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30 12 28
4,095,809 0.05
7,021,728,111 99.94
— 0 0.00
7,025,823,920] 100.00;

30 12 28
23,282,987,081 33.24
3,722,232,353 5.31
2,601,987,377 3.71
2,541,743,877 3.63
2,450,199,806 3.50
1,968,039,687 2.81
1,939,362,523 2.77
1,764,739,097 2.52
1,761,996,673 2.52
1,618,302,477 2.31
1,321,213,685 1.89
1,241,072,291 1.77
1,187,792,578 1.70
1,184,127,959 1.69
1,088,934,390 1.55
1,057,067,321 1.51
1,001,176,372 1.43
992,720,699 1.42
763,664,269 1.09
716,465,248 1.02
693,389,858 0.99
676,024,200 0.96
639,422,403 0.91
598,113,310 0.85
577,613,152 0.82
576,459,470 0.82
549,357,853 0.78
510,333,622 0.73
445,331,642 0.64
421,173,996 0.60
415,771,972 0.59
403,328,478 0.58
400,512,171 0.57
366,581,316 0.52
309,797,184 0.44
290,583,622 0.41
289,822,225 0.41
275,533,047 0.39
275,208,634 0.39
274,884,945 0.39
255,634,138 0.36
250,018,455 0.36
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225,567,236 0.32
184,806,675 0.26
184,172,174 0.26
181,271,617 0.26
162,485,172 0.23
140,503,021 0.20
132,891,024 0.19
122,176,064 0.17
108,685,868 0.16
107,472,712 0.15
78,417,968 0.11
53,342,116 0.08
160,105,648 0.23
141,608,031 0.20
4,370,710,234 6.24
70,054,937,016 100.00
30 7 23

2,012,198,000 97.60

— 49,583,545 2.40

2,061,781,545 100.00

)
() 30 7 23
30 12 28
() ) () () ) ¢
5,851,846,902] 1.219] 7,134,362,665] 1.2006) 7,025,727,390[100. 04
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30 12 28
100.04
100.04
30
30 12 28
) ) ) () ) ()
1,234,915.25 5,774.75) 7,131,337,119 5,686 7,021,728,111)99.94
Ch-
JPY
3,887,074 1.0548} 4,100,085 1.0537 4,095,809 0.05
30 12 28
0.05)
99.94
100.00]
30 12 28
/
Q) )
) )
) )
)
THAILAND GVT THB 2.125 98.0808
427,450,000 1,429,623,715 | 2.04
BOND 2026/12/17
10.0 104.36577
BRAZIL NTNF BRL 43,500,000 1,300,255,250 | 1.86
2025/1/1
VALEANT 144A LIFE 6.125 86.25
9,400,000 899,891,963 | 1.28
SR UNSEC 2025/4/15
8.5 98.003
BONOS MEXICAN MXN 162,000,000 895,534,583 | 1.28
2029/5/31
GOGO INTL 144A
12.5 106.75
LIFE SR SEC 1ST 7,505,000 889,246,155 | 1.27
LIEN 2022/7/1
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CONSOL ENERGY INC 5.875 96.25
6 7,926,000 846,755,881 | 1.21
SR UNSEC 2022/4/15
BLACKSTONE CQP
6.5 100.550233
7 HOLDCO LP REG S 7,575,000 845,413,413 | 1.21
202173720
PP
HONDURAS REP OF 8.75 106.726
8 6,308,000 747,248,983 | 1.07
REG S 2020/12/16
SOUTH AFRICA GVT 6.5 69.46
9 136,510,000 726,832,100 | 1.04
ZAR R214 2041/2/28
PETSMART 144A
5.875 72.00
10 | LIFE SR SEC 1ST 9,040,000 722,444,256 | 1.03
2025/6/1
LIEN
4.25 86.4282
11 | TURKEY REP OF 7,250,000 695,499,609 | 0.99
2026/4/14
RUSSIA GOVT OFZ 7.0 95.963
12 451,325,000 692,088,836 | 0.99
RUB 2023/1/25
CLEAR CHANNEL 7.625 97.875
13 6,315,000 686,038,590 | 0.98
WORLDWIDE SR SUB 2020/3/15
100.
POLAND GOVT BOND 1.5 00-368
14 20,692,000 614,791,420 | 0.88
PLN 2020/4/25
TEEKAY SHIP CORP 8.5 96.25
15 5,710,000 610,014,646 | 0.87
SR UNSEC 2020/1/15
PERU PEN 144A 6.15 101.7086
16 16,200,000 542,602,481 | 0.77
LIFE/REG S 2032/8/12
8.0 97.288
17 | BONOS MEXICAN MXN 97,700,000 536,144,452 | 0.77
2023/12/7
CLIFFS NATURAL
5.75 89.25
18 | RESOURCES SR 5,300,000 525,034,099 | 0.75
2025/3/1
UNSEC
PARAGUAY REP OF 4.625 100.0875
19 4,700,000 522,132,967 | 0.75
REG S 2023/1/25
NAVIENT CORP SR 5.5 87.625
20 5,320,000 517,419,842 | 0.74
UNSEC 2023/1/25
6.875 90.375
21 | ARGENTINA REP OF 5,145,000 516,103,857 | 0.74
2021/4/22
FRONTIER
11.0 62.25
22 | COMMUNICATIONS SR 7,405,000 511,643,939 | 0.73
2025/9/15
UNSEC
INDONESIA GOVT 6.625 87.35
23 76,272,000,000 507,716,141 | 0.72
BOND IDR FR65 2033/5/15
3.9 98.6303
24 | MALAYSIA GVT MYR ) 17,122,000 449,718,292 | 0.64
2026/11/30
FREEPORT-MCMORAN 3.55 94.14075
25 4,260,000 445,133,898 | 0.64
SR UNSEC 2022/3/1
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RUSSIAN
4.375 94.879
26 FEDERATION 144A 4,200,000 442,305,973 | 0.63
2029/3/21
LIFE
INTELSAT JACKSON
8.5 96.28
27 144A LIFE SR 4,125,000 440,822,192 | 0.63
2024/10/15
UNSEC
HONDURAS REP OF 6.25 99.226
28 4,000,000 440,543,595 | 0.63
REG S 2027/1/19
FIRST QUANTUM
7.5 82.375
29 MINERALS 144A 4,750,000 434,302,623 | 0.62
2025/4/1
LIFE
MOLINA HEALTHCARE 5.375 96.25
30 4,025,000 430,001,567 | 0.61
SR UNSEC 2022/11/15
( )
30 7 23
« )
)
4 0.425 | 2019/11/28 100,000 | 100.387 | 100,387,000 .87
(2014
6 0.65 2023/5/30 100,000 100.05 100,050,000 .85
(2018)
1 0.568 | 2023/1/11 100,000 98.773 98,773,000 .79
(2017)
19 0.36 2020/7/6 100,000 | 100.074 | 100,074,000 .85
2017
237 2.05 | 2018/11/22 100,000 | 100.661 | 100,661,000 .88
316 1.164 | 2020/6/25 100,000 | 101.993 | 101,993,000 | 4.95
4 0.005 2020/3/3 100,000 99.827 99,827,000 4.84
50 0.29 2022/6/15 100,000 | 100.115 | 100,115,000 .86
31 0.23 2021/9/17 100,000 | 100.203 | 100,203,000 .86
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1 0.12 2020/10/30 100,000 99.988 99,988,000 4.85
0.08 2019/9/9 100,000 99.976 99,976,000 4.85
28 1.56 2021/1/20 100,000 103.455 103,455,000 5.02
6 2.084 2020/3/4 100,000 103.184 103,184,000 5.00
8 0.234 2019/7/22 100,000 100.183 100,183,000 4.86
23 1.61 2020/12/17 100,000 103.469 103,469,000 5.02
22 0.06 2021/4/13 100,000 99.913 99,913,000 4.85
75 0.309 2023/2/28 100,000 99.902 99,902,000 4.85
69 0.08 2020/12/18 100,000 99.914 99,914,000 4.85
(
43 0.454 2019/2/25 100,000 100.213 100,213,000 4.86
15 0.03 2021/7/2 100,000 99.918 99,918,000 4.85
30 7 23
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1
1 ( 28 11 21 ) 493,430,947, 493,430,947, 1.0963 1.0963
2 ( 29 11 20 ) 3,602,889,543 3,602,889,543 1.2025 1.2025
3 ( 30 11 20 ) 7,322,397,765 7,322,397,765 1.1679 1.1679
29 12 4,574,586,273 — 1.2127 —
30 1 5,139,828,040 — 1.2271 —
2 6,332,377,662 — 1.2181 —
3 6,815,435,929 — 1.2166 —
4 6,953,344,486 — 1.2036 —
5 6,882,008,359 — 1.1861 —
6 6,949,790,506 — 1.1740 —
7 7,394,704,893 — 1.1987 —
8 7,337,925,024 — 1.1787 —
9 7,047,931,372 — 1.1903 —
10 7,008,033,841 — 1.1697 —
11 7,108,639,664 — 1.1666 —
12 7,022,785,730 — 1.1490 —
)
1
1 27 12 30 28 11 21 0
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28 11 22 29 11 20 0]
29 11 21 30 11 20 0]
27 12 30 28 11 21 9.6
28 11 22 29 11 20 9.7
29 11 21 30 11 20 2.9
100
100
27 12 30 28 11 21 459,468,457, 9,366,806 450,101,651
28 11 22 29 11 20 2,620,306,307 74,138,167 2,996,269,791
29 11 21 30 11 20 4,448,835,627 1,175,463,418 6,269,642,000]

