SR0413 140,787.18 111,584.30 1.27
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2018 31

*
270,000 MALAYSIAN GOVT 3.9 30NOV26 S 0316 60,638.05 64,466.19 0.73
150,000 MALAYSIAN GOVT 3.955 15SEP25 SR0115 37,681.17 36,234.25 0.41
96,000 MALAYSIAN GOVT 4.181 15JUL24 SR0114 28,663.30 23,625.36 0.27
8,400 MEXICAN BONOS 10 20NOV36 SER M 30 49,941.59 52,520.82 0.60
100,200 MEXICAN BONOS 5.75 05MAR26 SER M 472,417.21 461,893.70 5.26
18,300 MEXICAN BONOS 6.5 10JUN21 SER M 93,950.69 92,592.71 1.05
54,450 MEXICAN BONOS 7.75 13NOV42 SER M 336,287.58 277,464.38 3.16
7,600 MEXICAN BONOS 7.75 29MAY31 SER M 36,483.79 39,165.11 0.45
310 PERU BONO SOBERANO 6.95 12AUG31 100,789.25 103,451.90 1.18
360,000 PERU REPUBLIC OF 6.15 12AUG32 111,0083.22 112,559.10 1.28
29,250 PETROLEOS MEX 7.19 12SEP24 REGS 219,722.19 133,355.07 1.52
785,000 POLAND GOVT 2.5 25JUL26 SER 0726 186,469.78 205,237.50 2.34
780,000 POLAND GOVT 2.5 25JUL27 SER 0727 211,821.62 201,930.23 2.30
545,000 POLAND GOVT 3.25 25JUL25 SER 0725 155,541.06 151,432.24 1.72
473,000 POLAND GOVT 5.75 23SEP22 SER 0922 173,503.75 146,060.36 1.66
320,000 ROMANIA GOVT 4.75 24FEB25 SER 10Y 86,089.91 81,304.95 0.93
250,000 ROMANIA GOVT 5.80 26JUL27 SER 15Y 73,461.46 66,950.55 0.76
170,000 ROMANIA GOVT 5.85 26APR23 SER 10Y 47,183.28 45,461.84 0.52
40,145,000 RUSSIAN GVT BD 7.05 19JAN28 SR 6212 488,476.53 533,352.82 6.07
8,900,000 RUSSIAN GVT BD 8.15 03FEB27 SR 6207 168,452.40 127,854.24 1.46

SOUTH AFRICA REP 10.5 21DEC26 R186
7,985,000 SOUTH AFRICA REP 7 28FEB31 R213 656,407.92 445,171.22 5.07
3,400,000 SOUTH AFRICA REP 8.75 28FEB48 2048 247,777.03 206,745.37 2.35
2,450,000 THAILAND GVT BD 3.65 17DEC21 76,241.30 78,593.80 0.89
10,600,000 THAILAND KINGDOM 1.2 14JUL21 SR ILB 353,253.45 350,643.33 3.99
3,215,000 THAILAND KINGDOM 2.125 17DEC26 94,513.38 94,577.36 1.08
1,285,000 THAILAND KINGDOM 4.875 22JUN29 45,820.16 46,529.47 0.53
775,000 TURKEY GOVERNMENT 10.4 20MAR24 306,240.43 69,955.26 0.80
406,946 TURKEY GOVERNMENT 10.50 15JAN20 172,654.40 51,822.53 0.59
420,000 TURKEY GOVERNMENT 10.6 11FEB26 127,167.86 36,185.10 0.41
350,000 TURKEY GOVERNMENT 11 24FEB27 101,993.35 30,367.35 0.35
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2018 31
*
720,000 TURKEY GOVERNMENT 7.1 O8MAR23 292,361.80 57,976.52 0.66
990,000 TURKEY GOVERNMENT 8.8 27SEP23 467,240.57 84,389.27 0.96
2,720,000 URUGUAY REP OF 8.50 15MAR28 REGS 94,284.90 72,915.45 0.83

12,113,893.26 8,541,458.68  97.24

12,113,893.26 8,541,458.68  97.24

12,113,893.26 8,541,458.68  97.24
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*

12.75

12.75

10.52

12.03

1.68
1.60

10.69

8.02

7.53

7.53

7.42

7.42

6.49
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5.34

3.76

3.52

2.69

2.46

2.21

2.21

97.24

22137
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2017 12 246,310
450,000 450,000 1,000
1,000 70

2018

20 440,357,276,329
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BNY
38
59 131 19
52

193 29
29 12 31
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28 12 31 29 12 31
2,019,496 1,582,306
230,819 269,459
5,780,329 6,391,211
452,326 442,099
8,482,972 8,685,076
8,482,972 8,685,076
345,268
798,188 946,745
686,081 732,673
30,943 4,395
1,860,482 1,683,814
1,860,482 1,683,814
246 246
1,193,830 1,193,830
5,428,414 5,807,184
6,622,490 7,001,261
6,622,490 7,001,261

8,482,972 8,685,076

25/37



EDINETOOOO
OO000DOO00o0DO000DO000D00o0bD000nD0oO0no(ELs214)
OOoooooooooooooood

28 29
28 12 31 29 12 31
2,745,028 3,148,250
3,988,632 3,326,879
6,733,660 6,475,129
2,375,901 2,759,020
3,840,010 2,924,190
6,215,911 5,683,210
352,671 351,359
24,771 19,115
377,443 370,475
140,305 421,443
2,633 354
95,507
98,141 354
62,873 8,741
34,285
62,873 43,027
175,573 378,770
35,566
140,007 378,770

140,007 378,770
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28 28 12 31
246 | 1,193,830 5,288,406 6,482,482 6,482,482
140,007 140,007 140,007
140,007 140,007 140,007
246 | 1,193,830 5,428,414 6,622,490 6,622,490
29 29 12 31
246 | 1,193,830 5,428,414 6,622,490 6,622,490
378,770 378,770 378,770
378,770 378,770 378,770
246 | 1,193,830 5,807,184 7,001,261 7,001,261
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28 28 12 31
29 29 12 31
28 28 12 31
1,000 1,000
1,000 1,000
29 29 12 31
1,000 1,000
1,000 1,000
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28 12 31
2,019,496 2,019,496
230,819 230,819
452,326 452,326
2,702,641 2,702,641
345,268 345,268
798,188 798,188
686,081 686,081
1,829,537 1,829,537
(30,943) (30,943)
(30,943) (30,943)
29 12 31

1,582,306 1,582,306
269,459 269,459
442,099 442,099
2,293,864 2,293,864
946,745 946,745
732,673 732,673
1,679,418 1,679,418
(4,395) (4,395)
(4,395) (4,395)
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28 12 31

10 10

2,019,496
230,819
452,326

2,702,641

29 12 31

10 10

1,582,306
269,459
442,099

2,293,864
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28 12 31
776,224 30,943 30,943
776,224 30,943 30,943

29 12 31
1,314,384 4,395 4,395
1,314,384 4,395 4,395

28 12 31

29 12 31
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28 28 12 31 )
2,745,028 3,988,632 6,733,660
90
10
29 29 12 31 )
3,148,250 3,326,879 6,475,129
90
10
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28 28 12 31
( )
2,235,023
795 632,767
346,848
55,771 1,893,428
466,937
1,135 4,751,002 345,268
62,873
42,419 30,943
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795

2,619,144

346,848

623,629

1,135

349,327

1,545,854

1,662,535

2,010,632

8,741

71,472

4,395
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28 29
28 12 31 29 12 31
3,311,245 16 3,500,630 62
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2,000 2,000
1,000 1,000
1,000 1,000

BNY
30
1.0 30 25
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