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Monthly change in SOFAZ’s currency assets in 2015
(mln. USD)
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  December  January February March April May June July August September October November   December

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

SOFAZ’s currency assets by December 2015                                             33 574.1

Change in currency assets by 2015                              -3 530





 
 

Fixed income securities 
and deposits 79.4%

Private equity/
Project investments 2.5% 

Gold  3.1%

Real estate 4.6% Equities 7.7%

Money market
instruments  2.7%

Sovereigns  8.0%

Bonds of agencies
and supranationals 13.2%

Financial bonds 
20.8%

Short-term commercial
papers  8.5%

Covered bonds 
1.0%

Corporate bonds  44.2%

Deposits  4.3%

SOFAZ’s portfolio breakdown by asset class
                       (as of 31.12.2015)
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Classification of the bonds in SOFAZ’s investment 
portfolio by their credit ratings (as of 31.12.2015)
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SOFAZ’s investment portfolio breakdown by 
maturities (as of 31.12.2015)

    0-1 year

   1-3 years

    3-5 years

  

Equities, real 
estate and gold
 

more than
         5 years



43.93%
 21.58%

0.26%

26.58%

0.01%

0.76%

3.55%

SOFAZ’s investment portfolio breakdown by
geographic regions (as of 31.12.2015)
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SOFAZ’s investment portfolio breakdown by the level of
development of the countries (as of 31.12.2015)

Developed countries

Emerging countries

International financial 
organizations
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23.66% 3.34%



0.89% 1.24%

0.59%

0.16%

0.20%

-0.33%

0.01%

-0.03%

0.31% 

1.24%
1.24%
1.24%

88.95%
-5.61%
  4.96%

 90.19%
 -4.37%
  6.20%

SOFAZ’s total assets return in AZN, USD and EUR

              Year 2015 

       Fixed Income

                 Equities

                Deposits
                 
       Commodities
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            Real Estate

Contribution YTD excl. Gold YTD incl. Gold

Local Return FX Return Base Return
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Local return (10 year average)                                     2.42%

6%

5%

4%

3%

2%

1%

0%

4.24% 4.49%

3.79%
3.29%

0.99% 0.83%

2.16%

2006 2007 2008 2009 2010 2011 2012 20142013

1.77%
1.52%

Years

Assets(mln $) 

2006              2007              2008              2009              2010              2011              2012              2013              2014              2015

1 454.50       2 475.37      11 219.20    14 900.36     22 766.77     29 799.97     34 129.39     35 877.52    37 104.09    33 574.10             

1.24%

2015

The growth of the assets and profitability 
relative to total assets of SOFAZ
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