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(2019 4 ' 15 ) (2020 4 ’ 15 )

383,082 246,676
16,248,485 11,704,676
10,127 10,065

10,000
16,651,694 11,961,417
16,651,694 11,961,417

3,540
2,177 1,773
69,397 56,607

1
7,992 6,387
83,107 64,767
83,107 64,767
17,571,147 15,186,408
1,002,560 3,289,758
16,568,587 11,896,650
16,568,587 11,896,650
16,651,694 11,961,417
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1 2
( 2018 4 27 ( 2019 4 16
2019 4 15 ) 2020 4 15 )
581,388 2,413,871
581,388 2,413,871
622 148
4,178 3,512
133,049 111,965
15,318 12,735
153,167 128,360
734,555 2,542,231
734,555 2,542,231
734,555 2,542,231
245,472 80,968
1,002,560
103,968 320,373
103,968 320,373
617,445 146,308
617,445 146,308
1,002,560 3,289,758
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2
( 2019 4 16
2020 4 15 )

2019 4 16 2020 4 15
1 2
(2019 4 15 ) (2020 4 15 )
17,571,147 15,186,408
55 6 10 ) 55 6 10
1,002,560 3,289,758
1 1
1 0.9429 1 0.7834
(10,000 9,429 ) (10,000 7,834 )
1 2
( 2018 4 27 ( 2019 4 16
2019 4 15 ) 2020 4 15 )
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1 2
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1 2
( 2018 4 27 ( 2019 4 16
2019 4 15 ) 2020 4 15 )

2
( 2019 4 16
2020 4 15 )

1 2
(2019 4 15 ) (2020 4 15 )
10,000,000 17,571,147
12,268,121 3,207,419
4,696,974 5,592,158
1 2
(2019 4 15 ) (2020 4 15 )
381,172 2,321,731
127 62
381,045 2,321,793
(2020 4 15 )
(2020 4 15 )
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- 1,478.61] 11,704,676

S1

1 1,478.61] 11,704,676
98.4% 99.9%

11,704,676

8,398 10,065

1 8,398 10,065
0.1% 0.1%

10,065

11,714,741
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(2019 4 ' 15 ) (2020 4 ’ 15 )

394,762 277,891
22,522,444 17,226,905
10,127 10,065
22,927,333 17,514,861
22,927,333 17,514,861

50,000

3,139
2,668 2,857
85,379 91,228

1
9,831 10,319
151,018 104,404
151,018 104,404
22,916,217 21,578,194
139,902 4,167,737
47,978 37,045
22,776,315 17,410,457
22,776,315 17,410,457
22,927,333 17,514,861
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1 2
( 2018 4 27 ( 2019 4 16

2019 4 15 ) 2020 4 15 )

92,571 3,855,601

92,571 3,855,601

837 234

5,282 5,748

169,150 183,425

19,484 20,919

194,753 210,326

102,182 4,065,927

102,182 4,065,927

102,182 4,065,927

149,427 204,345

139,902

9,720 57,765

9,720 57,765

196,867 224,018

196,867 224,018

139,902 4,167,737
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2
( 2019 4 16
2020 4 15 )

2019 4 16 2020 4 15
1 2
(2019 4 15 ) (2020 4 15 )
22,916,217 21,578,194
55 6 10 ) 55 6 10
139,902 4,167,737
1 1
1 0.9939 1 0.8069
(10,000 9,939 ) (10,000 8,069 )
1 2
( 2018 4 27 ( 2019 4 16
2019 4 15 ) 2020 4 15 )
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1 2
(2019 4 15 ) (2020 4 15 )
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1 2
( 2018 4 27 ( 2019 4 16
2019 4 15 ) 2020 4 15 )

2
( 2019 4 16
2020 4 15 )

1 2
(2019 4 15 ) (2020 4 15 )
10,000,000 22,916,217
18,357,851 4,573,155
5,441,634 5,911,178
1 2
(2019 4 15 ) (2020 4 15 )
222,728 3,669,760
127 62
222,855 3,669,822
(2020 4 15 )
(2020 4 15 )

47/135



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
oopoodooodooodooodd

- 2,104.178 17,226,905

S1

1 2,104.178 17,226,909
98.9% 99.9%

17,226,905

8,398 10,065

1 8,398 10,065]
0.1% 0.1%

10,065]

17,236,970
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(2019 5 31
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Emerging Markets Multi-
Asset Portfolio
(USD)

$1,742,167,710
89,396,152
47,451,252
8,644,235
2,991,781
14,243,942
22,557,681
574,544
8,006,696
18,406
1,247,681
6,456

0

0
1,937,306,536

13,627,678
8,362,808
18,004,261
31,675,246
1,097,472
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4,860,624
1,498,171
130,655
0
632,630
4,297
3,065,473
82,959,315
$1,854,347,221

() (2018 6 1 2019 5 31 )

Emerging Markets Multi-
Asset Portfolio
(USD)

$57,804,615
39,827,970
7,429,886
168,985
105,231,456

26,731,078
5,492,230

889,007

806,454

747,631

921,268

0

435,951

217,350

66,785

36,016

0

473,300

36,817,160

0

36,817,160

) 68,414,296

(208, 637,595)
(24,659)

(81,463,309)
2,118,639
(6,711,611)
16,880,172
27,455
(209,396, 612)
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(571,299,600)
(74,074,751)

2,709,118,184
0

$1,854,347,221
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Shares

Value
S

Nt Aniety
&

TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET

COMMON STOCKS

Abu Dhabi Copmercial Bank PISC ... ...,

Baj Ploance PR - e S e e e e e
Banco Bradesco SA (Preference Shares) R A S
BancodoBrasfl SA . ......coviuninas A AT
mmmum&nm:wmmm
Bankof ChinaLtd - Class H ....... ‘

Bank of Comnnmications Co., Ltd. - l:um. o e
HB&WW:S&
MMM;MMMW R : T e e

China Petrolewm & Chemical Corp.- Class H ... ... ...

Chupa Thongwang Holdings Lid
mﬂwaamwusmmmsuﬁ}

Elite Material Co., Lid.

52/135

1460890 3§
2E054
230,000

. 23718000

114500

.. M.897157

3232
100113
02 000
53,000
1,168 000
47,300
3335
461,000
2710
6558
39300
28100
216,552

. 2T 679,000

30130

. 13256000

77564
1,164,000
TESE5
842200
1,132.400
1,565 800
331,000
0,100

145 000
1,245,000
ITT 263
33,734 000
4,152 000
23450

17 500 D00
1,084 000
3TN0
T41 000
13 678000
1598 000
17418100
358 000
596,000

354744
339,138
290 298
10,178,395
231,250
102001 241
METI 2T
11385459
4113259
36389
B0IE 963
357 48
285477
285696
113907
4227
3570
371 306
317556

11 476 570
3B 033
10388673
TO8 907
855174
304 5659
7037 840
9530270
16557 0859
91128
33207
353531
289 269
314,181
19176388
3,104 537
=5.827
13,933 066
318 468
21T 483
TR
21,589 364
27,158
12675024
34T8 513
5640
2251715976
a8
3136268
340 267
2180574
15,137 9489
376504
350,700
317671
15223926
4455 459
364 675
3BT
S2E8.163
3515399
20283433
10 540 693
309 962
33848
1ET3 558
137 896
985780
a7l
352
315 469
40872
5179
318,764

0.0%
on
o0
0.5
on
(e1]
15
06

o0
04
el]
o0
g
el]
el e]
g
on
ele]
06
oo
05
01
0s
Lehi]
04
05
o5
o0
oD

00
oD
10

.

o
07
o0
on
o0
o0
07
02
o0
a0
03
oo
0l
0%
oo
a0
o0
0z
o3
o0
ekl

o0
11
05
o0
Leki]
ol
o0
0l
o0
o0
a0
a0
00
[e11]
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Share Valme Nl At

ik o 1] a
Erspli Doy ve Colik Fabrlealari TAS ... ... ... oiiiciiiimininiooncnnenneoeana 2456587 § 305891 00%
Estacho PAUCIPACOes 3A . ... vvvvvaniianiiimiaiam i ani s cerevies 3416100 5638488 1.5
Eﬂubwm.. Hr e o e o e g Pyt F 231,150 2,101,109 B2
Fangda Cagbon New Material Co., l.ni '-’.-'Iﬁs.n'. R has i §un g s 95,000 4422 00
anda&panismlﬁchmh!yﬂu Tk A s L L L b S e T Y 3553652 o2
FmgTﬁTErml:o L .o o el o e 0 R i A i A 42,000 318227 o0
Fibira Uno Administracion 5A de CV T e e i e R R 10 D 16,172 847 a9
FlaKomeaLtd, ... ... ... cerrrmncramarsarrsramraaarrraarsanersasarsesssransssas 480 3429 o0
Formosa Chemicals & Fiboe Carp. . i N e R b e i e o LR 10.851 551 0
Fubon Financial Hobding Co_, Lid. b S R A s e e s VL0 8437082 05
Fufure Land Dh'el-opumm LEL o 302000 3010 L]
GAILIndiaLtd. ...... A A P o O N Ay b e Py e 5 1 6575808 03
Giant Manafaemring Co., LI, ..o e 14,000 99548 00
GlaxoSmithFline Consumer Healthears Lid. - ... .o o..o oo iiiiiia e aiiai e, 3281 350493 o0
Glencore PLC . P A eI e PR W R e . | B 1] 11 264,762 06
MWEMFLEWEDR} o o m o " . e - IT4357 2387254 ol
Globalwafers Co., Ltd . ¥ ¢ R A e S e e e e s Ve L 2520220 ol
Glow Emerpy PCL (A} .. oo i o o o v : P el e 123 300 30449 o0
GMexioo Transportes SAB de OV .. .. .l iioiiiliiiiiiiesiieciieiiiiea--.a: 199373 42111 00
Grupo Atroportnanio del Pacifico SABde CV-Class B . ... .. ... .oiiiniiiiniiiiacnia, 33,6533 115989 L]
Grupo Aval Acciones v Valores SA (Preference Shaves) . ... . ... .. ... ... ............ 951147 330850 o0
GmﬁnmmBmmﬁeEU-m:O.. B e et o p Kyt A F 136 504 745980 o1
WMMMMI. Eh A R ey i P |, | 5.1 3gazmo 02
Grupo Mexico SAB de CV B AR b A Wyl S S 330,158 0.0
GMMR&FPMPHHHCG L - Cluﬂ'lh}l e R . ; 189 200 IS T 0o
Haci Omer Sabanci Holding AS . e e i e LT 10506 003 0%
Haitong Securities Co_, Ltd. - A e A S e S S P R T Y 11,470,000 0.6
Hana Financial Growp, INC. . ..o oo mran s mrr s e e 919 800 XBO017.773 15
HOFC Bank Lid. (ADR) . ST s ENE T 1Nl 17,067,034 L]
mwmwmwm -GS A L, 93200 335946 o0
Highwealth Construction Corp. . : L d s e e e e ekt s LNEDO 194,520 00
HmHadPlMMhhﬁ}rﬂo LB 142,000 331,370 oo
Hotai Motor Co. Lid. . 21,000 335,514 o0
e e 1 D e e S 4160 330562 00
Hyundal Glovis Co. L. .......... e . . R - 2,705 368923 oo
Indwminial Bank Co., Lid, - Class A STl T B TR P .1 i 1 11 207490 06
Inchastrial Bank of Florea . .......... T ‘ N p—— S0E 660 10563 564 1]
B T i S e S R S o 3 e e oy e i i B S e e 256230 2,698 465 0z
Infiveys Lt (Sporsored AT . ... . ...oiiiicniiimaiimnciimanineanineaneneannaean 1106500 11585997 06
Inderconeion Fhsctiriea SABER . .. oo e s i s te it e d D s At e Laat 52510 251 822 ]
1 T Nl e O . 16436 395016 i
Infemational Container Termminal Services. IDC. .. .o oo in i i i iie i iici i iaacias 131,540 13748 L]
Investec Lid HaAL 3097 0.0
RBBI&HMMMSM e TR R i . . 13300 345316 00
Iskenderan Demfr ve CEHEAS .. ....ccvuiamniinniiinmsssssiiasanssasnasssnnscrnnacsns G055 380594 oo
MLMHMESA:M 57484 511,608 0.0
hmmmm;mmm; %050 4,808,102 o3
Imc I.I:d ............................................................ 4114232 16474482 10
TEEBA . b e T s e R nab el et L 61,600 343,168 00
Jampxi Copper Co_ Il - Clama H _ .. ..o iiiicciim i rie e s e e e a5 00 3145569 02
KB Financial Growp. Inc. ........ e 296520 10519 222 06
B o . o R L e R L R R T R R R 155,132 5124553 03
Kingboard Holdings Ltd. ..........0ciioiiiiiiiiiniiiiniinans e cenas 122500 3 08s o0
EOCHoMng AS . ........... ) STl T B e ORI L < i I 384,103 o0
Fofea Aetospace Indusmes Lad. ... .. T ‘ N p—— 1140 3 oo
Eowra Tnvestooest Holngs o TR - Coooioiliiiic et b am b s b st b m i it a e 5549 355316 L]
Ko Cipmaeel ADY - s s s R s N s R 0054002 06
il el e R A S e S e e g R . 19,057 1615877 0.1
Enioha Fodec O LB, (8] 4 occppanmssoncssnsnyalanysbangsias g sannstden s sanatdssatias 127437 3565 436 o2
Lafgan Precision Co. Ltd, . ... e e s . . 7000 BH065 ol
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Shares Vilue Nel Aniary
5N &

LG LS P, . . e cavencasmsiimensamansanansanaans PSR SR 27403 311.280 00
Lt On Teehmlogr COM. & .u.eiconionssnnisaasaanansasainssnsinsnsiss vomens  B13L000 8.750.833 05
LUECHL PIEC (Spomsoved ADRY ... ... .coiiiiiiiniiiciiiciecincccnnccimceeenees 424130 33815883 15
Laothaj Textile Oo. Lid. - GO B o vss s dn s s mnrn s msm s s s wra g rawn rraae 634,549 692 054 0.1
Miycronit IerRabtonal & ... .. iuiecii i e i a s e b e e £916.000 4610 868 03
: - 53,171 oo