29/97



EDINETOOOO
O00OO00O00000000000004d0(E14703)
Ooooooooooooboooononoad

0185 12ZABERNE
ZREH-UREORS (BE~20185128288) SEEDER
13000 foo il
HELER EWEA) Wi  20EENR oy
—ssan s e
BRE:RN o

HE®IIEO S, BUR

9000 0

000 -]
18512 188 1812 178 11412 184 (/A

EEGREDRR (2018512 28BRE)

CHRPEIN-FO=1 e A A A AR TF=T7 AF R LEUANVIO EEGAEOH RS >

N  EWE R
¥ F¥E IR T A—T - 0—1 R v f b FHRF 2 2P 4 —ZILLK) (P DIROH-JPY) Lt
2 BEERASOr-CARENERRET 1]

<HFrERN-FA—T FO—r - A bl AHF 2T~ O EBUREOR RS >
(anesF 1A 2B ME)

L G
L 1] HEE E& muE EnAw BREEN
1 THAILAND OVT THE BOND 212%% 12-17-26 L2} ERLEn 204
2 BRAZIL NTHF BRL 10.0% 01-01-15 TR EREw» 184
WALEANT |44 LIFE SR UNSEC 8.12%% D4-15-25 -y HAs 128
L] BOMOS MEXICAN MXN 85\ 05-21-29 A%ia ERE» 1.
5 GOS0 INTL 144 LIFE SR SEQ 15T LIEN 12.5% 07-01-22 E 3 1] Hme .
] COMS0L. EMERGY INC SR UNSEC SE75% 04-15-22 =R HAw 1
7 BLACKSTOME COP HOLDCO LP REG S PP SR SEC 15T LIEN &5% 03-70-21 S Hns 1.3
i HOMDURAS REP OF REG S A.75% 12-18-30 LR ERE» a7
8 SOUTH AFRICA GVT ZAR RIS 68% 02-28=41 L el ] EMEw .04
i} PETSMART TddA LIFE 5A SEC I5T LIEN S.BT5% DE-01-26 =E tis £ 104
EnRRAELE WAL
Enmn BREEN EE& BRE®RN
s 4720 =R ELE T
fid 1] 48,13 b ] 53
+nulEe D43 FHiL am
& o8 LF] -y 18
%=1 3150
+rEd FTR
as-fom L[]

30/97



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooaod

FMREREDES

L b s
B N

B2

-53

g W0 W1 FL 2013 it ms .11 w7 e (&)

FrAFRRALFT =R ER A,
FreFOEMEERE. RINFERENERLLOEL TR,

FreFHEARHIAETAZORNTAY, REOBRERENETILOTREVES A,
2rFDERREREHE, PRENOF—=LA=UTHMRLTSEENBUET.

0120-411-447 9 00 17 00
capitalgroup.co.jp

capitalgroup.co.jp

31/97



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

0120-411-447 9 00 17 00
capitalgroup.co.jp

capitalgroup.co.jp

*
10

32/97



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

0120-411-447 9 00 17 00
capitalgroup.co.jp

11

2015 12 30 a. a. a. b.

33/97



11 21

11 21

11 20

50

34/97

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

2016

50



16

35/97

18

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad



10

18

36/97

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad



59

133

30 11 20

37/97

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

38
12

29 11 21



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

2 3

29 11 20 30 11 20
76,231,020 306,809,655
3,592,774,071 7,312,152,941
3,669,005,091 7,618,962,596
3,669,005,091 7,618,962,596
54,505,000 266,500,000
1,429,611 2,776,554
280,351 776,996
9,251,481 25,640,803
208 840
648,897 869,638
66,115,548 296,564,831
66,115,548 296,564,831
2,996,269,791 6,269,642,000
606,619,752 1,052,755,765
3,602,889,543 7,322,397,765
3,602,889,543 7,322,397,765
3,669,005,091 7,618,962,596
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2 3
28 11 22 29 11 21
29 11 20 30 11 20

113,000,889 197,236,130
113,000,889 197,236,130
37,025 69,107

392,954 1,388,461
12,967,178 45,819,145
910,537 1,839,183
14,307,694 49,115,896
98,693,195 246,352,026
98,693,195 246,352,026
98,693,195 246,352,026
2,909,404 17,952,983
43,329,296 606,619,752
477,233,786 919,034,795
477,233,786 919,034,795
9,727,121 244,499,739
9,727,121 244,499,739
606,619,752 1,052,755,765
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2 3
29 11 20 30 11 20
2,996,269,791 6,269,642,000
1 1.2025 [1 1.1679
1 ) (12,025 )| ) (11,679 )
2 3
28 11 22 29 11 21
29 11 20 30 11 20
A A
B 95,816,259 B
C 509,946,535 C 974,187,195
D 856,958 D 78,568,570
E=A+B+C+D 606,619,752 E=A+B+C+D 1,052,755,765
F 2,996,269,791 F 6,269,642,000
G=E/Fx 10,000 2,024.57 1 G=E/Fx 10,000 1,679.11
H 1 H
1=Fx H/10,000 1=Fx H/10,000
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2 3
28 11 22 29 11 21
29 11 20 30 11 20
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(
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@) @
2 3
29 11 20 30 11 20
112,999,039 184,235,739
112,999,039 184,235,739
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2 3
28 11 22 29 11 21
29 11 20 30 11 20
450,101,651 2,996,269,791
2,620,306,307 4,448,835,627
74,138,167 1,175,463,418
5,996,517,092 7,312,152,941
5,996,517,092 7,312,152,941
30 11 20
4,100,085
7,308,048,536
266,500,000
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7,312,148,621
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1,166

