


Monthly change in SOFAZ's currency assets in 2015
(mln. USD)

35565.6 32 624.3 35783.3 35 673.7

35543.7 35 444.6

___________ 34930.5. 347381

SOFAZ's currency assets in the beginning of 2015 37 104.1

SOFAZ's currency assets by September 2015 34738.1
Change in currency assets for 2015 -2 366



SOFAZ's porttolio breakdown by foreign currencies
(as 0£30.09.2015/mln.)

Total investment portfolio: $34 604.6 (99.6%)
with 100%:

Total Azerbaijan manat:$ 133.5 (0.4%)
Total assets: $ 34 738.1 (100%)




SOFAZ’s porttolio breakdown by asset class
(as 0£30.09.2015)

Fixed income securities
and deposits 81.6%

Corporate bonds 44.0%

Deposits 5.2%

Financial bonds
19.2%

Money market
instruments 1.7%

Bonds of agencies

\ / \ and supranationals 12.5%
Covered
Real estate 4.3% e o / \

Sovereigns 8.1%

Gold 3.2% /

Private equity/

Short-term commercial

Project investments 2.2% .
Equities 7.0% papers 9.3%




Classification of the bonds in SOFAZ’s investment
portfolio by their credit ratings (as of 30.09.2015)

- 9.96 %

- 28.26 %

1 38.19 %

23.59 %




SOFAZ’s investment portfolio breakdown by
maturities (as of 30.09.2015)

- 30.82%

28.30%

1 15.00%

9.20%

- 16.68 %




SOFAZ’s investment portfolio breakdown by
gcographic regions (as of 30.09.2015)

(©) North America Europe (©) Asia/Pacific (©) Australia/New Zealand

@ South America ©) Africa @ Middle East ‘ International financial organizations 3.13%



SOFAZ’s investment portfolio breakdown by the level of
development of the countries (as 0of 30.09.2015)

(©) Developed countries

(©) Emerging countries

(©) International financial
organizations
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