TH)A65 01
3916 00
363 g9 00
. 373358 o0
Mometa Money BMEAS . .o iiciriiiirr s n i trr s ir e e r e r e es  SOIAS0 3222 02
Motor Ol Hellas Cortnth Refineries SA . . ... . it iisiiici i acriaan 15,138 3350590 o0
Mo G L. - s L i e S e e e e A e e 79357 654,392 00
Muthoot Finanee Lad. ... O ety b i e ; i TH AT T13.071 0l
N Yo PLaties QP .o cceiecsi i irar s s s s sy g e et s e s LIIHLOOD 2610091 o2
Wamperslad - Class N ... ... . CeramsEiannn . . cemsmas e 10074076 035
New Workd Development Co. Lo . ... iiiiiaiiiiiiaoias 3513000 5,785,122 03
Kien Made Enterprise CO. L0 .. ...ciiiiiiiiiiiiia i i AP 42000 306,090 oQ
b e e N SN S . 7. X1 1 155506 08
Kovaiek PISC (Bpondotbd GDR) . ...oooviviiiiiiiiiiiicnicinnicicaiccannns O 87 177539 on
KWEHoBIES LEL ... o cviiiiicainiiinecciae e cinas svm s cavas s me e i me s FATEEES 18673678 19
Omange Life Insarance Lid. . ... ..o e am s e s s e 107,760 3287396 2
Pernsahaon Gas Nega T PT ..o im e civa e m e e e e e ee 1R 2RE000 2638 634 el
Petronas Chemicals Group Bhd .. ... iiiiiaiiiiaiciieeeeeaaoe 161200 320,191 O
Pegonet ING LY, . ...... . e 2,193,147 7.779.026 o4
Ping An Insurance Crooup Co.of China Ltd - Class A .. ... oo 3700 42,121 o0
Ping An Insurance Group Co. of Chinaled -ClssH .. . ... .. ... .. ..o 8500 «318 00
PLDT.I0C. .. ovonrvimnnnanninns S 13.5%0 331306 o0
WWH—CB} B RN OO TP = - | 341721 g2
BT SEREMIO BA . ..ottt e e e e 27200 367385 0.0
Realtek Semicomtnctar Comp. . ... . ... ...l ..iioioiiciiiicaoiioooi.o.o. 1454000 9183914 06
RECEM. ..oonvnnisn g 0 A S R S S ——— PR - ) - - 11597326 0.5
Refrigeration Electrical Engineering Comp. ..o cabbersiimemysmans LIS 2361719 o1
ms:mmmm-ﬂnmm:« I.ld Ehcss.'\ ...... e T I F 1y 14.562,195 0z
FMB Holdings Lid A e P P P o N e | 7 1.806 405 o1
Foentex Induembes Lid . ... .ovveimnnermnnrsnnrnss RN AR D 1 |1 5304 837 03
Samsung Card Co., Lid. ¥ S B AN R N MR S A S N e i ey s L 3alos12 02
Blectronics Co_Ltd N . 8 ¥ - 41571252 s
Samsung Electronics Co.. mmmm:j ....... H o e et sy o P PO 10,568,739 0.6
Sberbank of Russia PISC (Sponsored ADR) R G S T L 18533 898 10
Shanghai Commercial & Savings Bark Ltd. I_'Th!} 19%9 000 365 488 00
Shangha Industnal Heldings L Carrararesras vasams vesssrasess  L3S00D 287,702 g
Shanghai Pharmacenticals Holding Co Lad. -Qlass H ... 145000 54,181 00
Shenzhen International HOngs LId. .. ..o s ¢ 182,500 320,537 ¢
St TevatmBOni Lid. .. . o e e R e ek e A b . 922000 139614 00
Shinkan Pinancial Growp Co Ll .. e 23512 £76.773 o1
Sihuan Pharmacentical Holdings GroupLid, .. ........ooviviiieniirnirnaains veeses 1387000 ise0m 00
Sinopec Shanghai Petrochemxical Co, Lid. S e e e B Ak e A e e ety LOOE X Sl 00
Sinopec Shanghai Petrochemdeal Co., Ltd. SClassM . 708 000 304019 0.0
Sinopharm Group Co., Ltd, - S H ... ooutii s snisssssssiisa s s n i aa s #1600 M3ids 0o
Sinolrak Fong KoRE L. .. ... .. iciaiiiniiiiniitiniiiasiiissisiisdiiisdiiisnsiisnss 6,T70.500 12.826.600 03
SK Hynix, Inc. b A A A Ao b S R AN A A R e g ettt R 104882 767 06
Sﬂmmﬂur R P T PP PP 8020 1226 g
State Bank of India | 35189 154,003 0.0
MMSBPJE{SMMADR} sdideaddiassiiaaiaisadiiaadisinnsiinnans HOEETE 1675709 0.2
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Rate Date Shares Princtpal Walue Nl At
o'y Oulely L5 -3
Taiwan High Speed Rail Corp. . R 256000 % 82625 00%
TH*HWMWW Llﬂ SRR 86,000 6347 347 04
Tata Consultancy Services Lid. . e R e 38510 1219 886 Gl
mm{smm H R 82516 6029.710 03
Tatneft PISC (Sponsored ADR) n-hmw:. ............ 35,167 1385576 0l
Tech Mahindraltd 30024 3002 0.0
Telsfonica Brasi sm:m-m Shms]. ................. 26 800 4910 00
Tencent Holdings Lid. .. 50,500 39637192 13
........................................ 545 500 11 561,186 07
‘Ih.nspaltﬂmi& Gas del Sur SA (Sponsored ADR} (a) . ... 4,750 3589 570 oz
Tripod Techmolopy COMp. .. ... oo ciicicianncinm e 2523000 191121 04
Troworths Intemnational Lad. ., .. e . T3 690 1468316 02
Tsinglao Brewery Coo LA . .. ...coooociiciniiciinscaais 541513 5.880.159 03
Tupras Turkive Petrod Rafinerilesi AS ... ... ..... b i TI0.127 0.1
Turkcell Detisim Hizmeterl AS ... .. T 4021, 734 B040616 o4
Turkdiye Garanti Bankasi AS ... ... ... _....._.._.... 4,664 430 6338 589 04
Turldye Is Bankasi AS - Class C |, RS 9582161 8,892 M7 05
Uni-President EMerprises ComP. ... .ooooooiniennerinnnis 3,096 000 TH56994 04
- e A e o RN 77050 4,100,496 ]
L e et A Sty e S L 13684 339030 00
IR IR o n i i e 1331 410 3193 438 o2
UL BT Y I ey R e R 445358 334306 0.0
Wal-Mart e Mexico SABEECV ... ... &4 692 182.040 00
Walsin Technology Corp. . g T e e iy bt 2501 000 1259974 1
Weichai Power Co_, Lid - Cliis.h 4119554 6.932,106 04
Weeichal Power Co. Lid - Class H s o 430,000 653 981 oo
Westports Holdngs BB ... .. o.ooeomereanisinniinines 37,100 w214 00
WD, L o o L s s e S 356,000 32|_ 00
WooRgHn Comay CoL LI ... ..ot ieraans 1579 IMTI0 00
‘Wioon Financial Group, Inc. .. ... ..oiioooiiaia. 797200 #310.782 Q35
WEGHOMINETLUL ... oevvesnrraeersmensnrnnsemenrs 269000 336345 00
Whliangye Yibin Co. Lid. - Class A . | e 105,100 1.587.197 0l
Yondex NV -Class A ... iiiiiiccinacecranaann 132 040 4. T42817 a3
Yanzhou Coal Mindng Co. L8d -ClassH . ._.............. 362 000 341,050 00
Yhanta Financial Holding Co Lbd. ... ... ..o o &27.000 352026 oo
Yioe Yioen Incustrial Holdings Ltd. ... .. ... . ........ 2813500 8185582 035
Yurhou Properties Co. Lad. .. ... STiEERS 648000 295,262 o0
Thejiang Expressway Co. Lod - ClassH ..._............. 1.078 000 1135724 ol
Zhen Ding Technobogy Hobding Led. ... ... _._.._.... 2,104,000 6180120 03
Zoomiion Heavy Industry Seience and Technology Co., Ltd, -
O L o i o e g 2040 207 1.577.845 0l
— LIS0ST3858 621
SOVEREIGN BOXDS