188,245,492

188,244,326
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30 11 20

2,883,446,285
3,849,208,183

736,137,376
5,996,517,092

5,996,517,092

3,887,074.00]

4,100,085

3,887,074.00]

4,100,085
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1,265,462.95 7,308,048,536)
Ch-
JPY
1,265,462.95 7,308,048,536)
5,152,536.95 7,312,148,621
(@)
2017 12 31
2017 12 31
/
Argentina Government Bond 6.875% usb 6,875,000 7,499,766 1.01
22/04/2021
Argentina Government Bond 7.5% 22/04/2026 usb 5,025,000 5,696,591 0.77
Argentina Government Bond, FRN 24.225% ARS 50,200,000 2,688,564 0.36
03/04/2022
Argentina Government Bond, FRN 0% usD 17,350,000 1,834,763 0.25
15/12/2035
Argentina Treasury BONCER 2.5% 22/07/2021 ARS 31,825,000 2,207,428 0.30
Argentine Bonos del Tesoro 18.2% ARS 24,700,000 1,366,954 0.18
03/10/2021
City of Buenos Aires Argentina, FRN ARS 45,900,000 2,465,585 0.33
26.625% 22/02/2028
City of Buenos Aires Argentina, Reg. S usb 785,000 873,312 0.12
8.95% 19/02/2021
YPF SA, Reg. S 8.5% 28/07/2025 usb 3,865,000 4,493,063 0.61
29,126,026 3.93
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Armenia Government Bond, Reg. S 7.15%
26/03/2025

Bahrain Government Bond, Reg. S 6.75%
20/09/2029

Belarus Government Bond, Reg. S 6.875%
28/02/2023

Brazil Government Bond 4.25% 07/01/2025
Brazil Letras do Tesouro Nacional 0%
01/07/2020

Brazil Letras do Tesouro Nacional 0%
01/07/2021

Brazil Notas do Tesouro Nacional 10%
0170172021

Brazil Notas do Tesouro Nacional 6%

15/05/2023

Brazil Notas do Tesouro Nacional 10%
01/01/2025

Cemig Geracao e Transmissao SA, Reg. S
9.25% 05/12/2024

Odebrecht Drilling Norbe VIII/IX Ltd.,

2
144A 6.35%30/06/2022
Petrobras Global Finance BV 8.375%
23/05/2021
Petrobras Global Finance BV 6.125%
17/01/2022
Petrobras Global Finance BV 5.875%
07/03/2022
Petrobras Global Finance BV 4.375%
20/05/2023
Petrobras Global Finance BV 6.25%
17/03/2024
Petrobras Global Finance BV 6.85%
05/06/2115
Vale Overseas Ltd. 6.25% 10/08/2026

Teekay Corp. 8.5% 15/01/2020

State Grid Overseas Investment 2016 Ltd.,
144A 3.5% 04/05/2027

Colombian TES 8.825% 10/03/2021
Colombian TES 6% 28/04/2028

Ecopetrol SA 5.875% 28/05/2045
Financiera de Desarrollo Territorial SA
Findeter, Reg. S 7.875% 12/08/2024

Dominican Republic Government Bond, 144A
5.5% 27/01/2025

Dominican Republic Government Bond, Reg.
S 10.5% 07/04/2023

Dominican Republic Government Bond, Reg. S

5.5% 27/01/2025

Dominican Republic Government Bond, Reg.
S 6.875% 29/01/2026

Dominican Republic Government Bond,

Reg. S 8.625% 20/04/2027

usD

usb

usD

uSsD
BRL

BRL

BRL

BRL

BRL
usb

usD

usb

uSsD

EUR

usD

usb

usD

uSsD

usb

usb

CoP
COP
usb
CoP

uSsD
DOP
usb
usb
uSsD
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1,970,000

2,700,000

1,170,000

2,200,000
26,500,000

2,480,000

400,000

300,000

11,895,000
895,000

1,072,500

5,000,000

1,180,000

300,000

1,780,000

290,000

2,745,000

550,000

6,135,000

3,600,000

10,030,000
6,476,900,000
175,000
2,008,000,000

420,000
45,400,000
4,405,000
1,540,000
2,375,000
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2,252,202 0.30
2,252,202 0.30
2,666,925 0.36
2,666,925 0.36
1,263,003 0.17
1,263,003 0.17
2,240,150 0.30
6,509,366 0.88
5,474,013 0.74
1,242,786 0.17
2,890,710 0.39
3,585,799 0.48
967,719 0.13
748,069 0.10
5,711,875 0.77
1,255,225 0.17
418,253 0.06
1,764,817 0.24
308,705 0.04
2,652,356 0.36
638,550 0.08
36,408,393 4.91
6,273,037 0.85
6,273,037 0.85
3,620,258 0.49
3,620,258 0.49
888,559 0.12
2,087,229 0.28
179,288 0.03
691,206 0.09
3,846,282 0.52
445,725 0.06
1,028,914 0.14
4,674,806 0.63
1,759,850 0.24
2,927,188 0.39
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Dominican Republic Government Bond, usb 850,000 1,017,875 0.14
Reg. S 7.45% 30/04/2044
Dominican Republic Government Bond, Reg. S UsD 1,185,000 1,336,099 0.18
6.85% 27/01/2045
13,190,457 1.78
Egypt Government Bond, Reg. S 6.125% usb 630,000 660,350 0.09
31/01/2022
Egypt Government Bond, Reg. S 7.5% usb 1,100,000 1,218,134 0.16
31/01/2027
Egypt Government Bond, Reg. S 8.5% usb 1,200,000 1,380,852 0.19
31/01/2047
3,259,336 0.44
Ghana Government Bond 24% 09/09/2019 GHS 1,160,000 282,806 0.04
Ghana Government Bond 24.75% 19/07/2021 GHS 7,470,000 2,001,184 0.27
Ghana Government Bond 19% 02/11/2026 GHS 5,900,000 1,445,569 0.20
Ghana Government Bond, Reg. S 7.875% usb 1,310,000 1,442,952 0.19
07/08/2023
Ghana Government Bond, Reg. S Usb 1,760,000 1,962,472 0.26
8.125% 18/01/2026
7,134,983 0.96
Honduras Government Bond, Reg. S usb 4,408,000 4,955,474 0.67
8.75% 16/12/2020
Honduras Government Bond, Reg. S usb 1,150,000 1,290,875 0.17
7.5% 15/03/2024
6,246,349 0.84
India Government Bond 7.8% 11/04/2021 INR 241,160,000 3,870,530 0.52
India Government Bond 8.83% 25/11/2023 INR 720,400,000 12,028,059 1.62
India Government Bond 8.6% 02/06/2028 INR 653,940,000 10,929,310 1.48
India Government Bond 7.73% 19/12/2034 INR 455,000,000 7,225,024 0.98
National Highways Authority of India 7.17% |INR 100,000,000 1,548,597 0.21
23/12/2021
National Highways Authority of India 7.27% INR 20,000,000 309,827 0.04
06/06/2022
35,911,347 4.85
Indonesia Government Bond, 144A 3.7% usb 1,200,000 1,234,520 0.16
08/01/2022
Indonesia Government Bond, Reg. S 4.75% Usb 3,330,000 3,625,844 0.49
08/01/2026
Indonesia Government Bond, Reg. S 3.75% EUR 2,250,000 3,117,198 0.42
14/06/2028
Indonesia Treasury 8.375% 15/09/2026 IDR 66,593,000,000 5,560,377 0.75
Indonesia Treasury 7% 15/05/2027 IDR 77,624,000,000 6,013,106 0.81
Indonesia Treasury 8.375% 15/03/2034 IDR 58,215,000,000 4,794,934 0.65
24,345,979 3.28
Iraq Government Bond, Reg. S 6.752% usb 615,000 630,399 0.08
09/03/2023
Iraqg Government Bond, Reg. S 5.8% usb 4,655,000 4,503,978 0.61
15/01/2028
5,134,377 0.69
Teva Pharmaceutical Finance Netherlands uUsD 750,000 653,826 0.09
111 BV 2.8% 21/07/2023
653,826 0.09
Wind Tre SpA, 144A 5% 20/01/2026 usb 1,725,000 1,649,100 0.22
1,649,100 0.22
Ivory Coast Government Bond, 144A 5.375% usb 1,500,000 1,530,368 0.21
23/07/2024
Ivory Coast Government Bond, STEP, Reg. S usD 2,740,600 2,746,048 0.37
5.75% 31/12/2032
4,276,416 0.58
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Jamaica Government Bond 8% 15/03/2039

SoftBank Group Corp., 144A 4.5% 15/04/2020

Jordan Government Bond, Reg. S 6.125%
29/01/2026
Jordan Government Bond, Reg. S 5.75%
31/01/2027

Halyk Savings Bank of Kazakhstan JSC,
Reg. S 7.25% 28/01/2021

Kazakhstan Government Bond, Reg-

S 6.5% 21/07/2045

Kenya Government Bond, Reg. S 6.875%
24/06/2024

America Movil SAB de CV 6.45% 05/12/2022
Banco Nacional de Comercio Exterior SNC,
Reg. S, FRN 3.8% 11/08/2026

BBVA Bancomer SA, 144A 6.5% 10/03/2021

Comision Federal de Electricidad 7.35%
25/11/2025

Grupo Televisa SAB 7.25% 14/05/2043
Mexican Bonos 6.5% 10/06/2021

Mexican Udibonos 2.5% 10/12/2020
Mexican Udibonos 4% 15/11/2040

Mexico Government Bond 4.125% 21/01/2026
Mexico Government Bond 4.35% 15/01/2047
Petroleos Mexicanos 7.47% 12/11/2026
Petroleos Mexicanos, Reg. S 7.19%
12/09/2024

Morocco Government Bond, Reg. S 4.25%
11/712/2022
Morocco Government Bond, Reg. S 5.5%

11/12/2042

Nigeria Government Bond, Reg. S 6.75%
28/01/2021
Nigeria Government Bond, Reg. S 6.5%
28/11/2027

Pakistan Government Bond, Reg.

S 8.25% 15/04/2024

Pakistan Government Bond, Reg. S
6.875% 05/12/2027

Third Pakistan International Sukuk Co.
Ltd. (The), Reg. S 5.5% 13/10/2021

Paraguay Government Bond, Reg. S 5%
15/04/2026

Paraguay Government Bond, Reg. S 4.7%
27/03/2027

usD

uSsD

usD
usb

usD
usb

uSsD

MXN
usb

uSsD
MXN

MXN
MXN
MXN
MXN
usb
usb
MXN
MXN

usb
uSsD

usD

usb

uSsD
uSsD
usD

usb

usD
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1,615,000

5,600,000

1,130,000
405,000

1,935,000
1,055,000

2,615,000

11,000,000
2,500,000

2,100,000
35,460,000

9,290,000
93,800,000
1,500,000
9,900,000
1,525,000
3,685,000
52,000,000
21,600,000

3,500,000
3,450,000

2,085,000

1,245,000

2,930,000
800,000
1,925,000

3,750,000

300,000
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1,985,578 0.27
1,985,578 0.27
5,734,568 0.77
5,734,568 0.77
1,165,369 0.16
402,774 0.05
1,568,143 0.21
2,132,219 0.29
1,357,279 0.18
3,489,498 0.47
2,791,526 0.38
2,791,526 0.38
522,260 0.07
2,509,375 0.34
2,291,625 0.31
1,652,049 0.22
360,360 0.05
4,612,360 0.62
441,475 0.06
3,143,127 0.42
1,591,719 0.21
3,528,388 0.48
2,336,778 0.32
978,606 0.13
23,968,122 3.23
3,698,660 0.50
3,922,995 0.53
7,621,655 1.03
2,221,055 0.30
1,301,376 0.18
3,522,431 0.48
3,242,297 0.44
804,097 0.11
1,949,723 0.26
5,996,117 0.81
4,040,625 0.55
315,000 0.04
4,355,625 0.59




Peru Government Bond, Reg. S, 144A 6.15%
12/08/2032

Poland Government Bond 1.5% 25/04/2020
Poland Government Bond 5.75% 23/09/2022

Russian Federal Bond - OFZ 7.5% 8/08/2021
Russian Federal Bond - OFZ 7% 25/01/2023

Russian Federal Bond - OFZ 8.5% 7/09/2031
Vnesheconombank, Reg. S 6.902% 09/07/2020

Saudi Arabia Government Bond, Reg. S
2.375% 26/10/2021

Saudi Arabia Government Bond, Reg.

S 3.25% 26/10/2026

Eskom Holdings SOC Ltd., 144A 5.75%
26/01/2021

South Africa Government Bond 7.75%
28/02/2023

South Africa Government Bond 10.5%
21/12/2026

South Africa Government Bond 6.5%
28/02/2041

South Africa Government Bond 8.75%
28/02/2048

Sri Lanka Government Bond, Reg.S 5.75%
18/01/2022

Sri Lanka Government Bond, Reg. S 5.875%
25/07/2022

Sri Lanka Government Bond, Reg. S 6.125%
03/06/2025

Sri Lanka Government Bond, Reg. S 6.85%
03/11/2025

Sri Lanka Government Bond, Reg. S 6.825%
18/07/2026

European Bank for Reconstruction
& Development 7.375% 15/04/2019

Bank of Thailand 1.49% 28/08/2019

Turkey Government Bond 5.095% 06/01/2021
Turkey Government Bond 9.2% 22/09/2021
Turkey Government Bond 11% 02/03/2022
Turkey Government Bond 7.1% 08/03/2023
Turkey Government Bond 8.8% 27/09/2023
Turkey Government Bond 9% 24/07/2024
Turkey Government Bond 7.375% 05/02/2025
Turkey Government Bond 10.6% 11/02/2026

Turkey Government Bond 4.25% 14/04/2026
Turkey Government Bond 11.875% 15/01/2030