Abu Diabi Government International Bond e e 313% 01127 UsD 604 611.550 oo
Angolan Government International Bond . . imimssaanss BXS% 505028 2459 2672295 il
mmm\mﬂmm 588% e 3995 2773009 G2
Armpentine Republic Governnaent Intermational Bond ... ...... 6635 TD6E28 763 537286 oo
Argentine Republic Government Intermational Bond ... ... 688% 12627 1338 60015 [ ]
Argentine Republic Government Infermational Bond ... .__... 688% Ul BT2E 5839557 03
Arpentiné Republic Governmént Infermational Bond ... ._.... T13% &2872117 2884 1537918 ol
Argentine Republic Government Infermational Bond ......... 7.82% 131733 EUR 857 7371318 00
Argentine Republic Government International Bond, Series XY 175% 123138 UsSD 1983 1063580 0l
Babrain Government Intemational Bond. .. ... ..., ..., 600%  INH 1115 589 563 0l
Banque Centrale de Tunisie Intermational Bond . ... ... _... 575% 130725 209 1,855,763 01
Bermuda Government International Bond . | PP e e ATHS 21529 4.21% 4539159 *.
Brazil Minas SPE via State ut'MhtBGdil:i ............. 533% 2528 723 751,788 oo
Brazilian Government International Bond. . .. ............ 425% 10725 3200 3270042 a2
Brazbian Government Internationad Bond .. ... .. ........... 463% 132 4234 4,296 430 02
Brazilian Government International Bond. ... ........_.... 500% 1727045 1.742 1618318 0l
Colombia Government Interrational Bond ... ... .. ... 500% 61345 25823 2,741 055 61
Codta Rica Govemnment [nternational Bond . ... ............ TS 404 1857 1B53. 348 0l
Costa Rica Government International Bond ... ... ... _... 71658 31245 2818 2,701 4%0 a1
Dominican Repubdbe ... ... .oovciimciianiiiiiaaa.. G640 GOSME 15682 1,67 226 01
Dominican Republic Intemational Bond . .. ................ &.00% T2 3353 3532402 k.
Dominican Republic Infemational Bond . . ._...._._.._.... 630% 215348 5880 5564 995 o3
Dominican Republic Infemnational Bond . ... ............... 685% 127045 3,756 3962 580 frJ
Dominican Republic Intemational Bond . . . . cimissnasess  GEEN 12926 1038 1,150,883 ol
Dominican Republic International Bomd . ... ... .. ... TAR: 43 915 1023 656 [ ]
Ecusdor Government International Bond .. ... ........ e TEBS I3l 2284 2182579 I
Ecuador Governmment Intermational Bond . ... ... . ._.... 888% 1072327 1537 1642312 ol
Ecuador Government International Bond . ... ... .. _.... #6&65% 1¥1324 1459 1540827 01
Ecuador Government Intermational Bond .. .......... .. 1030% F20 5333 5.596.690 o3
Ecuador Governmment Intermational Bond .. _...._...._.... 10.75% 2gr22 7823 8,695 655 oS
Egypt Govermment Intermational Bond . .. ... ..., 563% 41630 EUR 1,502 1,637 552 01
Egypt Government International Bond NN A 358% 1125 UsD 5140 4979375 03
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Epypt Government Infernational Boed . ... ... ........... &1}% 13122 UsSD 1306 5 1319060 0l1%
Egypt Government Infernational Bond . _. ... ... THS 3Ly 335 339 806 oo
Epypt Government Interrationad Bond . ., . ... .. .oooviinieaan. T90% ek T2 3151 1838307 2
Epvpt Government Infernational Bomd .. .. .................. 850% 1347 2332 2778500 02
Egypt Government Infernational Bond . _...........civninen.. BHS 0L4e 18935 15920457 ol
Eismmanwmmmuﬂm. e e 588% L3S ] 582 000 a0
El Salvader Government International Bond. . .. ................ 1.75% L2473 1100 1,157,750 ol
El Salvador Government Infermational Bond. . . ................ 825% 4132 151 1778550 0l
Gabon Government Intemational Bond. ... ... .. ... ._.... 638% 12124 5282 55401 204 03
Ghama Government Intsrnattonal Bomd . .. ... B63% &1649 1664 1541122 01
Ghana Government Infemational Bond. . ... ...ooiin i, BR% V2651 1558 1785403 ol
Guatemala Government Bond ... ... ... .. ... 438% 0527 4350 4129083 02
me. 4 50% 503726 200 195250 00
Guatemala Government Bond ..., ... .o ociiiiniii i i e 488% 213 1.500 1484443 01
Guatemala Government Bond .. ... ... ... BTE% L 1178 1235454 0l
Cuatemala Government Bond _ Y - & &+ &0L50 T4 o0 S48 oo
Hmqummmmm i 25% a7 51 IT1L174 01
Honduras Governmend Infernationad Bond ... ... ........... T150% V1524 3788 4126528 02
Indonesia Government Infenationad Bond ... ... _....._._.. 338% 415723 15612 15,656 572 08
Indonesdin Government Infernattona Bond ... .. ....0o0vaniiias 413% V1525 4470 4615279 03
Indonésia Government Infernationad Bond ... .........nviian 588% V1524 3ins 4107954 02
Traa) International Boed . .. .. ... .o 580% V1528 a0 S Tes 01
Iray Imternatiomal Bomd .. ... ... .. ... .................. &M% 30923 389 3361 5910 02
Ivery Coast Government International Bond. . .. ... 538% 21324 1064 1026760 01
Ivory Coast Government International Bond. . . ... .......... 6483% ¥243 EUR 4,100 4171453 02
Jamaica Goverrment Intermational Bond ... ... .. _.._._.. &T3% 42828 UsD 3195 31557201 02
Jamxiey Government Internatianal Bond. ST s e T63%  T0ADS 3265 379789 02
Tamaica Government Intemational Bond. . . T 200% 1539 451 A3 oo
Eazakhstan Government International Boed .. . ... __._.._._.. 313% 225 207 S 565 01
Kenya Government Infernational Bond. . ... .....oonvienno.. T25% 202808 1561 1502463 01
Kenya Government Infernational Bond. . . . e B00% 132 1,760 1720388 0.1
Eenya Government Infemationad Bond . ... ... ... ... 25%  X2aM48 2115 1585 467 0l
Lebanon Government Intemnational Bond ... ... .. .._.._._.. 600% L2723 812 675077 a0
Lebanon Government Intemational Bond . | e 665% 422174 1.060 BB0323 LEs]
Lebanon Government International Bond . R St i 6E5% 32377 5640 4382 365 2
Lebanon Government Intemnational Bond . ... ... ... ... ..._.. 8§25% 41221 4 506 4352670 02
Lebanon Government Intemational Bond, SenesE .. ............ 6.10% 100422 137 1164479 L8 ]
Lebanon Government Intemational Bond, Series G . ............. 60% 2I6TS 974 TH5 A5 Q0
Lebanon Government International Bond, Series G ... ... ._.... 680% 1L27/26 1558 1210262 0l
Lebanon Government International Bord, Seres G .. ... .. ... 665% 11053728 180 136889 a0
Mexico Govemnment Infernational Bond . . i pevananns  J00% V3NT5 163 263,789 oo
Mexico Government Infernational Bond .. ... ... ... ... 400% 10223 1716 T 866 856 04
Mongolia Government International Bond ... ... ... 513% 120622 542 333938 Lolix]
Mongolia Govemment Infernationad Bond . .. .........ooiininnn 563% 0L 1573 1850758 01
Mamdbis Intemational Bonds . ... .. ... ...oiiiiciiiiiiiiieaen. 325% ID292S 1391 1354486 0l
Nigenia Government Intermational Bomd ... ... ... ... 563% &2 1223 1236235 01
Nigeria Government Internacional Boed . ... _......... 650% 1L2827 4653 4397 085 02
Nigeria Government Intémational Bond . . . : isdaninns  IRETR 128721 1308 1343548 0.1
MNigeria Government International Bond .. ... ...o.ooniaiiae. THMR 112847 5668 5087030 03
Wigeria Government International Boed .. __._.__._._.._._.. 1M% 22333 115 1os4426 01
Oman Govemment International Band . [ & .- 3 1578 4 560 4081200 02
Orman Governaent International Bond ... ..o i BTi% 11748 6A35 5613162 o3
Paldstan Government Intemnational Bond ... ... _.._._.. 688% 120527 2100 2032201 01
Baldstan Government Infernational Bond ., .. . ................ B25% 93025 2160 27322 01
Panama Government International Bond. ... ooocviiiiiien. ATIR MIATS 5700 5845100 03
Panama Government Infemnational Bood .. ... ...l 400% S22724 R 1197 538 o2
Panama Notas del Tesoro. ... ... .. ... .oiiiiiiiaiiiaeeaoa. 3TER 41726 1620 1640250 01
Perwvian Governiment Intemational Bond . | fdra o i 413% w57 295 313300 oo
Peruvian Government Intemational Bond . ... ..........oooo... 563% 11850 G55 571 461 on
i Governmeent Intemational Bond . ... ... ........... 420% 1202 1270 13493531 0l
Qatar Govemnment International Bond. ., | e e ey O 423778 5550 6056437 03
Republic of Angala Via Northein Lights IIIBV ................ T00% 21719 68 67919 an
Republic of Azerbaijan International Bond . . PR V1824 5450 6,101 550 04
Republic of Camercon Infernational Bond ... .. . cmenee  B50% 11925 1,000 1055255 01
mﬂmmaﬂmmﬂﬂm vhenes  AB5% L e 230 1281073 ol
Republic of South Africa Government Intemational Bond . . 5A5% 22747 758 TXH.TIS an
n@mammmwmmnm . B3% 62248 1440 1485180 01
Ruszian Fegetpn Bond - Evrobond . . FEPEN el . . 62347 6200 GAWS1S 04
Rwanda Intemational Government Bond .. 653% 50213 222 231158 oo
Sandi Govermment Infernational Bond ... ............_.... 325% 102676 5660 FiMAN0 03
Saudi Government International Bood ... ..., .......... 383% 0428 583 $83583 00
Saudi Government International Bond . e 4385 467 1885 3052330 02
Sandi Govermment International Bond . ... ..ol 25% U16/50 2512 2767131 02
Senepal Government International Bomd ... ... ... ATi% ¥ivy EUR 78 206 204 00
Senepal Government International Bond . . . L T p— 625% W4 USD 2680 2773500 oz
Senepal Government Infernational Bond . ... ..o 525% 52533 4053 ENEC T o
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Senegal Government Intermational Bond, , .. ... ....oianl.. 6.75% ¥4E  USD 4770 § 4145202 2%
Senegal Government International Bond RS A S 575% w1321 633 GBO AT7E oo
50 Lanka Government Infemational Bond . ... .. ... ... 575% 41823 11021 10,677 050 [+
5ri Lanka Government Intemnationad Bond . ... ... ... .o ... 6.25% 1004020 403 403 544 oo
Sri Lanka Government Intemational Bond ... ................. 625% I 4311 431244 02
5r Lanka Government Intemnational Bond ... . ... .. 675% 418728 T3 62 578 [e1:]
5ri Lanka Government Infernationad Bond - ... ... ... 6.83% T825 245 235556 oo
Sri Lanka Government Intemational Bond ... ............0000. 685% 11Man25 260 253 431 oo
S Lanka Gosvernment Intemational Bond . . ... ... ... . ... TA5% 31429 e 969 634 al
Tanzania Goverrment Intemational Bondi(b)y ... ... ... 869% 0820 242 245052 (e 11]
Turkey Government Infermational Bond . ... ... 0aoiaas 115% ¥I321 1589 2520725 ol
Turkey Government Infemational Bond . ... .. ... ... ... 4 58% 41643 T00 515368 ag
Turkey Government Internatbonald Bond . ... .. ..._.......... 575% W24 1.133 1049423 ol
Turkey Government Infernational Bond . A o) 575% S1147 4280 3338079 02
Turkey Government Infemational Bond . . ... ... ... .. & 00% 32527 2026 1819784 ol
Turkey Governmoent Internationad Bend .. _ ... ... ... 625% W62 frfic i v 2262 891 a1
Turkey Government Intermational Bond e . T00% G020 58 906 980 og
Turkey Government Infernattonal Bond ... ... . .. ... T163% 42628 2576 2511 600 ol
Ulzaine Government International Bomd ... .. __ 115% -t el 1914 1508215 0l
Ulraing Govemnment Inhemational Bond e 1.75% 90123 3788 646,194 03
Ukraine Government International Bond. ... ... ... ....ooooaaan 1.75% OL24 8 271950 oo
Ulzaine Government International Bowd. .. .. ... ... 1.75% 0126 2E65 2683.100 ol
Ulraine Government Intermafional Boed, ... ... .............. 1.715% oL 578 538 407 oo
Ulmaine CGrovernment International Bond. . 275% 110128 3300 3359 115 L+ e
Uloaine Government International Bond, SuHGDP 0.00% &3040 2450 1564255 0l
Unugay Government Infemnatienal Bend ... ... 0vnvrannnnas 4385 1002727 fve) 312306 00
Umguay Government Infemational Bond .. .. ... ... ... 438% 12331 1,668 1,750 941 0l
Urugnay Government Infernational Bond ... ... .. 510% &18050 1,140 1224045 01
Venezuels Goverranent International Bond(e). .. ................ 11 85% B30 4 466 1271668 ol
Venezuela Government International Bond{c). ... ... ... ..... 12.75% 82322 T624 2,249 168 0l
Zambda Government Internationad Bond .. ... ... .. £50% 424 1516 917820 01
Zambia Government International Bond . ... .................. 897% TI02T 312 2026 820 0l
346 T35 891 18.7
INVESTMENT COMPANIES
AB SICAVI- {:hmﬁmmhﬂmms 1154 989 23217043 13
iShares Core MSCIEMDMIUCITSETF ....vcvvvimccrinians 2077730 55,395 531 30
TE612 574 43
CORPORATE BONDS
Al Candelaria Spain SLL7 . T750% 1¥1%2E USD 107 1131379 0l
mawum&wmv . e T e e 645% 120572 MW 6080 284,737 og
AngloGold Askanti Holdings PLC . ... ... ...... ... ..c0000 il% 8012 USD 2450 2575245 02
Anmgm&lmsmm: T38% 123030 Ei N 313000 o1
Axtel SAB de CV, | ol A e e 638% 111424 1243 1243373 ol
Bmﬁt&'td.imdull’hu 485% 10020 FEN 330 104,125 oo
Banco Macro SA .- et 1750% 30822 ARS 3350 45512 (o1 ]
Bmmmmrwm e T T T T T T 563% 103020 USD 2790 25616,113 2
Emmmmmmm.... 0.00% GO554 1051 TOT 596 0l
BOC Aviation Ltd._ Semes & ... ......... 450% 10720 CNH 2,000 5T e 1]
Braskem America FIANCE C0. . ......covecnmriiamninansans 113% Il UsD 1435 1630519 ol
BTN . o i e R AR A A R B e 435% WINIE 335 JLE50 oD
Capitadialls Aa Treasmy Lad ... ... ... % B2 SCGD 250 185 5994 oo
CINREOMEEE BA o v vvranrunrnssnrrsrmramssremnerrnun s T83% w23 USD 1360 2424 518 ol
Digicel GroupOne Lid. .. ... ... .. i 825% 1Xv22 3655 2260329 0l
Dagicel GroupTwo Lid .. ... ... ... B25% L el 4551 1,698,773 ol
BooPEl B oo evan s v nn s a e e S88% 90823 103 1,882,708 ol
- L P 8.75% 2521 COF  261.000 80479 oo
Empresa de Transmision Electica 8A. ... .. ... .. .. ... 513% 0248 USD 648 661,700 o1 ]
Exnpresas Publicas de Medelin ESP ..., ..ocvieeiinnciinnans 838% 110827  COP B067.000 2403183 ol
Everpa PIOEWS AR ........ccccusiaiisnaiinssiinssiinsans 213% ¥TIT  EUVR 145 166,162 oo
Bepmale TERE . . .o c.covmnm s b m st s b b b it 588% 30327 UsSD m 3T 682 oo
L AR A N S BT5% V2 330 469 950 og
Gold Fields Oropen Holdings BVILM. . ... ... ... ... 513% 51524 515 513 o0
Gram Tiema Emergy International Hobdimgs Bad .. ... ... ... 625% 15025 500 473907 o1 ]
e T U S SR i - S 1 . 963 939506 01
CrupoTelevisa SAB Senies 10, ... ... ... .. it 738% 100120 MW 6400 319,750 00
HIECERETEE . .o o e s S e g o e o 8.10% 323 DNR S0 000 1,258 403 al
Housing Development Finance Corp., Lid., Semes G . ... ........ TE8% 219 40,000 5733s0 00
Indiabulls Housing Fimance Led. ... ... ... ... .oiiiioiiaas £57% 1139 121 000 1.735 400 ol
ImelaB PRarma BA. . . ... .copviimec i rma e a e e S38% 30223 USD +40 459 250 og
Israel Electric Corp. Ltd. Senes b ... .. .oocvinninimnnnananns 500% 111224 579 619,400 oo
TEWSeelled, .. .............. PP TP T Py P 595% 41824 1400 1408169 0l
EOCHolling AS . .. . i iiiiaiiiiaeas 5% 31523 1,150 1,089 625 ol
KOC Holding AS . 6.50% 31125 577 548 208 og
umwm&wmsmgmwsa._. 725% 50323 1519 1645527 0l
Logan Property Holdings Co., Ltd T T A L P 6.13% 41621 5GD 250 181,125 oo
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MARE BondCo PLC . resssssssssinsnicnancss  G5E% NIWIZS USD 430 & 480299 o005
ertllgﬂnlmngsﬂmqrﬂ‘f 500% &0323 500 516993 [e1:]
Medoo Qo Tree PR LM . .. ...cvvnvcvcnnnrarenransnrananen 7.38% Y46 1.000 982 500 0l
Minsjesa Capltad BV ... . ... .o.eciiciciiceciieaa...  4EYS BLOMO 1,725 1674425 o1
Minerva Luxembourg 54 crmmimecieeea. G50 WIOF26 30 B52%0 00
Mﬂmﬂﬂmmwiﬂhﬂg}' RtthLLC f ! e 9.25% 415 480 454250 Lele]
’\'BM'I..-'SI'ID-'I.dmg:Im fiaenmissaseas 100 1426 935 #5572 ol
New Metro Global Ltd. Fienscmensrennsieensrenesn. (IR SR 200 203500 o0
Nexa Resources 34 ... ..o in it vee 338% SOAIT 510 926,152 0.1
Odebrecht Finance Lid(c) - . ... ooovmicniiiciinicnicicnan..  525% G229 BT3 107 550 o0
PR B . v o s o e e B e B e 8 b e e 538% 320 A5 429079 00
Pelkim Petroldmya Holding AS. ... .. .....oooiiiiiiiinnnns 588% 126723 1135 1.047 560 0.1
Petrobras Global Finance BY _. . ... .. . ..ioiicioiia...  B25%  J1T24 | 75390 o0
Petyobras Global Fimanes BV . ... ... oiaeiiaeians 675% L27M1 105 107.026 (11}
PressMetal Labuan Lad. ... ... iiiiiiiioiiiiaiaanas 480% 10V3022 1,000 76250 ol
Rede D'orPinamce SARL. .. ... . .. . . ..._....o........ A85% VIN2E 2520 2353546 ol
RN Dot SYRIWEC .. ...ocvvvcirinirssnisnsnisannss 66T ¥lN24 243 239 639 oo
Bumo Lumembourg SARL . .. ... .. . ... ... ..o TME% 2OSM 2480 2670525 [+ I
SABICCapI IBV. ... ... oo A50% 101028 558 630,590 oo
SABICCHMpME I BV. .. ...civvvnecrcnnarsanarinnaias vee 400% 1IOVIONZ3 525 536812 oo
Servicios Corporatives Javer SAB e CV . ... ... o..oiieaae. 288% 406721 25 223153 o0
“Tomomn Luxembonrg SAME) . . ... ..o e B50% 1OVEL24 459 27533 (X
de G Tnlemnacional SAESP .. .......ccvnnnnes 3.535% 110128 1.642 1793992 0.l
Tukdye Sise ve Cam Fabrikalan A% ... ... .._............. ©69%% ¥l42s 1,054 1,002 817 01
Unifin Financhera SAB de CVSOFOMENR .. .......ocvvnnens TO00% 11525 634 591,002 og
Virgolino de Olivedra Finance SAfe). . ... ... .ocoiciiicnn.. 10ERS 1120 107 296175 00
Virgoling de Oliveira Pinance SA(e) ... ..................... 1L75% 206122 1240 31,000 o0
Wl}:].r.leqPEqu'H.PT .......................... T0% 321 DR 30360000 2043 995 01
YPFSA . frasisbesisiasissanasianssinsaasas  DES0% SO2Z ARS 5155 0018 (X}
_STMTIIL 31
QUASL-SOVEREIGN BONDS
Asropoero Inbernacional 6 TOCUER SA. ... ..oovvnnianans 600% 1171848 TUSD 1075 1.219 588 0l
EskomHoldings SOCLad. ... .. .. ... oiiiiiiiiiiiaiannns 575% L&l 6,840 5822500 04
Eﬂandd.mp&OC‘lﬂ..SemtEs.‘:i.... vemrmreesmrmneeren  JOO0E  LASY ZAR 4,100 293,501 00
Expon Credit Bank of Tuarkey . . i e e " 500% @231 UsD 1567 18345538 0l
Export Credit Bank of Tarkey . . R . . o~ . o - § 1,088 1033480 [+ 8]
mmanxmn&; AT R 363%  TIL24 1,057 1,097,140 01
Howsing & Development Board, SH'LH-WJ ........... vee 255% 1120023 SGD 250 1834330 oo
Kazakhstan Temir Zholy National Co. JSC_ ... ... ... . ... 435": 11717727 UsSD 1840 1516380 ol
Klz\lmyﬂu\lmulﬂulsc 388% 4922 613 619,743 o0
KarMunanyGas National Co. JSC. . .. ... ..ooiiiiaiiiiaiannaian 535% 440 4,350 4,704 960 03
Eorea Development Bank (The) ... ... ... 430% 1710230 CXH 1,000 147 466 00
e e e ot e 450% 1107728 USD 2441 2,651,536 o1
Ol and Gas Holding Co. BSCC (The). .. ........coveciunaa.. T8 110724 157 2110451 ol
Perusahaan Listrik Megara PT ... ... ... ........... 413% 1527 3397 3,359 106 o2
Permahaon Listrie Negaa PT . ..o vvnicinicianinnanania. 245% 2128 209 225067 LR
Petmoleos de Venezoela SALE) .. .. ... oiiiiiiiiiiiiiiii.. 38% 412D 3,704 T42572 oo
Petroleos METICAMOS . . . ... ceiiiiniren e 350% G274 2428 1958 267 o1
Petroleos MEXICAOE . . ...ovvie i ianin e s s ames 6.30% N7 2.0 2,208 636 0l
Petroleos Mexicawos .. ... ... oiiiiiiiiiiaai e, BT5% W21MT7 1 153476 [ 1]
Potroleot METICAMDS . . ..\ mrrr s am 6E8% BI040 £50 881875 00
Simopec Group Overseas Development 2016 Lid.. A 200% w2971 1030 1.009 589 0l
Smﬂpﬂ&m;!ﬂmmbrﬂhprmm Sﬂs.‘".ﬂl" iso% Sva2 4430 4548503 02
Southern Gas Corridor CISC . . e 6.88% 32426 To5 B0OL 938 00
SMWMW:OHLN SR g T~ L L 4.13%% 5074 1.2%0 1.356 364 0l
State Grid Orverseas Irvestment 20016 1ad .. ... ... ... 275% 350422 1,002 1,001 803 [}
Stage Grid Overseas Investment 201608d. ... .. ... .o00o0ns 375% S0X13 1,703 1,761 966 ol
TC Ziraat Bankasi AS . hassnassssardsasiariamanee. CHaT  TONLE 1,728 1715213 0l
Transnet SOC Lid Senr:'l'\.'!ﬂ e 1030% W70 ZAR 4,000 282 480 00
Trinidad Gepegation Usld,, P S M M e 3.25% 11427 UsD =31 233510 00
46,908 550 25
TEEASURY BONDS
Colomobian TES SerlesB .. ... .. ... . . viiiinnian... T30%  B2626 COP 433,600 154,712 00
Colombian TES. SeniesB .. ........ ieviehscisHerEsiae AN WISMD 305,500 161 939 LR
Indonesia Treamry Bond, Series FR5S fdiiiisssiasncaa.  B3E% WIS IDR 314,000 22416 oo
Indenesia Trexsury Bond, Series FRSS R Y., S ) b T . 23,764,000 1419430 o1
mmam.mm e ki i BX% V1M 145472 000 10,457 508 LR
Govermnment Bond, Senies 0217 ... ... ..., 406% %3024 MYR 1250 304,127 0o
Malapsia Covernment Boodd, Serles 0413 .. ... .. ... ............ 3ES 41533 1,345 310258 04
MECAM BN ... .. .cciiiiaiinnaicsin s b ar s nnaa o T.25% 1209721 MW 1582 79431 o0
Peru Government Bond . mmecememenenea 90% RAXIT PEN 755 250,670 L2}
Ruszian Federal Bond - Dﬁ.’ mﬁ‘l‘ ------ e TO5% V1928 RUB 11,707 171,835 a0
Russian Federal Bond - OFZ, Series 6214, ... ......oocniinnnns 640% SITI0 6451 97821 oo
Russian Federal Bond - OFZ_ Series 6215 .. ... ... _... 700% 81823 37 560 564179 61
Russian Federal Bond - OFZ, Senies 6226, .. .. A . T95% 100726 255 367 3513 2
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Urupuay Goverument International Boed ., . ...oo0vi0e0000 B30%  FISTE UYU 14853 % 331,192 0o%
18 387031 10
EMERGING MAREETS - TREASURIES
Bonos del Tesoro. . ceramereamaa. 1550 10T ARS 2 33862 00
Brazil Notas do Tesowo Nacioral, Series F ... 1000% 10123 BRL S48 239,310 00
Brazil Notas do Tesouro Naciopal, Series NTNF . 1000% 10127 15,731 4.363 855 0.2
Dominican Irdemnational Bond . . eee. B75% &0S6  DOP 8,000 157 295 00
Emammawmm Series 2048 ... §75% 22848 ZAR 80513 5008378 03
Republic of South Africa Government Bond, Series R186 .. ... 10.50% 122126 840 3,667,751 0.2
13521451 0.7
EQUITY LINEED NOTES
FPT Corp.. Macquaris Bank 11d_ expining 33120 ... ...... 4630412 8720 05
REGIGNAL BONDS
Provineia de Buenos Adres/Arpenting ... ... ..o0enianaaas #13% ¥e24 USD 22 210550 0l
Provineta de Cobdobl. . . . .oovuiiarisiarisieianiiianiiis T45% 9014 872 714017 01
Provincia de Entre Rios Argentina - - 875%  0ans 428 276 259 00
Provincia de Nenguen Arpenting 3 3 TH% 4225 736 574,080 0.0
1665 335 03
IXFLATION-LINEED SECURITIES
Fideicomiso PA Concesion RutaalMar . . ............... &75% 21544 COP 500000 142,650 00
Mexican Udibonos, Series 5 ... ... ooooaoiioniiaon... 4505 120425 MMM 2857 152 741 0.0
265 391 0.0
OPTIONS PURCHASED - CALLS
OPTIONS ON FORWARD CONTRACTS
BRLUSD
Expiration: hun 2009, Exercize Price: BRL 3.97(f). 20,008 SO0 4539 00
EURUSD
Expiration: Jul 2019, Exercise Price: S11Hf .. ... .. 556000 149 _ 00
53 985 0.0
MONEY MARKET INSTRUMENTS
TREASURY BILLS
Egypt Toeammy Bills, Senies 273D, . vasaan . 0% BIVI® EGP 86D 496479 03
Emuhemyﬂms,mmn ciiiieieiicaae. DDO%  MOZWS 3200 178 089 00
Bills . e reemaee. OO0 L0 NOGN 510420 1310140 0.1
‘them Teeasmay Bills .. .......... . vanaan o 0% MWD 930,730 =343 54 a1
5796 853 035
1733960658 936
OTHER TRANSFERABLE SECURITIES
CORPORATE BONDS
China Consmuction Bank Asa Corp., L. .. ... .. ATi% 1LEN9 CNH o 2000 289,159 00
Houstng Development Finance Comp. Lid. . ... ..., 638% 430 ISR 70000 985 145 00
Indian Renewable Energy Development Agency Ltd .. ... T.13%  10/M10e22 100 oy 1391 854 0.1
Indusmial & Commetcsal Bapk of Chira LMJSNW ATE w11 COH 2280 3m181 00
BIPCLM .. ..vvacrcsnnnnn Ti3% 41021 INE 50000 1268811 01
Odebrecht Finance Lid () 3 3 T13% &26M42 USD 1150 170,688 0.0
4435038 2
QUASL-S0VEREIGN BONDS
Petroleos de Vememaelad SALEY . ... ..o oooiiiaiiiiiina £00% 1115726 5448 1.0%9 600 0.1
Petroleos de Vemezoela SALC) .. ...l $00% 1117721 2563 733303 0.0
1822 503 01
SOVEREIGN BONDS
Republic of Azetbaijon International Bond . . ... ............ 513% 0129 USD 510 529 875 0.0
MONEY MARKET INSTRUMENTS
TREASURY BILLS
NigeraTreasmy Bills .. ... ... .. ... 000% 12059 NGN 44080 115327 00
Nigeria Trearry BilIS(e) . ... oovvmvrmncrrnnersmssrsmnns 0o0S 22T 514020 1,303 909 0.1
1419 235 0.1
§.207.052 04
Total Invesrmaents
(ost SLBATOIZIT) ..o vicniinna s m e 3 1T4LIETTI00 0%
Timse Deposits
ANZ LOOORED . .o vcvvmiasemrsrrsasrinaimn s 066 % - 230 305 oo
Barclays, Londonig) . . - 0% - 3557 o0
BBH, Grand Cayman(g) g {15n% - 488 00
BBH, Grand CRym(g) ... ...coovrmnmrinmniannriinnans 043Y% - 1357 oo
BBH, Grand Caymanig) .. ... - 085 % - % 00
BBH, Grand Caymandg) .. .. . 086 % - 2447 00
Deutsche Bank. Frankfat(g) 03T% = 1.108.653 0.1
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Baie Diate Walme Mt Asmeitn
LUsDy L
Hong Kong & Shanghal Bank, Hong Kong(g) .............. D46% - 5 145713 01%
Hong Kong & Shanghad Bﬂ'll.'ih'wm{ﬂ 075 % - 24304 Q0
HSBC Bank PLC, 56T % - 1513135 o1
FPyiorgan Chase, \ew'!‘tlt:{a} ...... R O . 1] - B3 B62 585 435
Wordea Bank Abp, Oslog) T T A oy Uy e 043 % - 22413 00
Sumidtomo, London{e) . ... .. ... ... i 0% - 505 902 00
Tl Tt Depalits . - il liciiti e i R e e B S R B3 1527 _48
PR L e e L S i L e i s L i 1854 347221 1000%
FUTURES
Umrealized
Numsher of Appredation’
Deeseription Expiranion Dads Comiraciy Originsl Valse Alarked Linlse i Depreciston
MSCI Emerping Markets Index Fubares .. ................ i G219 1336 5 OGERM40I5 § G6EI33E0D 3 (130,5655)
US UlmBond (CBT) Putures ... .. ... ... ..., w819 4 634719 703,125 15406
3 (112.245)
Appreciation 3 158406
Depreciation 3 {130,655y
FORWARD FOREIGN CURRENCY CONTRACTS
Contracts to In Exchange Lmrealtzed
Dhsttver For SerilFment Apprecien’
Coumberparty fLoc ity fLe il Diate Depredation)
Bank of Amenca, NA_ = e xw . UsSD 10,008 ™D 308,004 1019 5 (243 455)
Bank ol ATBETICE. B . . v or i mesnss e s e sy - CNH TI6520 UsD 106575 TS 3,186 480
Bank of America, NA. . . Ush 3511 GEP 2585 1719 (115.058)
Bank of Amenica, ¥A. .. .. - - i > o INR 13506693 Ush 21481 T&1s (65.593)
Bank of Amenca, XA Ush 19232 MW 374093 wWiw1e (467 6600
Barclavs Bank PLC .. ... ... .iciiiiciainninn TWD 3545566 UsDh 122001 019 2230
Barclays Bank PLC £ EUR 5745 Ush 11045 1719 146,154
Bank PLC _ £ 5 INR - 2191342 Ush 31215 Ti&19 (123 376)
Bank PLC | B INR 187,195 UsD 2502 Tens 15228
Barclays Bank PLC .. ..... B vsh 102 IR 7108 a9 (431
Barclays Bank FLC = = = B UsD 30317 MR 2168346 TI&1e 194 929
Bank PLC . e MYR L3 UsD 18 B21119 451
Balays Bk PLC . ... .. v cvicinnicinnnaisnasiansannssannns vsh 36452 MYR 145624 21119 (7045, S66)
Barclays Bank PLC . ... ..o iiiiiiciiaiciiiiaacnaaacas UsD 12852 MYR 95573 2119 83407
B-uch:.r:BﬂH.C Ush X1 IDR 2974246 B22/19 4240
BNPPMIbaE Sl oo inrnnin i rnn CZK 496 264 UsD 21935 w119 472568
BNPPEIDMESA. . ...c.cciniicnarcararsanarsanarsnsmnnnimanin HUF 1305579 UsSD 4746 1719 280078
BNPPanbas A ... i TEY 13534 ush 2ATG w1719 018
1 e e A N i Ush 12547 THE 411 292 1719 53280
BNPPHDEESA. .. ..c.ccvuiiiaisanarsnnarannnnans et ZAR, 45219 usD 33%0 w1819 85555
BNPParbas BA ... .. iiiiciiiiciiiiciciiaiias Ush 5542 ZAR 135232 w31y (102 55Ty
BN RERM BA . o i rrene smnn s iwn meder s S b ZAR 303551 usD 2114 w1319 538,701
Brown Brothers Harmon &Co., .. ....... CNXH 1187 UsD 176 &1M1S 4289
Brown Brothers Hamiman & Co.. ... ... ..o oo CHF 187 Ush s LUy (1622
Brown Brothers Hamiman & Co. = a i p CHF 112 UsD 112 119 397
Brown Brothers Harmimon & Co R AN 7622 UsD 355 w1V19 104612
Brown Brothers Humiman & Co.. . ......... SGD a3 Ush 14 &1319 ™S
Brown Brothers Hamiman & Co vsh 76 CHF 275 RN (1.158)
Brown Brothers Harmienoan & Co.. . R B Ush 22 CHF prie w1V 3158
Brown Brothers Hymman & Co.. ... ....... UvsD £ MO TA493 w1319 (9207
Brown Brothers Humiman & Co. vsh 217 S5GD 299 R 1.1}
Brown Brothers Harriman & Co B GBP 7 Ush 350 w1719 13589
Brown Brothers Hammoanm & Co.. . ... .oovvnecnennnn s THEB 116517 UsSD 3670 17719 :11.-194)
BrownBrothers Humiman & Co.. ... ... civviiiinnniianciinncs Uvsh 35 MO 1074 w1719 110
Brown Brothers Hamiman 8 Co.. . ... oo oot TRY 515 Ush 83 2619 (35%1)
Brown Brothers Hamman & Co.. ... ... .. ...l Ush 0 ZAR 1,006 2819 (701}
Brown Brothers Haumman & Co.. . ... ooo o o incnsnns ZAR. 2707 UsD 191 GIE1S 277
Brown Brothers Harriman & Co B EUR 250 Ush 283 e 2953
Brown Brothers Harmiman & Co R R R UsSh 113 ELR 101 Tioe 29
Brown Brothers Hamman & Co 5 HUF 61870 UsD 222 1119 5053
Brown Brothers Harriman & Co.. . . = PLN 823 UsD 217 mue 567
Brown Brothers Harmiman & Co#. .. ... ..o oioiiiiaiiiian UsD 21579 CAD 32259 L0619 (100 450y
Brown Brothers Hamiman & Co4. ... ... ..o oo Ush 351 CHF 337 B0G19 5391
Brown Brother: Humman &£ Co4. .. ... ....... P . UsD 55,608 ELR 49612 0819 {174,195y
Brown Brothers Hamiman & Cod. ... ... oo iiieiiiiaiiiiaaaas Ush 151248 GBP 115821 w0419 (44679 8TH
Brown Brothers Hamiman & Co#. ... .. ... ... ... Ush 114 Y 12715 G06/19 3440
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Comtracts to in Exchomgs Unrealized

Diliver Far Settlemuant Appreciation’

C oumberparty + 0Ny L] Drate iDepreciation’
Brown Brothers Hamman & Co+. .. ..o iainnann Ty UsD 19,163 ZAR ITTEM™ GGl 3 (91 9600
Brown Brolbers Hamman & Co+. .. ... ’a " amn . UsD z CNH 14 &10/19 3
Broem Brothers Hamiman & Co+. ... ... ..o o..o..o.o.. usD 82 565 SGD 112398 &10/1% {742 661
Browm Brothers Hamiman & Co+. .. ... .. ... .__._._.. UsD 135898 AUD 193,757 1119 {1 A56.046)
3 M G G N BRL 2358 UsD 2097 0419 {550,704
Citibank, NA .. ... YT d o EEEA ihn s ush 560 BEL 40254 [k 299 040
oo e e R T e Lt S i CwH 169 252 Ush 28160 w1719 870,714
A R E e e rL Rl v el e A e CZIK 48295 Ush 2150 &/17/19 61,230
Citibank, XA .. ... e W R R ST LN 21959 ush 2763 1719 398
Citlbank NA .. ...ooiiiiiiiaias o R R e o THB 151550 uUsh 4765 &17/11% (25.16T)
TG T o o ot 0 0t 3 A A A A TRY FEL Ush 12593 w1719 400921
Catibamk, MA ... vsD 37436 Y 4,130,084 &1719 717,143
Citihank, NA ... .. . I B P . ; UsD 6293 FLN 13983 w1719 (32547
TR K a0 e im0 e BRL 56520 uUsh 14233 19 (2381400
Ush 24 HUF 631289 e (5.598)

INR 1.768 Ush o Til&19 (1279

RUB 1205757 uUsh 184594 204619 235463

RUB 1175 UsD 108 B 19 204y

ERW 207 606 434 Ush 176976 82619 1821596

UsDh 10843 FHP 513502 &1l 49708

uvsh 3 BRL 22054 a9 960

UsD H0e3 1077750 1019 595814

CxH 139,386 UsD 20697 w1719 596,184

PLN 11335 usp 2883 w1719 29624

FLN 8543 ush 2335 &171% {4220

BRL m Ush ™ o1 {762y

UsD 8575 R 599 861 a9 3s6le

MYR 201 353 ush 48173 2219 1096, 782

UsD 40405 AMYR 164 546 2119 (1,120826)

ERW 13140654 UsD 11093 B89 6,551

BRL 438 UsD 111 O41S N

Ush 105 BRL 424 a419 2675

FHP o4 uUsh 752 1019 (l4.261)

CNH 3oz UsD H3 w1M19 6084

Ush 396 CxH 2555 1219 {12, 762)

uvsD 333 sSGD 70 e (2.591)
uvsh 2 THB 0453 w1719 (40.138)
UsD 116 cop 388 525 1319 {1176y

UsD 3 IR 2189 619 356
UsD 11400 AN 210885 wive (322961
Ush 6379 ™™D 196,511 10419 {151 5500

HUF 4362022 UsD 15126 w1719 118,763
THB 357,206 ush 17367 &1711% (245 31%)
UsD 51,686 CWH 35120 178 {173,162y
UsD 48,684 MO 950355 w1719 (316347

UsD 4 685 TRY 28008 1719 76,120
UsDh 12450 TEY 71211 &1719 (317 986)

ushD 2530 IDR 330397870 82219 247419
FLN 30,145 Ush TR42 w1319 (45,087

Ush 68,720 BRL X6 977 60419 1866012
rHP 643,726 Ush 12297 119 (50,6113

GBP 2358 UsD 3150 w1719 129237
Ush 61052 CWH 415459 119 (988 341)
ushD 18,507 CIK 422 748 w1719 (223413
UsD 2448 FLX 9265 &171% (26.5638)
Ush 14124 THB 435443 w1719 (233720

Ush 12548 TRY 76354 w1719 458 397
Ush 3Ale ZAR 4821% &89 (1120200
BRL ITESTT Ush 65554 TS (1,545 428)

COP 43211978 UsD 13021 e 257588
INRE 1307873 UsD 18592 Ti1619 (1115400

Ush 3219 INR 5612 1619 9293
EGP Js42 UsD 225 TR (7565

Ush 45588 RUB 3015777 B06/19 84,161

MYR 66003 ush 15935 2119 175942
vsh 16833 EEW 19548831 2619 (2017
UsD DT THB TA6 836 wly1e (T4.075)