PEN

PLN
PLN

RUB
RUB
RUB
uSsD

usD
usb

uSsD

ZAR

ZAR

ZAR

ZAR

usb
usD
usb
uSD
usD

IDR

THB

TRY
TRY
TRY
TRY
TRY
TRY
usD
TRY

usD
usD

13,945,000

34,100,000
26,150,000

207,000,000
679,300,000
82,300,000
3,305,000

350,000
1,410,000

1,500,000
58,740,000
45,600,000

179,510,000

7,000,000

650,000
650,000
620,000
290,000
2,930,000

16,100,000,000

127,000,000

2,765,000
7,300,000
14,400,000

2,500,000
6,050,000
19,100,000

770,000
6,200,000
3,800,000
2,302,000
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4,596,371 0.62
4,596,371 0.62
9,720,746 1.31
8,582,822 1.16
18,303,568 2.47
3,658,610 0.50
11,793,002 1.59
1,548,597 0.21
3,574,820 0.48
20,575,029 2.78
341,856 0.04
1,385,264 0.19
1,727,120 0.23
1,486,349 0.20
4,724,225 0.64
4,120,124 0.56
10,254,087 1.38
513,041 0.07
21,097,826 2.85
680,578 0.09
686,511 0.09
657,292 0.09
320,665 0.04
3,231,251 0.44
5,576,297 0.75
1,212,806 0.16
1,212,806 0.16
3,897,949 0.53
3,897,949 0.53
1,296,854 0.17
1,755,910 0.24
3,666,007 0.49
544,057 0.07
1,406,160 0.19
4,436,763 0.60
888,595 0.12
1,523,216 0.21
3,630,410 0.49
3,625,549 0.49




Inmarsat Finance plc, 144A 4.875%
15/05/2022

AES Corp. 5.5% 15/04/2025

AES Corp. 6% 15/05/2026

Andeavor Logistics LP 5.5% 15/10/2019
Andeavor Logistics LP 5.25% 15/01/2025
Ball Corp. 4.375% 15/12/2020

Calpine Corp. 5.375% 15/01/2023

Centene Corp. 5.625% 15/02/2021

Centene Corp. 4.75% 15/05/2022

Centene Corp. 4.75% 15/01/2025

CF Industries, Inc. 4.95% 01/06/2043
Chemours Co. (The) 6.625% 15/05/2023
Chesapeake Energy Corp. 4.875% 15/04/2022
Chesapeake Energy Corp., FRN 4.609%
15/04/2019

CIT Group, Inc. 3.875% 19/02/2019

CNX Resources Corp. 5.875% 15/04/2022
DaVita, Inc. 5% 01/05/2025

DCP Midstream Operating LP 4.95% 01/04/2022
Diamond Offshore Drilling, Inc. 7.875%
15/08/2025

Diamond Offshore Drilling, Inc. 4.875%
01/11/2043

Eagle Spinco, Inc. 4.625% 15/02/2021
Energy Transfer Equity LP 5.875% 15/01/2024
Energy Transfer Equity LP 5.5% 01/06/2027
Ensco plc 5.75% 01/10/2044
Freeport-McMoRan, Inc. 3.55% 01/03/2022
Genesis Energy LP 6.75% 01/08/2022
Genesis Energy LP 6.5% 01/10/2025

HCA, Inc. 5.25% 15/06/2026

HealthSouth Corp. 5.75% 01/11/2024
HealthSouth Corp. 5.75% 15/09/2025
Huntsman International LLC 4.875%
15/11/2020

L Brands, Inc. 6.875% 01/11/2035
Meritage Homes Corp. 5.125% 06/06/2027
Molina Healthcare, Inc. 5.375% 15/11/2022
NGL Energy Partners LP 6.875% 15/10/2021
NGL Energy Partners LP 6.125% 01/03/2025
Noble Holding International Ltd. 7.75%
15/01/2024

Noble Holding International Ltd. 7.7%
01/04/2025

Noble Holding International Ltd. 8.7%
01/04/2045

NRG Energy, Inc. 6.25% 15/07/2022

Ply Gem Industries, Inc. 6.5% 01/02/2022
Ply Gem Industries, Inc. 6.5% 01/02/2022
Reynolds Group Issuer, Inc. 5.75%
15/10/2020

RR Donnelley & Sons Co. 6.5% 15/11/2023
Sally Holdings LLC 5.625% 01/12/2025

SM Energy Co. 6.5% 15/11/2021

SM Energy Co. 5.625% 01/06/2025
Southwestern Energy Co. 4.1% 15/03/2022
Southwestern Energy Co. 7.5% 01/04/2026
Starwood Property Trust, Inc., REIT 5%
15/12/2021

usD

uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
uSsD
usb
usb

uSsD
uSsD
usb
usb
usb

usb

usD
usb
usb
uSsD
uSsD
uSsD
usD
usb
usb
uSsD
usD

usb
usb
uSsD
uSsD
usD
usb

uSsD

usD

uSsD
uSsD
usD
usb

uSsD
uSsD
usD
usb
usb
uSsD
uSsD
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2,575,000

2,040,000
1,750,000
870,000
110,000
475,000
1,335,000
400,000
1,570,000
2,450,000
1,760,000
1,330,000
1,600,000
975,000

5,125,000
6,700,000
2,235,000
1,715,000

925,000

1,615,000

775,000
975,000
2,785,000
2,185,000
3,185,000
1,750,000
755,000
575,000
1,150,000
2,730,000
950,000