Ush 2361 iy 259636 &119 17426

MXN 42,643 ush 2171 @179 186

CLP &149055 uUsh B2 MU 158,73

PEN 35265 UsD 10507 TS 200818
Ush a7 cop 979435 e (TA3)
UsD 300 PEX 298 E L (5.582)
BRL M5BT uUsh 62507 G019 (407 003)
Ush 21219 T™WD 657216 1019 (451 586)
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Comtracts e In Exclangs Unsealized
Deliver For Setilensent Appreciation’
Coumterparty 00 [l ] Dimtw 1 Dhpprec stiom i
Standand Chartered Bank L B INR £.132 UsD 116 1619 5 (182)
Standand Chartersd Bank x . . UsD 2249 MR 156643 ies (B.659)
Standard Chartered Bank DR B&S, 703 UshD 60 29 (33)
Stndard Chartered Bunk UsD 47,348 IDE 628913219 e 144 599
UBSAG.......... 3 = TWD 174584 uUsh 5637 Ll 104 827
UBS AG. . i 5 5 e : 2 UsSD T46 FHF 365596 LA {30,791)
UBS AG CNH 615814 UsD 91528 &9 2719537
UBS AG TRY 19,833 UsD 3501 1719 122515
LUBS AG 4 L Ursagi TRY 33554 UsSD 5300 &Y (454.124)
UBSAG. . = z 3 uUsD 5402 CZK 121En 1719 (134 006)
UBSAG B 5D 2,184 EUR 1330 &1719 {25457)
UBSAG.. L L o Ry e R e UsD 17212 TRY 105508 w1719 61508
UBSAG. . . - - MYR 29 586 UsD Tle8 82119 101 653
B O e e e s i i UsD 8,681 MYR 36484 B9 29542
T e o o e i b L o b o B e 8 CIK IH6A13 UsD 12566 WiNig 119605
UBSAG. . H H UsD 10016 THB J1Tase LR RN L) 5148
3 4353420
Appreciation  § 22557631
Depreciation 5§ (15004.261)
4+ Used for share class hedging purposes.
CURRENCY OPTIONS WRITTEN
Essrds Expiraticn Contracts Prembhans Market
Drescription Price Diate ] Recetved Vialne
Goldman Sachs Bank USA - Call . BRLvs USD (). .. ... ... BRL 4193 Jun 3019 BRL 21130 % £ . 1 {4297
CENTRALLY CLEARED INTEREST RATE SWAPS
Ratw Tops
otionsl Uarvalized
Anisus Termlnansn Payments Mads Paymesuis Recelved  Appreciation’
Clearing Broker | Exchamges v Drate By the Fumd Er the Fund | Depreciation:
Morgan Standey & Co., LLCACME Goowip) .. . .ovvvvicianaianas BRL 2400 1225 1 Day CDI 280% 3 81289
Morgan Standey & Co_, LLCHCME Gromp) ... ... ... ... 2A00 102125 5280% 1 Day CDI (8.308)
Moergan Standey & Co LLOCACME Gromp) ... ...ovvevcnicrnnnns MY 6230 e 4 Week THE Bl05% ilog
Muergan Stanley & Co., LLOACME Goowip) .. ..ovvvvieicninian USD 86,000 1271847 3 Month LIBOR 1558% 4,191 342
Morpan Stanley & Co_ LLCACME Groap) ... .......o oo .. 15,500 124038 3 Month LIBOR. 1858% 1886079
Todal 3 6530650
Appreciaion 3 6638958
Depreciation 3 (8.308)
CENTRALLY CLEARED CREDIT DEFAULT SWAPS
National Lnrealized
Termimation Amsoumt larket Appreciation’
Clearing Broker’ Exchange) Hefersnced Oblization Dt Lo Valne i Depresiation)
Buy Confracts
Muorgan Stanley & Co., LLOCAINTROONX) Republic of Tukey &20/24 UsD 4221 5 6TT00 3 103,356
Sale Contracts
Morgan Standey & Co., LLOAINTROONX) Argentine Republic 24 L3 (1.610.684) (320 590)
Total § e 8 (417 .234)
Appreciation  § 103,356
Depreciation  § {320,550)
TOTAL RETURN SWAPS
Notiemal L'nrealized
& of Shares Agmtent M Lwharity Appreciation
Conmterparty & Refernoed Obligation or Umits Hate Paid Recsbred L] Drate 1 Deepreciation i
Pay Total Return on Reference Obligation
ITPMiorgan Chase Bank, XA
JPEICORE 20,000 000 LIBOR Flus 0.30% USD 20000 &S 3 30556
JPEICORE 50,000 000 LIBOR Flus 0.80% 50000 &1L1% 9347
Todal 3 150303
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VARIANCE SWAPS
Upkront
Premtum: Unrealized
Viskatiliey Strike Nedional Amotunt Paid’ Apprecistion’
Swap Comnberparty & Referenced Obiigation Price 1= 1] Mlarket Value iRecehved) i Dvepreciation’
Buy Contracts
Deutsche Bank AG
FTSE 100 Index 521715 16.65% GBP 12 5 (101472 5 - 5 (101 472)
KASDAQ 100 Index 2716719 2105% UsD 92 246 500 - 246 500
Russeil 2000 Index 871615 20.35% UsD &5 105 505 - 105 505
Groldman Sachs International
Hamg Sepg Ching Enterprises Index 6/27/19° 2 0% HED 1154 {585 818) - {585818)
TPMoggan Chase Bank, WA
Hang Seng China Enterprises Index $/27/15* 2055% HED 464 35568 - 35564
Seng China Enterprises Index $727/19* nere HED 1345 (147 8543 - (147 8543
VESAG
Nikkei 225 Index T1215* 1T 66% IFY 12511 (26.205) - (16 208)
S&PASK 200 Index 71815 1319% ALD 174 62337 - 62337
Sale Confracts
Bank of America, NA
FTSE 100 Index 621719 HN% GBP 2 (23,602) - (23.602)
JTPMorgan Chase Bank, XA
China Enterprises Index 6/27/15* XNi51% HED T82 151 829 - 181 529
Hang Seng China Enberprises Index 6/27/19° =1.80% HED 430 (34.219) - (B4.219)
Nikkei 225 Index 7712150 2125% IFY 14361 42854 - 48544
5§ a0 § — § 4505
Appreciation  § 1.064079
Depreciation  $ {65 .2T3)
Total for Swaps 3 6308505

¥ Ternunation date

(a) Represents entite or partal sscunties out on loan. See Note ] for securites lending mformation.
{b) Fleating Rate Secunty, Stated interest rate was i effect at May 31, 2019,

(c) Defaulted

{d) Secunbes are perpetual and. thus. do not have a predetermuned matunity date. The date shown, if applicable, reflects the next call date.
{e) Far valued as determuned o accordance wath procedures established by and under the general superanion of the Management Company’'s

Board of Managers and the Board of Directors.
{f) Ome contract relates to 1 share.

(g) Overmight deposit.

Currency Abbrevianons:
ARS - Argentine Peso
AUD - Australian Dollar
BRL = Brarlian Eeal
CAD - Canadian Dwollar
CHF - Swiss Frane

CLP = Chlulean Peso
CNH - Chinese Yuan Rennunts (Offshore)
COP = Colombian Peso
CZK - Czech Konina
DOP - Domimican Peso
EGP - Epgvptian Pound
EUR - Euro

GBP - Great Briish Pound
HED} - Hong Kong Dollar
HUF - Hunganan Forint
IDR - Indonessan Rupiah
INRE = Indian Rupee
JPY - Japanese Wen
ERW - South Korean Won
MXN - Mexican Peso
MYR — Malaysian Ringgit
NGN — Nigenan Nara
PEN ~— Peruvian Sol
FHF - Philippine Peso
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E—.......... ]
PLN = Polish Zloty

RUB - Russian Ruble
SGD - Smgapore Dallar
THE - Thaland Baht

TREY =~ Turkish Lira

TWD - New Tarwan Dollar
USD = United States Dollar
YU - Uniguavan Peso
ZAR - South African Fand

Glossary:

ADR
ASN

CBT

col

CISC

CME

ETF

FTSE

GDR
GMTN
INTRCONX
1SC

LIBOR
MSCI
NASDAQ
PISC

TIE

UCITS

American Depositary Receipt

Aunstralian Stock Exchange

Checage Board of Trade

Branl CETIP Interbank Deposit Rate

Closed Jont Stock Company

Clucago Mercantle Exchange

Exchange Traded Fund

Finaneial Tumes Stock Exchange

Global Depositary Receipt

Global Medium Term Note

Inter-Continental Exchange

Joint Stock Company

London Interbank Offered Rates

Morgan Stanley Capital Internabional

Natonal Associaton of Secunbes Dealers Antomated Quotabions
Public Jomt Stock Company

Banco de Méxwo Equbiboum Interbank Interest Rate
Undertakang for Collectve Investment in Transferable Securities
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(2020 4 15 )

995,373
40,407,455,343
124,722,568,037
932,260
3,627,037,211
168,758,988,224
168,758,988,224

2,461,560,365
97,420
865,132
2,462,522,917
2,462,522,917

138,753,628,645

27,542,836,662
166,296,465,307
166,296,465,307
168,758,988,224

( 2019 4 16
2020 4 15 )
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(2020

4

15

2019 4 16
2019 4 16

2020 4 15

1

(10,000

2020 4 15
2020 4 15

2019 4 16
123,379,640,825
37,008,207,213
21,634,219,393
138,753,628,645

74,297,389,715

28,182,810,258

511,422,068

35,761,981,448

8,398

8,398
8,360

1.1985
(11,985 )

(2020

4

15

(2020

4 15 )

8,920,650,000

8,921,622,350

36,400,000,000

36,400,582,399

5,300,000,000

5,300,577,700

21,379,350,000

21,382,984,489

32,700,000,000

32,709,581,099

20,000,000,000

20,007,220,000

75.0%

124,700,000, 000}

124,722,568,037
100. 0%

124,722 ,568,037

2020

4

15

168,738,718,105

166,278,090,000

2,460,628,105
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168,738,718, 105 166,278,090,0000 2,460,628, 105
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193
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2 3
(2020 4 15 ) (2020 10 15 )
246,676 343,816
11,704,676 14,617,626
10,065 10,060
11,961,417 14,971,502
11,961,417 14,971,502
54,135
1,773 1,905
56,607 61,267
6,387 6,907
64,767 124,214
64,767 124,214
15,186,408 15,253,724
3,289,758 406,436
11,896,650 14,847,288
11,896,650 14,847,288
11,961,417 14,971,502
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2 3
( 2019 4 16 ( 2020 4 16
2019 10 15 ) 2020 10 15 )
455,482 3,000,945
455,482 3,000,945
88 38
1,739 1,905
55,358 61,267
6,342 6,907
63,527 70,117
519,009 2,930,828
519,009 2,930,828
519,009 2,930,828
94,224 139,980
1,002,560 3,289,758
293,671 215,902
293,671 215,902
45,668 123,428
45,668 123,428
1,179,342 406,436
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3
( 2020 4 16
2020 10 15 )

2020 4 16 2021 4 15
2020 4 16 2020 10 15
2 3
(2020 4 15 ) (2020 10 15 )
15,186,408 15,253,724
55 6 10 55 6 10
3,289,758 406,436
1 1
1 0.7834 1 0.9734
(10,000 7,834 ) (10,000 9,734 )
2 3
( 2019 4 16 ( 2020 4 16

2019 10 15 )

2020 10 15 )
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2 3
(2020 4 15 (2020 10 15 )
3
( 2020 4 16
2020 10 15 )
2 3
(2020 4 15 (2020 10 15 )
17,571,147 15,186,408
3,207,419 1,080,822
5,592,158 1,013,506
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(2025 4 15 ) (2820 10 15 )
277,891 326,992
17,226,905 21,494,719
10,065 10,060
17,514,861 21,831,771
17,514,861 21,831,771
6
2,857 2,833
91,228 90,695
10,319 10,249
104,404 103,783
104,404 103,783
21,578,194 21,999,870
4,167,737 271,882
37,045 32,636
17,410,457 21,727,988
17,410,457 21,727,988
17,514,861 21,831,771
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2 3
( 2019 4 16 ( 2020 4 16
2019 10 15 ) 2020 10 15 )
1,151,484 4,127,809
1,151,484 4,127,809
165 80
2,891 2,833
92,197 90,695
10,600 10,249
105,853 103,857
1,257,337 4,023,952
1,257,337 4,023,952
1,257,337 4,023,952
161,290 428,972
139,902 4,167,737
32,665 518,505
32,665 518,505
169,501 217,630
169,501 217,630
1,372,785 271,882
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3
( 2020 4 16
2020 10 15 )

2020 4 16 2021 4 15
2020 4 16 2020 10 15
2 3
(2020 4 15 ) (2020 10 15 )
21,578,194 21,999,870
55 6 10 55 6 10
4,167,737 271,882
1 1
1 0.8069 1 0.9876
(10,000 8,069 ) (10,000 9,876 )
2 3
( 2019 4 16 ( 2020 4 16

2019 10 15 )

2020 10 15 )
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2 3
(2020 4 15 (2020 10 15 )
3
( 2020 4 16
2020 10 15 )
2 3
(2020 4 15 (2020 10 15 )
22,916,217 21,578,194
4,573,155 3,249,007
5,911,178 2,827,331
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Emerging Markets Multi-
Asset Portfolio
(USD)

$1,110,699,300
31,677,588
9,543,969
1,335,578
76,224,450
9,198,312
16,208,512
26,510,077
7,739,899
0

95,452
14,656

0

0

1,289,247,793

11,609,034
3,807,571
75,175,588
10,124,718
5,067,939
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3,551,264
2,176,062
866,399
7,166
391,328
2,012,799
114,789,868
$1,174,457,925

() (2019 6 1 2020 5 31 )

Emerging Markets Multi-
Asset Portfolio
(USD)

$36,121,994
35,660,859
4,161,566
201,939
76,146,358

20,170,187
3,218,144
0

609,064
612,942
567,678
761,026
295,143
195,030
70,815
37,866

0

367,854
26,905,749
0
26,905,749
) 49,240,609

(144,891,144)
(60,734)

28,007,387
(2,063,813)
1,530,374
14,933,613
(12,493)
(53,316,201)
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(574,409,042)

(52,164,053)

1,854,347,221
0

$1,174,457,925
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TRANSFERABLE SECURITIES QUOTED ON A STOCKE EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
COMLDION STOCKS

Alivinp Serviees Co Iad - Clss B ... iiririmicmrcnnsrsarrssransnrnannae LIGAOOD § 55633484 05%

Abu Disabi Tlassie Bamk PTG .....oovvrcncrrrsmsssnrmssmrsnssssarsssnmasnssmsnmnnne 365 470 a8 00

Aba Dhabi Magonal 04l Co. for Dismibution PIZC | i iRianeten it Bl e mas | TN 603177 01
544035 00
249053 oo
350045 00
4 571 585 04
275,153 171
2152808 2
Anbes Comeb Comemt Co. Lol ~Class A .. ... oiiiiiiiiciiicniiasscsacenceaas LI5S 7385126 05
Askm: Conel Cemenmt Co., Lo = Clnss H L L Lttt i ee b smstasnnananna 484 557 3,653 500 03
Ao O R i iaiiititiieinsnsisess oiussisasarsbontsireeiie e st ehrassve il 5575128 04
T A e S R LR P R R AN L 434 000 3047 0 03
AU Small Fimsnee BasleLad. ... ... ..oiiiiiicciiiicrriansrccrrnssnnneaann 43338 2XT047 00
T I R TII s o s i e e A AT 4 W T 19 050 126555 00
msmmum&mmwﬁmw cee  STAQS52 ITises oo
Bank of Beipmp Co. Lad -Clasz A > varenenenens  BOLSO0 549361 00
BakofChima Lid ~Class A ... ... ...coucmrmnncrnnsmnorormnscneronarrenssssnssmsnns 1078 300 32208 00
BE Sepucidade Particpatoss SA . ...ccrinnininssaransisararansanssararsnsansinnsnanns =45 D00 1179604 0.1
Beipng Oriental Yohons Waterpeoof Tecknolopy Co. Lad -Class A .. .....ovivnvnnnainan... 105200 570,600 00
B LA o e i i e e e e e s s wd 128,730 610,156 0l
e A TR D - o R e R L S s S T B 4352 582,497 0.1
COPropelaSA.......cccnu e i e e e o B e B R e e A e s B i 7000 705,643 0l
Cemeraz: Elesmicas Bramletras SA . . .. 115,500 620310 0l
Centrazs Eletrica: Brasleiras SA (Preference Shams) .. ... .. ....ccociinicniinninnaccnncaas 387900 33s2018 03
China Back S A B o L Rl SRS RPN RSP R | 1 1 12859 559 11
hmm'ﬂup,m-ﬂtﬂﬂ 3014 000 2011307 2
China Conch Veonze Holdinss Lad. . I A U i L Lo~ g e o B i 1 §TI188 0O
Cha Construction Bask Cocp. - ﬂu:l' A R NI R L L IR O g 7~ T 1 1 5208532 o2
Chma Evesbogialed 8 R SR B S R b S R E 6 AL TO81576 05
mmmmu e et M e Wy e M AR - SN - 17 533,714 00
mmsmmm A A B B T e TR JALSL53 03
Chins Meschase: Poc: Holdsop: Co., I.H, ............................................... 2 554300 00
China Mincheps Bapicine Cocp., Ltd - Class AQVR SSE-SEHED) ......cocvervmnrnnrornnaaas  S90S00 ol T 00
Chins Minchens Banicins Cocp., Ltd. - Class H | L E e e R R T R R S R 62128125 05
China MobBR T, . . cccocncrnanmismsnmnrmisms sms s mmsn v s - e 209 000 1477785 01
Chima Natons] Buailding Material Co. Ead -Class H .. ... ooiiiiciiiiiaiicniccicimnans L52000 548524 00
China Kesouwres Coment Hollimps Iad ... ... ... ... oiiiiiiiiiciicncainancnnns 7542 D00 10059332 09
Clhiess Vochas Inmeroavional Il .. ....ccccvcicncrarrosincsmsonsmsamarassnsanssassmsnns 193,170 2357581 2

Q—ﬂwwcﬂ.m-mn 51,500 610,723 0.1
Cosza

.................................................................. § 500 8758 00
Coommereaa] Bank PEOC (The)l ... ... iuiiiiiii i iiiiiciciiiasacnninsinnsnnaneans  SO3056 §27768 0O
Dugin BExhwwy Co, Lol - Qlam A ..ooviiciniicccasianincissonccssnsnasanssarsasssancs SollBT 706 *.nnns 2
EDF-Enerpise Se POrmapal SA ... cocovuninrrosronsassscrasensarsnssnssarsarsassansnns  Ladiih sTiEy 0l
EmpesaDeEoepia De BopoRt .. ....ccvvnnnsimssnssssisssssonronsssssssnssnssassnsnns LIS o077 00
Eresli Demir ve Colile Fabralari TAS ........covcvvvcrirmmmcmmsrssmsarrarsansansansas  SOBHLE 593530 01
Erran At tuinen L. - oo o e i §7 228 689 455 0l
Fibea Une Admemismachom SABe OV . ... ... .o iiiiciiiccnsnsrasinnsmarnannn 4530530 3475358 03
Formoss Chemicals EFlee Corp. ... ...oovviricincrnrcransansanannrnsrnnsmnrnnnns 1,181 D00 2837488 02
Farsbems Kidale G A o e e e i e e e e e 227590 2109 673 2
Formps: RETTLad - Class A ..o iiiiciiiinciaccic s e 859350 562156 0D
Fu Shon Yios Internations] CoonpLad. ......ccvcvernnsinnsaransanssssassnssnssnssnanns 2577 000 2503623 2
Fubon Fomneial Holdine Co Lad. ... ... .. ouiiiiiiiiiiiiiiiiiiiinccncancsnnacsnanns 3220000 45843585 04
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Shaares Ve Saat Ausrds
[Lh U =

GG Boldings LML CADR) .....cccnarsmseanmarsnassssmrsnsssnsssnssnssansassnssnssnn 123,540 7047 480 05
GF Secaxities Co. Iad - Class M ... ....oocuiiiinciccnncsncncsnsosmnnnnssnsaramnmnnnns 519000 533832 00
Geeae PLC ....ovc 0 A e e S S e T R A aA N e R R 1.7123.210 3258376 03
Globe Teleoon, B8, .. ......cocucueiicnsccsossnssassmmsnsssnsanssssnssnsnassmssnsann 13,150 505067 01
Gbemico Tramspormes SAB e CV ....ovvviniinransanssnssnsassnssnssnssnnsnranssnssns 121 150 159135 00
del Parifico SABde CV-Clae=B ... ...l 116550 T75.781 o1
MT" P R . S 434 250 337361 0o
Gnll&ﬂﬂ!w ...................................................... 351200 €412 01
Haci Omer Sabanei Holding AT . L R e e ke e 5136732 04
mmmam:xm ..................... NN O |t 2175410 2
Hans Finaocial Group, Inc. . - . & B = L. 12,554,140 11
ﬂlﬂ.ﬁ]lﬂﬂhﬂﬂu ............................................................ 334,100 71 2% 0l
IR e s i e e ot s e e ] 1570 AT2.758 oD
ﬂDﬂ:m L T L L P e e s Y L PO 15501 536145 00
Hellemse Telecommmmestion: Crpammzanon 54 . . .. . . 42870 600,221 01
hmm&hhpluﬂu Cl <O s e 101 200 5462201 00
R BB, .. ovvcscscnorsssinssaannassmssnsn st nnsnesmsn s 419 000 820,016 0l
p oS T R 1 R M e D T e L S SR e 29965 17402 0.1
Hisense Home Appliances Geoup Co., Lad - ﬂ.u.:.l P L P LRT LR R R et at| L - ! | 2201% 12
ihﬁnhnﬂmllhﬂjﬂﬂ_ s R BT e e s e e n e T B 791382 07
Hoesd Messe Co Ld, 33 p00 501 589 0l
I'hl:n':mﬁn.l.d. nma.mssz-sm ..................................... 525 560 1535570 2
BRI IO R0 e o o i v i i R e v 0 7280 57852 01
Inducriad Bank Co Il =Cls A .. ..o ovnvcnimncanccssmscsemssmrrmssns rmrmmnann 403920 Fl4858 0l
Il W ST, . . e o o, - o 08510 2074148 02
Tnlicoys Lol (Speasetod ADR) ....ccciiceussianracsasonsinstsnnssssanssasnssearsasins 125 240 1145148 01
Tekenderon Dereir v CollE AS ... ... ... ...coiciicucccsccsnscscnrrassnssnnemrsnansnnsns 597AT2 621480 01
E -

Jafoom Biomedical Co Lol =CIIEA. .. e..oosnneene e enssasessanne e sanaananeons 68082 602245 01
T 160,517

2573000

£70 500

152540

8. 720389
<366.121

50504677
5265546

M2 01
628717 01
132057 0D

Caxp. 2157 00
KT Corp. (Spoacstiad ADRY ........cremcanrensssansnassnsstnsansscanssnssinssnannns 2710 15375885 03
o T e T B R S R P S S PRI ISP 112,550 I0ME3 03
Emmho Petrochemcal Co Lad. .. .uuiieiaiininnsusiosassisionssnssnssnissianssassns 26920 1721546 01
L e 1 e P R L L U mﬁ B3s4E 01
Livzon Phemaceusical Geoap. Ine. - Class ANG SZ-S5EHED .....ooovinnnoiiniiaiienan #9554 <% 00
Logan Properry Holding= Co.Lad. .....ocvonvininnnnnnnnannnans i srrarzssamaans 230,000 5w 00
Lojes Amrerisdmat SR, . . ...oo.coinincrccarasiacssaaasamainsabaasamsamaaa e araaaen 161 500 708793 01
LUKOE. PI5C (Spomsotod ADR} ...c.vovemvrmcrmnsnmssmssnsarnnsnsnsansrmnrasnassmesns 215503 16451091 14
Maamshum Fron & Swel Co. L.~ Qs H ) . ..o e 24000 4251 00
Magne PISC Sponscoed GDR) ... .cvvviimninnssnssnesnisssnsiniansinnsnsansnnanns 55 960 6754 01
Mladeyan Bunlting Bl ..........cccicciieiimcsssssssssisssiasatasimsamia s a 314500 543862 00
Mitsubish Gas Chemieal Co 0. ....ocnverinicaiiiricinrsrcsssnissssnrrsrsmssnsins 107,200 1602224 01
Momentem Memopolitsn Holdimas .....ccovvroiiinnriiiiiirs st n s 383542 TEss: 0D
Momo, Ine, (SPonsomtd ADEDY .....cuorerenrsssransntanssnnsssnrinrsnsrarrnrsns snnenn 108 520 2107 228 2
Blomats Monky BEEAS . . . c...coviecisnonrssisssinsaacsisssnsansnannsanssinasannans 981 586 2210345 2
MIENGooup Lt .. ..vuisiiessssnsssassssanssassasanssarssanatntsnasnsnannsannnns 65,554 L1433 00
Miothoot Fimamee L. . .....cccinenriccsasiscmnsssincsanannnns i e 105056 1198522 0Ol
Muyuss Foodsmaff Co., Lad - Class AQVER SZ-SEHID ..o.oonoennnnninninneniaannannnns L0 549288 00
.\mwwmc@_m-mﬂa 11 580 £28.755 0l
Hepes Dl - Ot oovnveccsnissssssssssnssssssssnssnssannssnssnssnssnsnnsnnssns 2 s 00
MICEOCER. . iucosroirnmsiissnsnsisetssassrmsantlsirsisnnsrneirs rasvisainenrs SE0 6285612 05
e U 1561 619080 01
New Onental Fducarion & Techaology Group. Ine. (Sponzored ADRY . ... .ooonnnnonian.ns B3 577 10037583 08
Nine Drapons Paper Holdines Lad .. ....coocviiincnccrincrcnsssarinsrasrasnarsnssmnnns 596,000 324060 0D
Movatek Micsorloetromies CofP. .. .. cvrsrsenmrarrmas s e L85 000 36T 03
S el L s e e e o e e e 567455 4774z 00
Ol & Gas Develepmeme Co Lad ... ..o e 35318 663238 01
Old Mummal I, ........... e A R e T S i i e S e e e e 158530 16678% 0D
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Shuarrs i Surd Asris
UsDy L

5304 § 4589885 05%
273,000 557584 0l
$02,700 3440758 03
83400 500 o0
Janass 1152538 0l
15010 110113 0.1
58000 Sla580 o0
385000 3 S0EST] 03
25 D65 623,504 0l
14,047 1170797 0.1
53990 TR43 107 0.7
964000 615,719 01
2,788,000 1557806 0.1
180,000 615343 01
75 566 553,783 oD
0580 152355 o0
128590 551962 o0
171 500 el 00
273,000 637,731 01
M0 3142475 03
1391 403 1372023 02
7788 15422 oo
113 550 2ABE R0 03
1392000 3pazan 03
1300 €535 485 01
§7 043 2300507 02
826574 26845324 23
330452 13,554 081 11
24516 545504 o0
655,133 TAR4T22 05
223 457 473043 04
LHES ) 647.200 01
16,030 626 852 0.1
454l . 01
3,114,000 516593 00
11,000 95455 el
25000 267542 oD
2563000 722295 05
1310 28754 o0
202,000 417448 o0
3a5 000 561838 o0
363 000 3.1472%% 03
7.7 4360510 04
1507187 2,603 440 02
1966000 19112026 1.7
. 42150 2379789 02
Tazp-han Fideop Coment Co. Led - MAMSLSEEE i i R R e R . L 502092 o0
ms&qmmm RPN | 5= 1 4,158 800 04
Tencent Holdings Lad. R s b e e A SRR LN R e ah pe ek saa s seeas D200 26547207 23
BRI | 1. ¥ - 1 5763813 0s