640,000
975,000
2,800,000
1,675,000
2,730,000
3,225,000

575,000

1,150,000

1,765,000
1,450,000
3,050,000

746,213

1,550,000
1,190,000
875,000
1,200,000
3,800,000
625,000
525,000

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooodooodooooooodd

22,773,521 3.07
2,581,437 0.35
2,581,437 0.35
2,152,200 0.29
1,898,750 0.26

904,165 0.12
115,825 0.02
493,406 0.07
1,304,962 0.18
412,000 0.06
1,636,725 0.22
2,499,000 0.34
1,672,000 0.23
1,413,125 0.19
1,524,000 0.21
975,000 0.13
5,189,063 0.70
6,875,875 0.93
2,239,917 0.30
1,790,031 0.24
974,719 0.13
1,187,025 0.16
798,250 0.11
1,028,625 0.14
2,847,662 0.38
1,507,650 0.20
3,157,131 0.43
1,824,375 0.25
770,100 0.10
610,938 0.08
1,181,625 0.16
2,852,850 0.38
991,562 0.13
649,600 0.09
994,500 0.13
2,933,000 0.40
1,716,875 0.23
2,675,400 0.36
2,789,625 0.38
485,875 0.07
917,125 0.12
1,844,425 0.25
1,509,812 0.20
3,164,375 0.43
758,339 0.10
1,503,500 0.20
1,190,000 0.16
890,312 0.12
1,170,000 0.16
3,752,500 0.51
664,844 0.09
546,000 0.07
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Sunoco LP 6.25% 15/04/2021 usD 1,175,000 1,224,350 0.16
Targa Resources Partners LP 4.125% usb 2,625,000 2,647,969 0.36
15/11/2019
Targa Resources Partners LP 6.75% usb 550,000 591,938 0.08
15/03/2024
Tenet Healthcare Corp. 4.75% 01/06/2020 usb 665,000 679,962 0.09
Tenet Healthcare Corp. 6% 01/10/2020 usb 3,600,000 3,819,780 0.51
Tenet Healthcare Corp. 4.5% 01/04/2021 usb 1,350,000 1,363,500 0.18
Tenet Healthcare Corp. 4.375% 01/10/2021 usb 1,525,000 1,528,813 0.21
Weatherford International Ltd. 4.5% usb 1,500,000 1,365,000 0.18
15/04/2022
Weatherford International Ltd. 8.25% usb 1,400,000 1,417,500 0.19
15/06/2023
Weatherford International Ltd. 6.5% usb 3,205,000 2,652,138 0.36
01/08/2036
Weatherford International Ltd. 6.75% usD 2,555,000 2,107,875 0.28
15/09/2040
Williams Cos., Inc. (The) 3.7% 15/01/2023 usb 950,000 950,000 0.13
103,333,488 13.94
Uruguay Government Bond 9.538% 05/04/2027 uyu 7,930,000 698,597 0.09
Uruguay Government Bond, Reg. S 9.875% uyu 48,184,000 1,777,530 0.24
20/06/2022
Uruguay Government Bond, Reg. S 8.5% uyu 65,174,000 2,276,323 0.31
15/03/2028
4,752,450 0.64
Zambia Government Bond 13% 29/08/2026 ZMW 7,250,000 538,414 0.07
538,414 0.07
459,257,835 61.96
NIl Holdings, Inc. usb 454,029 192,645 0.02
192,645 0.02
192,645 0.02
459,450,480 61.98
FMG Resources August 2006 Pty. Ltd., 144A usb 1,905,000 2,112,645 0.29
9.75% 01/03/2022
Virgin Australia Holdings Ltd., 144A 8.5% usD 1,075,000 1,120,956 0.15
15/11/2019
3,233,601 0.44
Brazil Government Bond 6% 15/05/2055 BRL 240,500 2,404,119 0.32
2,404,119 0.32
First Quantum Minerals Ltd., 144A 7% usb 2,083,123 2,166,448 0.29
15/02/2021
First Quantum Minerals Ltd., usD 2,825,000 2,975,572 0.40
144A 7.25% 15/05/2022
Jupiter Resources, Inc., 144A 8.5% usb 700,000 437,500 0.06
01/10/2022
Seven Generations Energy Ltd., Usb 1,000,000 1,067,500 0.14
144A 6.75% 01/05/2023
Valeant Pharmaceuticals International, usb 2,460,000 2,490,750 0.34
Inc., 144A 6.375% 15/10/2020
Valeant Pharmaceuticals International, usb 6,185,000 5,682,469 0.77
Inc., 144A 6.125% 15/04/2025
14,820,239 2.00
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Dominican Republic Government Bond, Reg. S DOP 67,000,000 1,584,769 0.21
11.5% 10/05/2024
Dominican Republic Government Bond, Reg. S DOP 14,400,000 319,880 0.04
10.375% 06/03/2026
Dominican Republic Government Bond, Reg. S DOP 13,800,000 325,309 0.05
11.25% 05/02/2027
2,229,958 0.30
Egypt Treasury Bill 0% 06/02/2018 EGP 19,000,000 1,049,270 0.14
Egypt Treasury Bill 0% 20/02/2018 EGP 38,300,000 2,103,708 0.28
Egypt Treasury Bill 0% 27/03/2018 EGP 3,800,000 204,909 0.03
Egypt Treasury Bill 0% 10/04/2018 EGP 53,750,000 2,882,195 0.39
Egypt Treasury Bill 0% 08/05/2018 EGP 44,650,000 2,362,184 0.32
8,602,266 1.16
Digicel Group Ltd., 144A 8.25% 30/09/2020 Usb 650,000 641,095 0.09
Digicel Group Ltd., Reg. S 8.25k usD 1,050,000 1,035,615 0.14
30/09/2020
1,676,710 0.23
Intelsat Jackson Holdings SA, 144A 8% usb 3,100,000 3,270,500 0.44
15/02/2024
3,270,500 0.44
Malaysia Government Bond 3.795% 30/09/2022 MYR 8,300,000 2,056,466 0.28
Malaysia Government Bond 3.8% 17/08/2023 MYR 7,800,000 1,929,530 0.26
Malaysia Government Bond 3.955% 15/09/2025 MYR 1,840,000 451,930 0.06
Malaysia Government Bond 3.9% 30/11/2026 MYR 24,100,000 5,882,818 0.79
Malaysia Government Bond 4.786% 31/10/2035 MYR 15,925,000 3,929,402 0.53
14,250,146 1.92
Petroleos Mexicanos 5.5% 21/01/2021 usb 665,000 706,396 0.10
Petroleos Mexicanos 6.375% 04/02/2021 usD 775,000 844,363 0.11
1,550,759 0.21
Cequel Communications Holdings I usb 1,524,000 1,550,670 0.21
LLC, 144A 6.375% 15/09/2020
Ziggo Secured Finance BV, 144A 5.5% usD 3,325,000 3,329,156 0.45
15/01/2027
4,879,826 0.66
Nigeria Government Bond 0% 08/03/2018 NGN 411,000,000 1,104,525 0.15
Nigeria Government Bond 0% 03/05/2018 NGN 1,685,300,000 4,390,881 0.59
Nigeria Government Bond 0% 14/06/2018 NGN 234,605,000 597,864 0.08
Nigeria Government Bond 0% 21/06/2018 NGN 393,875,000 1,000,309 0.14
Nigeria Government Bond 0% 05/07/2018 NGN 348,710,000 883,078 0.12
Nigeria Government Bond 0% 19/07/2018 NGN 40,550,000 102,014 0.01
Nigeria Government Bond 0% 26/07/2018 NGN 155,270,000 389,267 0.05
Nigeria Government Bond 0% 09/08/2018 NGN 121,640,000 302,932 0.04
Nigeria Government Bond 0% 30/08/2018 NGN 202,740,000 499,620 0.07
Nigeria Government Bond 0% 13/09/2018 NGN 645,190,000 1,578,046 0.21
Nigeria Government Bond 0% 18/10/2018 NGN 820,000,000 2,003,991 0.27
12,852,527 1.73
Transportadora de Gas del Peru SA, Reg. S usD 1,400,000 1,454,600 0.20
4.25% 30/04/2028
1,454,600 0.20
Transocean, Inc., 144A 9% 15/07/2023 usD 750,000 813,750 0.11
813,750 0.11
Inmarsat Finance plc, 144A 6.5% 01/10/2024  USD 2,350,000 2,391,125 0.32
QGOG Atlantic, Reg. S 5.25% 30/07/2019 usD 237,500 233,938 0.03
2,625,063 0.35
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Aleris International, Inc. 7.875% usb 1,125,000 1,119,375 0.15
01/11/2020

Allison Transmission, Inc., 144A 5% usb 1,150,000 1,188,813 0.16
01/10/2024

Associated Materials LLC, 144A 9% usb 2,900,000 3,139,250 0.42
01/01/2024

Avis Budget Car Rental LLC 5.5% 01/04/2023 usb 1,080,000 1,111,050 0.15
Avon International Operations, Inc., 144A usD 600,000 613,500 0.08
7.875% 15/08/2022

BMC Software Finance, Inc., 144A 8.125% usD 2,075,000 2,098,344 0.28
15/07/2021

Calpine Corp., 144A 5.25% 01/06/2026 usb 1,795,000 1,765,849 0.24
CCO Holdings LLC, 144A 5.75% 15/02/2026 usb 2,075,000 2,160,594 0.29
CenturyLink, Inc. 6.75% 01/12/2023 usb 2,750,000 2,705,313 0.36
CF Industries, Inc., 144A 4.5% 01/12/2026 usb 250,000 261,011 0.04
Chesapeake Energy Corp., 144A 8% 15/01/2025 USD 3,600,000 3,640,500 0.49
Clear Channel Worldwide Holdings, Inc. usb 6,625,000 6,517,344 0.88
7.625% 15/03/2020