T:ipud f."-nrp. crsmsesssssnasaas 1000000 376164 03
Tenpeas Brewery Co_ Led. - ﬂmi&ﬂiﬂvﬁﬁm RO B R R S ol (LACLSR. L 1515800 O3
'.l"nhpl.s.ﬂuﬂ CamC...cooivavs A PRSP SN PSE I & | F 2867873 03
Vedsmea Led I s A o e B = il I o o el P e . ¢ Y $312.706 05
'I.Hmﬁmql.ﬂ.m A e S R e e e e e 85,732 616565 0l
Waksin Teehmology COMP. ..o ooitm ettt et aeeae. 7000 324 00
Want Want Chins BodBnps Lo, .. .. ...coviuniocnccaorsonrronsrnssaronsssnnessnsenanns THS 000 576485 01
Weichai Power Go. Ll GBS H ....iciiaiinnisiiniinismisiiniininsisnssssssssnsens 330000 571670 oD
o e R e o e A BT e e - 3384000 3206256 03
Woliangre YIim Co. Lod - GRS A .. . vvuvvnnvanraranssnsnssarrasrasrarransnssmnisssns 3as 325 7633152 07
W PRV = TR L e o om0 i B7410 3524550 03
Tl Poopaety Co Lol & . .cciinmrcivasinminssmannsinninnsisnsaatssssanassinsbasss 2060000 375564 oo
Voboo Propesties Co Lad. ... i e e s s 1326 000 544,775 o0
B LN CAEIMEY - o o i o i BT20 723,168 01
Thejang Exprecowar Co. Iad - Class H ... ... . iiiiniiiiericnceccrenncnasmnnnanns 1434000 1010170 0l
S o I e 123 D00 508 800 o0
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Bl [vats S v Priecipal Wbt St Asarts
- o el USDy L3
Zhea Dinp Techoolopy Hobling Lad, .......... - B21000 § 3281181 03%
Zoombon Heavy Indueey Smenoe and Technelopy Co. Lad. - Clazs A 4514548 4127875 04
Zoombon Heavy Induszy Scienoe and Techaology Co., Led. - Class H 3230 500 2566.49] 02
2734407 452
SOVEREIGN BONDS
Abu Dhabi Government Interaticeal Boad . ... .ooocvvvvincians 3135 0302MP USD 5081 5087587 0a
Abu Dieabi Governmenst Intermaticeal Boad ... ... .oo0oniooan. JE8S 0452030 27085 3182808 03
Asngolan Government Insemational Boad .. ...cvviiiiianinanan 00% 112620 30l 1516806 2
Aspolan Goversment Intersational Bosd .. .....o.ociaiaa. B2S% 05002028 4029 24821% 02
Azpolan Govenment Itematonal Bomd ... ocvviniiiniiiee. R3S 11262049 53512 1268587 03
Asnpolan Government Imeesational Bood ... ....covviaiiiaan. $30% 05082048 1,793 1068516 01
Arprosise Repubbic Government Insernational Bead(b) . .......... 388% 0LAS2OX ELR 36E 165 537 0o
Argentioe Republie Govermment Internatonsl Boad(h) ... ...... 543% 01262012 USD 1083 417785 00
Aczpensize Repubbc Government Issernatonal Boad(b) . .. ........ 6E8% 04222021 434 1718177 00
Arpentine Republic Government International Beod(b) . .......... 658% QL262027 125%0 £313875 07
Arprasize Republic Goverzment Izsroational Boad(b) . . ......... SEES 0112048 £315 5.3001.003 03
Arpentine Republic Governmest Insernational Boad(b) ... ........ 713% 04282117 TG 28133 00
Arpeotise Repubbc Government International Boadi(b) . .......... 750% 04222006 $AlE 3561181 03
Aspensiae Republic Government Issernational Boad(h) . .. ........ TEX% 12312033 EUR 857 aplEss 00
- e T b R e R Ly T T R 375% 12012038 USD 1988 15238 01
Sens YD) v ccvscnrsninssnsssssnsinssnssnrsnsnsssnss  Bal 123072033 1516 1655514 ol
Babrxin Goversment Internarions] Boad. .. ... ... ..ol S5483% 08302031 1546 1,741 009 o2
Baliraiz Govermmen: Interzattonal Boad . .. .oocvvvivvnniincinns 600% O19/2042 3pas 3skau 03
Balwrain Goversmen: Internseivaal Bond . .. ... ................ &75% 0872072009 L% T 3255640 03
Babrain Goverpment Intersatiopal Boad . .. oooiiiiiiieaaans TOO% 10/1272028 6081 634704 o5
Babrain Gorernmens Inermaticmal Boad .. ... _....o.ooenen.o.. T35% 051472000 00 427000 OO
Bermands Covernmenr Iewmamonal Boad. . ... L 475% OX1S2000 4219 4458911 0s
CBB International Sulmik Proprammee Co. 5PC ... . .ocvnvnnann 450% 03302027 1201 1155590 o1
Colonhis Covernmen: Intemanees] Boad . . . . . . S00% 046N52045 4046 4582210 04
Cozta Rica Governnowsst Insernasional Besd ... . ...ooovoocnnan.. TO0% 04042048 131 1035342 01
Domimican Repoblic International Boad . ... ... ovvcvveveenen . 550% 012772025 ] %7ET 0D
Dosamcan Republic Inernpdonal Boad ... . ... ccvvvvnnnnnnen.. 3E8% QL2060 1335 1.130.161 01
Domimican Republic Intecpatonal Boad .. .. ... ... vvvnonnnon . 8005 OVIS202E 2 1577286 2
Domginicas Repubbic Intemmagonal Bond . .- ocvvvvnnvncencsnn. 640% 06052049 4 2079300 o2
Domimican Republic Internasiona] Bowd .. .. ... ................ 650% 02152048 5058 4804131 04
Donumicas Fepubbc Intecnational Boad .. ...ccvvvvenvavecneae. G5F% QLTTMS 1413 1325571 01
Dosnican Fepubbe Intersationa] Bowd ... ... ......ocoocn... 655% OLTZS2026 1038 1067518 01
Dominican Republic Internadional Boad .. ... ..cvvvcvrnrnsnrnns TAS 0402044 1090 10724628 o1
Ecuador Government Insernational Bead(®) .. .. ....cvvcvvennnn. T78% OLZN2028 $054 1196062 2
Ecusdor Government Intenational Bond{b) . ... ..o vcvvvvinnnnns TEES QM2T20L5 1017 Blas 0o
Ecuador Govermment Inematopal Bead®) .. .....ocvvevvvnnnn. BEB% 10232027 7054 2568028 2
Ecuador Governnent Internationa]l Boad(®) . ... ..ooovvee v 950% 0MNZI20M 1501 581544 01
Ecuador Government Issecatonal Bead(®) ..........ovvveene. 94FS 060272027 Tl 267812 oo
Ecusdor Governnent Inseutona] Bead®) . ... .....vvnvnnn. . SESS  1MIN2006 1528 £80,015 01
Ecuador Government Isematosal Bead(b) ... ................. 1065% 0OLO3L2029 z 735,181 01
Ecuador Government Insermatonal Bead(®) ... ... ..o 10.75% 03282022 214 F35684 01
Esvpt Government Insernasional Bood ... .......oocvvceinnnnn. 5463% W1A20M EUR 14602 1582687 ol
Epypt Government Insersational Bood .......cccvvvencnnnnnnn. 558% 042025 UsSD 1532 2531209 2
Esvpt Government International Bood .. ..vvcvvvvvcvnnsnnnrans 7205 027L204E 2061 1903205 2
Epvpr Govermment Insermatonal Bond ... ... .oooonnnnnnnnnnn. 505 OLAL204T 2458 2426563 oz
Eevpt Governmens International Bond .....ocvvvvvcvinrnnnnnns E70% 03OL204P 2975 2507133 03
Esvpt Governmes: Internasional Bood ... .........o..oooninan. EEES 0S729/72050 2 2235487 2
Bl Salvador Govermmest bternational Boad. ... ..o vcvvnninnnnns SE8S QL2005 1398 11413554 ol
El Salvador Governmens Internasional Boad. ... ... ...oonions 6385 0182027 484 559170 01
El Salvador Governmens Insernasiosal Bend. ... ..o e 712% OL20n2050 3405 2776524 2
El Salvador Govermmee: Inernasiomal Bond. ... ...ocvviiieinan 7655% 06152035 722 576245 01
El Salvador Govermmen: bemnastional Bond. ... .ooocvvvininnn. 1.75% 012472023 1,100 a5 187 ol
Gabon Government Imternaticsal Bond. ... ..c.cviicviee i 653% 062031 3563 lpsz2as2 03
Cabon Government Interpaticeal Bond ... ..ol 6955 041472025 2518 2311590 o2
Ghana Geversmens Tnernasional Boad . ... ....ooioiiinaaa.. TEES (2112035 2728 2337555 02
Chans Govermmen: Internagiomal Boad . ... .ooncvninvinn e . 813% 02872032 1010 gesose o1
Ghuns Govermmen: Ineenacional Boad . ... .ocovivnransinnrans §53% 06162040 1584 1511195 ol
Ghuns Govermmend Internnsiomal Boad . .. ... cccvviviincnnen.. BT5% OM1L2081 384 33158 il
Ghaza Government Inteenasiomal Bood . .o oovccnivniinninnian. BPS% OR262051 2 1.769.400 02
Guaawmals Govermment Bosdl . ... ...covnvicniviiiincnancians 4385 04052027 TABE 1547867 02
Guawmaly Govermmene Boad . ... ............ ... B13% 0A0L20S0 3158 1530376 03
Hoodza: Governmen: International Bood ... ..covvcvnenincsans 625% QLAw20Y 2 2500219 02
Hoodura: Gevernmee: Ivernptiomal Boed .. ... ..oocovniinanan. T50% 03152022 iTes 4006594 03
Indonezia Govermmen: International Bomd .. ... ..oocvviiiniian. 370% 100302040 2 2055178 02
Indonesia Gevermmen: Internptional Bowd . ... .. .. ........... 413% 01152005 4470 4822021 04
brael Covernment Insermanieeal Boad. ... ... oo, 3EES OTN0572050 1468 1581230 o1
Ersel Government nwrmatceal Boad. ... .. .oicviiiviniinaa.. 450% 04032120 1542 1880321 02
brory Coast Government boternatiomal Bond ... ...onvnnanao.. 5365 OTR22024 1064 1015122 o1
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[} [LE.41]] L1
Frory Conzt Goversmest Inernational Bosdl .. ................ 558% 100W203] EUR 750 3 3T 03%
Ivocy Coast Govermment Insermational Bomd. .. ..ovevninnicn...  663% 032ZI204E 1064 1,055 060 01
Jezmsies Goversmest Inwrasesnal Bosd. .. ... ... .. .. ........ E79% Q4282028 TSD 3,185 335748 03
Jamxica Government Inemasonal Boad. . . ... ..o vvvvnnenriennas T58% 07282045 3050 36504 03
Kenya Governmest bsersational Bosd .. ... ..oovinnn oo T29% O2E2028 1561 1472657 01
Lebason Government Intersasioes] Bosd(b). .. .. coovoevvenne. .. 600% QL2203 512 142100 o0
Lebamon Covernment Imernsmions] Baad(b). ... .. . ... ........ 665% 04202004 1,080 152519 00
Lebason Government Iotersational Bosdfb). .. ..oovvennvonea... 655% 032372027 5531 #1348 01
Lebanon Government Internations] Bood, Sepes Eb) . ... ........ 610% 100472022 1M 2955 oo
Lebanon Government Internsrions] Boad Senes GO0 ... ... ... 100% 1L2772006 2053 357 592 00
Lebanon Covemnment Internstions] Bood, Sepes G . ... ........ 620% 022672025 2310 JREATS 00
Meaxico Goversment Intecmafional Boed ... ... ....oooneono.... 5D0% O427/205] 248 2188375 2
Niperia Government Intermaticoal Bond . ... ...oiiine oL, 650%  1U2E02T I8 8552 o0
Niperia Government International Bond . ... ............o.o... TEI%  1LZED0MT 1585 1307625 1]
Niperia Goversment Iotermasonal Bond ... ....ooaniiineine. T0% QQZNO005 3378 G835 =
Conan Government Inemmagonsl Bond ... ... ... .....oc.o.... 4T75% 08152026 E4ts 689093 0.1
Crnan Government Intemnaticasl Bood ... ... covvvvmnmnrnrnnes 6.75% QUIT204E 2413 1816537 2
Panama Government Intecnatioasl Bead . .. ... ... c.ooonooon... A1E6%  OLZN2030 1,700 1,795 054 o2
Panama Government Internatioeal Bowd. ... .. .cvvncnnrennce-e  450% OU1&2050 3ze JEs 258 03
Panamas Coversment Interpasiona] Boad. .. ........ocnvenvunns 450% 04012055 4343 5120387 04
Panama 2otz Sl TESED. .o vevrnrnanrnssrsnssnnsnnannnnsne  Seiew QUITI02E 14620 1665550 0.l
Panapuay Governmenr Inematiosa] Boad. .. ....o.oovnoanoao. 455% D4ZE200] 1568 1012445 2
Panguay Government Imecnational Boad . ... ..oooeonaono.... 3ADS  O5730VZ0S0 T3 305 620 0.1
Peracabaan Peoechit SBSN Indosesia I ......covvcncvncnnnns 415% 032972027 1370 148774 0.1
Peruvian Governowess Internatonal Bead ... .. ... .oonvnnnon.. 2TE% 0L2A200) 5283 3568234 05
Peravian Governroess: Insernational Boad . .. .. ocvvvenevnnnenn.. 383%  1VIE2050 684 1033376 0.1
Philippine Goversment Interpationa] Bead . ..., ............... 370% 020272042 2542 1820817 03
Qatar Govemmen: Intermatioaal Boad. . ... ..ccvvivcnnnnccnias 440% Q162050 11 508 13,665,750 2
Catar Covermnment Itersanions] Baad ... ... ... ........... 4530% 04232028 21545 2545125 0a
Quatar Govemument Iermatosal Boad. ... .ovvvvvinmnnrannnnes 510% QAZNILE 3517 4. 730358 04
Republic of South Afnes Govermmees lnteraational Boad . ... ... S00% 1071272045 3313 AT A1 02
Republic of South Afnca Govermmens lowrnesional Boad . ... .....  345% ORZT2047 4014 =11 A0 03
Republic of South Afnicas Goversmess Insernasicnal Boad . ... ... 5.75% OR300 192 3202135 o3
Russias Fomiga Boad -Earobond. .. ....cvvvensnncsnransnnnns 525% 0823aT 10,500 14,296,750 =
Eauesian Foreipe Bond - Fambend. ... .....ocviiinciaiinancas £53% QA0L20a2 200 273313 o0
Russias Foredpn Bood -Furebond. ... .........ooonoon.. 5585 OW1672043 200 E5438 o0
Ewands Internations]l Governmest Boad ... ......ccncvnninnan 6535 050272023 2 211178 00
Saud Governmee: Insmmasonal Boad ......cvvivcinanin.. 3255 10222030 27 2240055 2
Sauk Governnent Inseraatonal Boad ... ....cniiiciiiiaiian.s 443% 10047047 1354 1526635 ol
Seud Governmpest Inermanonal Bond ... ... ... L. S00% 04NT20ae 25875 3Aes 004 03
Sand Governrwees Inwmtonal Bood ......ccvvivcnnnnnen.. 325% 0162050 2 3575211 03
al Govermment Intermatiomal Bowd . ... ovvvnnce ... 4755 03152028 ELR 2718 282074 o0
Sencgal Governmen: Intecaaticaal Boad. . ..o cvvvinciniiniaes 625% 07302024 USD 581 STEEI 0.l
Sencpal Covernment Intecmaticaal Bond . . ... ocniicniincicn.. BTSS  OWIN204E iR 3539455 03
Sci Lanka Government International Boad . . ... ocvcvnninianias 620% 0512027 543 2362535 03
Eri Lanks Governmwnt Internatonal Boad . ... .....oocvuoioe... GBS OWIE202& 245 133205 o0
S0 Lasks Govermnent Intematonal Bond .. .. .cvcvcnnvnncae.. GE8%  110MN2S 2925 L5359 509 0.l
Tihery Goversmoees Insernational Boad .....ooonnuniinaiaa... 4585 QU]A2043 1580 2814326 02
Tiskey Govermnent International Bood .. ...cocvncnnianicnnas ST5% 0112047 3188 AR D48 02
UVleaoe Government Ineeanemai Bond, ... ..occvcvn e T3S OR2S2032 4330 4132325 04
Ulcaine Govermment Iowrmasonal Bond. . .. .o covvvcvnvnnnnne.. LTSS OROL2023 5500 5642 852 0s
Ulczzne Governmen: ewranemal Bond, . .. .cocvvvcvnvncncna..  LT5% O0ROL2022 284 285135 00
Ulczmoe Government Inernssomal Bend, . ... ooocvnvnioeen.. TT5% 0ROL2028 &011 5585555 05
Ulcraine Governmen: Erernasonal Bond, . ... .ocvvvcvvnccnns T.75% 0012027 333 319467 00
Ulszize Govermmen: Isermasonal Bond, . ... .ooveveeven... B.75% 1102028 300 ek bl o0
Ulczne Government Isernatonal Bond, Secez GOPE) .. ... ..... 000% 05312040 3550 3007 516 03
Unapuay Government Internaticoal Bomd . .. ...oocvneninaia.. 490% 04202055 183 235801 il
Unupuay Government Intersational Boad . . ... cocvnvcnnneccnna.  510% 08182050 i 1397148 01
Zambia Goversmest Insermational Boed .. ... ooocncnin... BE0R 0ANATONL £34 paTE- 5] oo
Zambia Goversnent Insermational Boed .. ... vciinciniinienn..  BITS  OTOM02T 23 1062211 0.1
BOEITET60 M4
QUASI-SOVEREIGN BOMDS