Corporate Risk Holdings LLC 9.5% 01/07/2019 USD 7,076,000 7,403,265 1.00
CSC Holdings LLC 6.75% 15/11/2021 usb 1,425,000 1,531,875 0.21
DJO Finco, Inc., 144A 8.125% 15/06/2021 usb 300,000 282,000 0.04
Endo Dac, 144A 6% 01/02/2025 usb 1,170,000 912,600 0.12
Endo Finance LLC, 144A 5.75% 15/01/2022 usb 2,090,000 1,750,375 0.24
First Data Corp., 144A 5.375% 15/08/2023 usb 525,000 547,785 0.07
First Data Corp., 144A 5% 15/01/2024 usb 2,625,000 2,710,312 0.37
Frontier Communications Corp. 11% usb 5,180,000 3,833,200 0.52
15/09/2025

Gogo Intermediate Holdings LLC, 144A 12.5% usb 5,025,000 5,684,531 0.77
01/07/2022

Hanesbrands, Inc., 144A 4.625% 15/05/2024 usb 235,000 240,875 0.03
Hanesbrands, Inc., 144A 4.875% 15/05/2026 usb 255,000 262,650 0.04
Hardwoods Acquisition, Inc., 144A 7.5% usb 955,000 883,375 0.12
01/08/2021

Hughes Satellite Systems Corp. 6.625% usb 1,250,000 1,312,500 0.18
01/08/2026

Icahn Enterprises LP 6.25% 01/02/2022 usb 1,500,000 1,537,500 0.21
iHeartCommunications, Inc. 9% 15/12/2019 usb 3,250,000 2,429,375 0.33
Jaguar Holding Co. 11, 144A 6.375% usb 575,000 582,187 0.08
01/08/2023

Joseph T Ryerson & Son, Inc., 144A 11% usb 2,262,000 2,536,268 0.34
15/05/2022

Kinetic Concepts, Inc., 144A 12.5% usb 900,000 1,014,750 0.14
01/11/2021

LSC Communications, Inc., 144A 8.75% usb 1,525,000 1,572,656 0.21
15/10/2023

Mallinckrodt International Finance SA, 144A  USD 2,090,000 2,016,850 0.27
4.875% 15/04/2020

Navient Corp. 4.875% 17/06/2019 usb 1,945,000 1,982,733 0.27
Navient Corp. 6.5% 15/06/2022 usb 1,145,000 1,202,536 0.16
Navient Corp. 5.5% 25/01/2023 usb 4,120,000 4,125,150 0.56
Navios Maritime Acquisition Corp., 144A usb 825,000 703,313 0.09
8.125% 15/11/2021

Novelis Corp., 144A 5.875% 30/09/2026 usb 1,025,000 1,048,063 0.14
Omnimax International, Inc., 144A 12% usb 1,575,000 1,708,875 0.23
15/08/2020

Qorvo, Inc. 7% 01/12/2025 usb 725,000 812,906 0.11
Quintiles IMS, Inc., 144A 4.875% 15/05/2023 USD 810,000 838,350 0.11
Rayonier AM Products, Inc., 144A 5.5% usb 3,970,000 3,974,963 0.54
01/06/2024

Realogy Group LLC, 144A 4.5% 15/04/2019 usb 1,040,000 1,058,200 0.14
Sable Permian Resources Land LLC, 144A usb 3,825,000 3,117,375 0.42
7.125% 01/11/2020

Sable Permian Resources Land LLC, 144A usb 1,075,000 870,750 0.12
7.375% 01/11/2021

Sable Permian Resources Land LLC, FRN, 144A USD 1,225,000 1,108,625 0.15

7.881% 01/08/2019
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Scientific Games International, Inc., 144A usb 600,000 633,750 0.09
7% 01/01/2022
Solera LLC, 144A 10.5% 01/03/2024 usb 400,000 451,992 0.06
Sotheby’ s, 144A 5.25% 01/10/2022 usb 4,075,000 4,203,362 0.57
Tl Group Automotive Systems LLC, 144A 8.75% USD 316,000 340,490 0.05
15/07/2023
T-Mobile USA, Inc. 6.625% 01/04/2023 usb 100,000 104,500 0.01
T-Mobile USA, Inc. 6.5% 15/01/2026 usb 1,775,000 1,941,406 0.26
Uniti Group LP, REIT, 144A 6% 15/04/2023 usb 475,000 467,875 0.06
Windstream Services LLC 7.75% 01/10/2021 usb 2,400,000 1,788,000 0.24
Wynn Las Vegas LLC, 144A 4.25% 30/05/2023 usb 1,925,000 1,965,906 0.26
Wynn Las Vegas LLC, 144A 5.5% 01/03/2025 usb 1,175,000 1,213,187 0.16
101,028,179 13.63
175,692,243 23.70
) ) 1 usb 1,358
Corporate Risk Holdings Corp. * A
) ) 1 usb 268,508 4,747,221 0.64
Corporate Risk Holdings, Inc. * A
) 1 usb 1,617,481 1,374,859 0.19
White Star Petroleum LLC
6,122,080 0.83
6,122,080 0.83
181,814,323 24 .53
QGOG Constellation SA, 144A 9.5% usb 886,253 598,221 0.08
09/11/2024
598,221 0.08
First Quantum Minerals Ltd., 144A 7.5% usb 4,000,000 4,355,000 0.59
01/04/2025
NOVA Chemicals Corp., 144A 5.25% usb 600,000 600,000 0.08
01/06/2027
Valeant Pharmaceuticals International, usb 755,000 788,748 0.11
Inc., 144A 9% 15/12/2025
5,743,748 0.78
Colbun SA, Reg. S 3.95% 11/10/2027 usb 3,850,000 3,847,594 0.52
3,847,594 0.52
Park Aerospace Holdings Ltd., 144A 5.5% usb 1,150,000 1,144,250 0.15
15/02/2024
1,144,250 0.15
American Axle & Manufacturing, Inc., 144A usD 1,175,000 1,246,969 0.17
6.5% 01/04/2027
Blackstone CQP Holdco LP, 144A 6.5% usb 450,000 459,000 0.06
20/03/2021
Blackstone CQP Holdco LP, 144A 6% usb 1,175,000 1,183,813 0.16
18/08/2021
Blackstone CQP Holdco LP, Reg. S 6.5% usb 7,575,000 7,726,500 1.04
20/03/2021
CCO Holdings LLC, 144A 5% 01/02/2028 usb 2,325,000 2,272,687 0.31
Chesapeake Energy Corp., 144A 8% usb 1,675,000 1,612,187 0.22
15/06/2027
Cleveland-Cliffs, Inc., 144A 4.875% usb 975,000 975,000 0.13
15/01/2024
Cleveland-Cliffs, Inc., 144A 5.75% usb 5,825,000 5,577,438 0.75
01/03/2025

56/97



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

Cornerstone Chemical Co., 144A 6.75% usb 815,000 815,000 0.11

15/08/2024

Covey Park Energy LLC, 144A 7.5% usb 750,000 783,525 0.11

15/05/2025

Hertz Corp. (The), 144A 7.625% 01/06/2022 usb 2,685,000 2,819,250 0.38

Jonah Energy LLC, 144A 7.25% 15/10/2025 UsD 800,000 807,000 0.11

Kratos Defense & Security Solutions, Usb 335,000 348,819 0.05

Inc., 144A 6.5% 30/11/2025

Molina Healthcare, Inc., 144A 4.875% usDh 2,200,000 2,205,500 0.30

15/06/2025

Peabody Energy Corp., 144A 6% 31/03/2022 usb 325,000 338,406 0.04

Peabody Energy Corp., 144A 6.375% usb 450,000 469,688 0.06

31/03/2025

PetSmart, Inc., 144A 5.875% 01/06/2025 usD 4,170,000 3,221,325 0.43

PetSmart, Inc., 144A 8.875% 01/06/2025 usb 2,890,000 1,755,675 0.24

Polaris Intermediate Corp., 144A 8.5% usb 910,000 946,400 0.13

01/12/2022

Sirius XM Radio, Inc., 144A 3.875% usb 1,075,000 1,083,062 0.15

01/08/2022

Talen Energy Supply LLC, 144A 9.5% usD 775,000 798,250 0.11

15/07/2022

Talen Energy Supply LLC, 144A 10.5% usb 355,000 352,710 0.05

15/01/2026

Team Health Holdings, Inc., 144A 6.375% usb 900,000 807,750 0.11

01/02/2025

Tenet Healthcare Corp., 144A 4.625% UsD 1,478,000 1,446,592 0.19

15/07/2024

Trilogy International Partners LLC, 144A UsD 2,450,000 2,517,375 0.34

8.875% 01/05/2022

Ultra Resources, Inc., 144A 6.875% usD 1,220,000 1,227,625 0.16

15/04/2022

Ultra Resources, Inc., 144A 7.125% usb 650,000 650,813 0.09

15/04/2025

Unisys Corp., 144A 10.75% 15/04/2022 usb 1,275,000 1,431,187 0.19

UPC Holding BV, 144A 5.5% 15/01/2028 usD 1,500,000 1,462,500 0.20

Venator Finance Sarl, 144A 5.75% usb 355,000 376,300 0.05

15/07/2025

Vine Oil & Gas LP, 144A 8.75% 15/04/2023 usD 925,000 899,563 0.12

Warrior Met Coal, Inc., 144A 8% 01/11/2024 USD 950,000 983,250 0.13

Wynn Las Vegas LLC, 144A 5.25% 15/05/2027 UsD 350,000 355,250 0.05
49,956,409 6.74
61,290,222 8.27
61,290,222 8.27

i 1 UsD 1,287 617,568 0.08
Ceva Holdings LLC Preference * A 2
. 1 usD 4,780 2,294,477 0.31
Ceva Holdings LLC1.
2,912,045 0.39
1 usD 153,793 307,586 0.04
Rotech Healthcare, Inc.
307,586 0.04
3,219,631 0.43
3,219,631 0.43

UCITS

- UCITS
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JPMorgan US Dollar Treasury Liquidity usb 42,569 42,569 0.01

Institutional (dist.)

42,569 0.01
- UCITS 42,569 0.01
ucITs 42,569 0.01
705,817,225 95.22
22,147,499 2.99
13,296,633 1.79
741,261,357 100.00
1.
2.
(
)
67,000,000 MXN Citigroup Pay floating THE g5 ,000007  (103,899)  (103,899) (0.02)

4 week Receive
fixed 7.505%
69,300,000 MXN Citigroup Pay floating TIIE 18/01/2022 (15,246) (15,246)
4 week Receive
fixed 7.745%

(119,145)  (119,145) (0.02)
(119,145)  (119,145) (0.02)

%

usb 9,805,999 BRL 32,400,000 16/01/2018 Citibank 53,498 0.01
53,498 0.01

CHF Hedged Share Class

CHF 3,537,897 usD 3,589,070 19/01/2018  J.P. Morgan 45,820 0.01
EUR Hedged Share Class

EUR 19,536,769 uUsD 23,048,674 19/01/2018 J.P. Morgan 415,797 0.05
GBP Hedged Share Class

GBP 25,240,200 UsD 33,684,839 19/01/2018  J-P. Morgan 411,844 0.06
JPY Hedged Share Class

JPY 4,402,372,565 UsD 38,892,684 19/01/2018  J-P. Morgan 210,356 0.03
SGD Hedged Share Class

SGD 275,519 USD 203,834 19/01/2018  J.P. Morgan 2,226

1,086,043 0.15
1,139,541 0.16

USD 5,129,380 IDR 69,677,500,000 16/01/2018 Citibank (68)

usD 22,845,195 INR 1,475,000,000 16/01/2018 9J-P- Morgan  (227,615) (0.03)

MXN 87,771,775 USD 4,550,000 19/01/2018 J-P- Morgan  (100,354) (0.02)

USD 3,650,560 EUR 3,100,000 19/01/2018  J-P. Morgan (72,669) (0.01)

UsD 2,849,130 PLN 10,200,000 19/01/2018 Bank of (81,140)  (0.01)
America

usD 3,263,556 ZAR 44,900,000 19/01/2018 J-P- Morgan  (355,961)  (0.05)
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(837,807)  (0.12)

CHF Hedged Share Class

USD 1,692,672 CHF 1,665,036 19/01/2018  J.P. Morgan (18,012)

EUR Hedged Share Class
usb 905,080 EUR 761,465 19/01/2018  J.P. Morgan 9,471)

GBP Hedged Share Class
Usb 280,882 GBP 210,103 19/01/2018  J-P. Morgan (2,943)

JPY Hedged Share Class
JPY 56,618,000 USD 504,712 19/01/2018  J-P. Morgan (1,816)
(32,242)

(870,049)  (0.12)
269,492  0.04

2017 12 31

C X 2v) 705,817,225

TBA of —
22,296,331

( ) 2d,5b) 11,951,308

1,359,520

TBA of _
« 7 1,086,043

712,290

212,700

( 6 53,498

¢ 89 -

¢ 10 -
33

743,488,948

TBA 2f -

573,264

113,982

7 32,242

( 3a) 316,935

( 6) 837,807

1 148,832

8,9 119,145

85,306
78

( 109 —
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2,227,591

741,261,357

734,058,871

2017 12 31

JP

) 5

49,386,792
6,715
32,059

49,425,566

3a)

5a)

3b)

¢ 30

3,963,555
562,847
533,733
186,122
227,955
131,845

75,842

5,681,899

697,357

44,441,024

2e)

17,655,705

1,598,482

19,254,187
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( 10 _
8 (119,145)
( © (59,708,037)
(atbtc) 3,987,174
« 9 (13,297,388)
11,083,095
739,488,476
741,261,357
2017 12 31
4 gd
107,464 91,303
1,069,244 137,555
(46,615) (32,204)
1,130,093 196,654
7 gdh-GBP
5,732,195 6,184
490,326 _
(2,431,959) _
3,790,562 6,184
h-CHF
1,345,913 47,850
560,515 830
(861,544) (45,680)
1,044,884 3,000
d h-EUR
692,820 160,494
208,611 130,796
(132,855) (183,177)
768,576 108,113
dh-EUR h-GBP
30,637 3,361
152,035 —
(115,261) —
67,411 3,361
dh-GBP
18,327 3,191,679
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