Ascopuerto Internacicoa] de Tocumes SAL .. .. ...oooiioie... 600%  1LIGZ048 2327 2613638 o2
CNACHE Fisbeidpe Co. Lad ... ... ... 3E8% 08102020 1254 1319535 01
CNACHE Finbridse Co. Laf .. ...ooioiiiiiiiniiianas... 453% 0M142023 280 %5488 00
Corp. Naciogaldel Cobeede Chile .. _..........cc.covcnena.. 370% 01302030 Fo4 BB 475 0%
Gorphlﬂl.‘l&lﬂnln&ﬂhk 3.75% 01572031 578 6154580 01
Corp. Macaona] del Cobee de Clhule _ . 438% 02052049 7 4115000 04
hpm.l.ﬁrm&mm - * & B e 2828 3179825 03
Mﬂhﬁm&?ﬂmwm cemereerae  3A5% 05072000 267 285480 00
Empoeza de Trasspore de Pazaperos Meso SA. . cesreeres A% QRONIOS0 1350 1L,Ti355 2
Enpnuhﬁmﬂth:—gmhﬂtnm cereeesnns  300%  OLZSZO4T 200 229563 o0
Eckomn Holdipes SOC Led. . srssrsnsannnerannnenne T W ONLLI0ES 4583 4,157 383 o4
Eskom Holdings 50C Lad.. Seties 47 . veranmareearensee B3R Q252042 TAR 3 2542 oo
Eckeen Holdings S0C Lad &nﬂ!&d cemnmnernrneaes JOO0% OL252023 4,100 Z46ETT o0
mtwmmm 155% 120203 SCGD 250 1576826 o0
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Indomesia Asahom Alurinees Persera PT. ... ... ... ... ....... $45% 0SNS2030 USD 552 % 88745 00%
Indome=ia Azahun Alseinmm Persero PT. .. ooovviiiiincnnanas 380% 03152050 EF P37 562 o1
ExMunsvGa: Natieasl Co. J5C. . .. ..o iiiiacnanees 3E8% Q42022 &13 621112 01
EaMmmayGas Naooasl Co. J5C. . ... ..vvvvnnrscersimnnnannes 538% Q4T420X 4350 4862452 04
mmmm 150% 11102020 ONH 1000 140 504 o0
MDGH - GMTHN BV . 258% 11072029 USD 6,780 G 5F5 655 05
MDGH - GMTN BV . 450% 110728 41 2835212 2
W*ﬂ'ﬂ;ulﬂuﬂlm!ﬂhﬁﬂﬂ.ﬂ TS 0INs2022 1323 1280752 ol
NAE Nafwopar Ulrsine via Eondor Finasee PFLC . ... ... ........ 763% 11082026 74 893035 01
Cal and Gas Holding Co. BSOD (The). - ... vmvevcinncnncnnns T50% 1025/2027 429 435700 oo
Onl and G !hldutCo L e R IR T63% 11O072X02: 1970 103E 550 02
Pertamdina Persero PT. . ... ...t 415% 027252060 1.200 L152.120 0l
Perursins Parsre PT. ... .. ciicicmiiacinacaicninisiana 563% 0520/2043 425 474273 o
Pertamma Persero Pl . i G00% 05032042 2180 25109072 02
Portanaina Persero PT. . ..ccovnvnnnimmsmrmmssnssnsasansnnnes 6A5% 05302048 1084 1322835 0l
Pamssising Parsra PT. ... ..o cocciicicciccicnicedsansn s 650% 05272041 1,711 20275358 2
Perasabuas Lisok Mepma PT ... . covcvvnnnnnrnnnrsnaanssnnss 338% Q2052030 10,778 10252097 o
Perasabhaas Liowik Negara PT ... ...ccvnviinninciiiimnanannes JEES 0TV 1174 1185 680 0l
Perasshaas Lissik Mepata PT . ... covcvvnssnnrsssssansnsannss 413% 05052027 3397 JAZEIRa 03
Perasabass Lisele Negarn PT ... ... oo 458% 0772040 1237 1AT6518 0l
Pernzabuas Lzl Mepma PT . ... .covviincicincsnsensannas 54A5% 052172028 200 231590 o0
Peteoleos Mewteanes .. ......ccccviiiinisscssiccaaaannan 585% 012872031 4374 4022723 03
Petnleo: Mexteames .. ...ciiniiiiiiic s 650% 03032027 2184 1537578 b2
Potoolee Mawtramns .. .. ocviciiciiairssssasssasiasaasannan 6T75% 0212047 4085 5130831 03
Peooleos Memscazoz .. .. L 684% 01232030 1507 1288476 i 1 |
Petoleo: MERiedmes . . ...ciiciiciiciisiias s s aanas 658% 08042026 850 TIGATS 01
Pemoleos Memscamox .. L L. 695% OL2R2060 1252 £540528 05
Potoleos MEEIOEIOE . . .. ociiciiciisecsi i in et nean s T18% 08122022 MOON §A20 317418 o0
Peioleos Mexioamos . . ... ..ioiiiiiiiiiiiiiiiiciiiciacaaaes TEMS 01232050 LUSD 31 2,800,730 b2
Petoleo: Mexscamos, Series 14-2 .. .o cioiiiiiiiiiiiiiaiiaias TATS 1122026 MION 10,740 373589 oD
?nm-ﬂ.?n.'ll_:d_ 455% 04R21/050 USD 51 1224817 ol
Petronas Capiral Ll . . . coviviniiniicssacscascisuannancas 450% 04212060 1,116 1,469 108 o1
Soasthern Gas Camidor CISC. . fiississsssistscsassnces GSEE%  0AARMNDS 705 810309 o1
Sune Od Co. ﬂuua.mmpm srerrareaneaanes  0959% ONIR2030 237 2678187 02
Seare MHLWWEEBIIPLC................ 9EYS 0X2OV2025 06 705 026 01
Tran=met Lad, Secies TH20. cesmmseessssssaseness  JOS0% OSIT020 ZAR 4000 231,732 oo
Tomadad Cenerasion Usltd . AR TR Rt 525% 11042027 USD 1482 1254 585 01

102 aTH 518 8.7

CORPORATE BONDS
Al Dlaalbi Nagosa] Eneesy Co. PISC ... ... ..oooooooo.. 400% 10032049 200 419000 o0
America Movill SAB de OV, Sermes 12, ... oonvvvncvinnnnene.. 645 12052022 MDODN G080 274340 o0
Astopistas del Sol SACeEmRed ......ccveeeeeeenee e, T38S 12302030 USD 299 265167 o0
Bamcode Creditodel Pera.......ovvcvncnnncnrenrannnneaes. GBFS 100F2020 PEN a7 13,793 on
Banphok Bank PCL/Hoap Komg . ... ...ocovvvnvciiinnnncnn.. 5T3% 0928203 UED 1212 1138501 ol
3 Soveixizn 1091 T4587] ol
BOCAviatonlad SechesG.....ccvnvvmnincinnncranmaaanna 450% 1007200 ONH 2z 252489 oD
Brasherm Amersca Fmanoe Co. ...ooovvncnincienicncnnann. 1.13% 07222041 USD 1435 1415717 &l
Brashores Netherlond= Froasoe BV . ......coonninncinncnnan.. 450% 0L102028 1202 1090214 ol
Brashorm MNetherland: Frnasoe BY. . ....ccvineiencinncnnancas 450% OL3L2030 &7% 58818 &l
Brasiores Netherland= Frasoe BV . ... ...cccnciiiniicncnnannn. 558% OL3L2050 52 Te2 226 0l
BRFSA ...ccucnnannsnnssasiassnssnssnnsnannsnannnsnnss duiiw OL2Z42030 3006 2773035 o2
L= e T T R A S e A P o 450% 017302030 474 451,119 o0
Celuloca Armuco y ConsBitueion SA .. ....oooncniniinnianae.. 420% 01292030 USD 2213 33154M0 a2
Celultsa Armaco y Comattnesom SA. . . .ooovucniiiiicnniaee. 425% 043002029 1250 1263406 01
Cemip Ceracaoe Trmemrman 8. .. ... oooiiiiiiiinenaoa. D28% 120672004 BiE 1olpa 01
Comtrazz Eletrico: Boanletras SA. ....ocvcnnnnsnannianannanaas  363% 02042025 1534 1,800554 o2
Comtrais Fltriogs Brasiletras SA. . ... ocociincincnciancnnaa..  465% 020472030 186 338270 00
Colbmn8A . ...ccinnncsnsrassnnsnssassnssnasasansnnasnes S0 ONIOA00L 1,508 1,6855T8 &1
CENReomroes SA ... .iicvirinnanmiasancsnasasansassnnas 100 ONIN2003 2380 2011500 0z
G5 Resouoesz SA . Frestesrasssssessssnrsnsanssnres TP OIS 220 195562 o0
MMMM} irmsrmarcssrsirarnsnssaves  Bagw 0RONNIZ ¥3 2599 o0
TP World Corcoenz Led .. tesissnsesssssrerassnnnecnnee  3EE% OTIR2D29 1315 1258702 61
B P s L e e e A R 563% 09252048 555 BT5543 01
Embraer Nederkmds Fizance 5V . . sisssrsissnsnieness  ADR OXOLZT 550 534 589 o1
Empesa SAESP. ........ cermrrmarrassssnsnaanseneee  Boigw OLZAA0N OOP 261,000 71236 oo
hpls-lﬂu‘mmﬁph 550% 05142027 USD 1363 1377559 01
Empeesss Pobbicas de MedeDin ESP . . ... ... ......00vnnnn... 425% 07182029 1.3 13054628 ol
Empeesas Pubbicas de Medelm ESP. . ...c..cvvvviivinnanae--. B38% 11OQ2027 COF 8542000 TA2TB6 2
Emel Ameritss SA . ...oviiiinricracnancneacsennneaneae  400% 10252026 USD 2573 s 03
Bl e R & o ik 458% 00122028 1679 1566208 2
Enel Gemerscion Chille SA. .. ... ccvvoincnnmmireriisnnnneenss  $20% 01520024 1522 1585712 ol
Enerpa Finamte AD .....ccovmvrmrrnrsmsnnnsrennrannnseenes  Sddw (3OFW0IT EUR 145 15755 o0
Entrpmait Tret . .. .. ucicniaianivananiiiciniinsinmavasnna 558% 05032027 LUSD e 365166 o0
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Framchion BrillixmtLed .. ......coociiirimrcmnnrnnnneneae.. 320% 03082011 ONH 1110 $  157aM 00%
GoopmELEL. . .o vomvemrn i m e rn 550% 01AWNIT USD 2 175064 00
Gemlen Trade B ... ....ccvvvmmnnmennncnsnaansannnsnsnsas 458% 10242027 1530 1541322 01
L OumeroSA ...ocvvniissnan s ssananaaaaeaaeas S0 070L20Z9 R 336740 03
Gran Tierra Enerpy Inernational HoddimgsLad. . ................ 6I5% 02152025 1518 45039 00
Gon e Energy. Ine ... ....occvvcnnnncsnnncnnssncnanas T.75% 03232027 271 e 0D
Grupo Enerpia Bogota SAESP .. ......oocniiinnniinninee.. 4885 05152030 s 847510 0l
Thlewvisa SAB ........ccvnncmvmmmercmnanaasananane T25% 05042043 MW 5480 189,791 00
GUSAPHILP .......ciiciivncmnmcsnnacsncansanannnnanaa  $25% 01212030 USD 1428 1521408 01
HOFCBankled.........cccvvcuvnciinncnsncsncnnnannanea.  B50% 032N2035 INR 10000 13000 00
HPCL-Misal I ..t assn e SARS )OS USD s X929 00
Hosromp Fmanoe 2007 Co Lad. .. ..oonnnnnnniiniiinnee... 380% 11072025 SCGD 250 180714 0D
Indian Kenewnble Enerpy Development Apemevled . .. ... ... T13% 10002022 INRE 100,000 1257994 01
Indueerial & Commercis] Bank of Chimaled ... .............. 330% 0425202 ONH 2040 286455 00
Enerpetica Nova SAB de CV .. camesssessas  AT5% 0142028 USD 3708 Jag2pes 03
wmm-h B 4.13% 10082027 1545 2585914 2
IwooorpPerulad.. ...cooc i ra e e e e 3 BES DRAISA2029 1011 $6238 01
Iversiomes CMPCSA. .. .coocvoeveciinicnrecnnnnenneneee--  3B5%  OLAN2030 1015 102143 01
Iversiones CMIPG BA. ....cccvvavrasnansrssmanmnssnrmanes 435% 040472027 1751 L0739 2
Lersel Blectrie Corp., Lad Serbes 6 . cemnnneeanae  S00% 11122024 -t 35 00
Lipht Servicos de Eletticidade S.ﬁ.l'.l.thn-rpt i T25% 05032023 08 MiF0 0l
Lima Metro Line 2 Finanoe Ld. . vemarnnaenas  435% QUOS2035 &74 01571 0l
Lima Metro Line 2Finmee Lad. . .....cvvnevnnencnnnonnnnnas 3585 0TNOS200: LA 151768 01
Legam Haldings Co. Lud. . craisessssseenaeesas 613 04162021 SGD 250 178,281 00
Meodeo Oalc Troe Pre Lud.. cenreasae  138% 054226 USD b 8la263 01
Monpolim H_; C‘qiﬁwﬂm LL'C cieees  925% OIS2024 450 51830 00
MV24 Cauual BV cemnsaneasees  G.05% OGOL/2032 14%0 1374457 01
NEMUS lu_ 663% 08082019 200 202802 00
Nexa Resouwves feriaressssassssesisesssnssancanes SO0  QSOLZ2T 214 2028 A0 2
‘\'TPI".‘].d_.Su:rE_ carcmsemsisssssssasannsssncesea  738% ORAOG202I DNR 10000 131080 0O
Odebeechs Finance Lt (b). . cremrnrrrasernansrnenaees  325% D&Y USD &73 26520 00
mmmmﬁw cesissnsassassassas  S00E 1004027 A5 5378821 05
Pera ING 5d. . wrmmsresrrsrrannensanennans bR  OMENN0 2 1862367 2
&MHMHMM 555% 0124672023 1136 1086455 01
Pecobras Global Frmanee BV ... ... ... 3085 OL1S2030 % 73s 00
Peoobeas Global Finanoe BY ......ccvveverrimanmnnnsnnnanns 6.75% 0L2ZWMl 105 4T 00
FITEP Treasugy Cemter Co.. Lad. . ... .o 3905 12062059 2575 830148 03
SABIC Copial IBV. .......... T e R A e 450% 10002018 595 56479 01
Sowhemn Copper Cop. .....ovvvnvnnnnsnssnsansansssnnnsas 325% 110872042 #80 Lioogze ol
Souwthern Copper Cotp. ......coccvnciimnciinnniinnnsnesaa.  S80% 04232045 #10 1082501 0l
Star Geothermal Wayanp WinduLlad .. ........oooon.. 6T5% 04242033 el Bl5lel 0l
Sellwaer Mindnp Co.........cocnvimiiiiiiieiiricnaaneeee. LIS DGRT2IIS 1550 1596523 01
Tranzlamaican Highway Lid. . srssesnssnnanssnncanes  Soioe JOAGI0ZS 1352 1261162 01
Tw&ﬁl.&lhlﬂ ceanssneseeas  S25% 04702022 226 4112 00
de Ga: Imermacicsal SAESP crmssneeenas  355% 11012028 1502 177238 2
Trust Fibea Uno cesisesesssasssnsssncsnas GBS OLAS2000 33 8046753 01
W‘qnplqlhnmml’l' cesresenmnanssneneses 100w QLU IDR 30360000 1574085 2
2251 E0 _T9
INVESTMENT COMPANIES
AB SICAV I - China A Shares Equity Pordfolio ..........c0cnne 615564 _ 13150515 _ 11
TREASURY BONDS
Bm&hhﬁmm&hEanm ciiaeeee-.  S70% 0MOL2030 CLP 110000 165233 00
Colombisn TES, Sece: B . vemmsarssereeses  BTS%  11ON202T COP  BS0S00 237159 00
Colombiaz TES, Semies B . cississnsanssssassas  NO0% ORDGNDS 423,600 129545 o0
mmw&mﬂﬁ veemmcnsaseanee.  B3E% OWIS2025 ER 314000 » 00
Indomesia Treasury Bond, Series FRES .. crmassnesareesss  GAYS DS52033 1353000 §33%3 00
Indopesia Treasory Bond, Secies FREE ... .. .. ..oovvvvnnnnnn... B3ES 05200 ZS83000 183515 0O
MMWMMNH 1BS 04152033 MYE 15 7L 0D
Pera Govemment Bonod . . carmmrmmmsmamernaasrannnneas  SA0R ORIZM PEN 120 37752 00
Pera Government Bond ., carmmrsmssrsasanssnsannsaaes  Sodw (2122029 o072 I8 03
Pero Governmem Bond . ... ... L S D L S 690% 081272037 755 268621 0D
PernGovernmestBond .. ......ccvvcennnncsnsancannasnnanas §20% 081272024 20 2353600 0D
Fnssisn Federal Boad - OFZ Semes 6212, .. ... ............... TOS% 012028 EUB 11907 185077 0O
Russian Fedesal Bond - OFZ, Seces 6215, . ... ..ocvvnniincn.. TO0% OBN&2025 37 560 P13 0l
Russian Federal Bond - OFZ, Seges 6222 .. ................... TI0% 10162024 21530 33453 0l
Russian Federal Bond - OFZ, Seces 62326, . ... ....ocnnnnnnn... 7855 1OOW2026 Sped 12 00
—S2057% _03
BEMERGING MAREFTS - TREASURIES
Beazil Notas do Tesowro Naciogal, Secies F ... ....ooocvvvvee...  1000% 010172023 BRL §45 201561 o0
Brazil Mot o Tesours Nacional Semes F . ... ... ... ... 1000% 0LOL2029 555 193313 00
Ezvpe Government Bond, Series 10TR... tranmansaereaess  1GI0% 0SOT2029 EGP 1900 127650 00
Epvpe Governmen: Bond, Series 7Y .. . ceen-s  1422%  W1S/2026 3pod 91,750 0O
Republic of South Afoca Governmen: Bood, Secies 2032 . e B25% 0XILZ0IZ ZAR 275 141277 00
Fapublic of Souh Africa Governmen: Bond. Senies 2045 . cee BTSN Q22872043 2 1155350 00
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Republic of Seuth Afdes Govermmen: Boad, Seces R213 ... 7.00% 02282031 ZAR 7850 3 ITE035 0l1%
Uleraine Goversmest Bond ... ........ocveiieiincnanaas 16.75% 08022021 UAH 4035 156323 00
—_ 1305238 _ 01
REGIOMAL BONDS
Provinsia de MNenguen Arsemsng .. ....oooiieiiceiaaiaaaas 750% 04272025 USD 736 333500 00
INFLATION-LINEED SECURITIES
Biranil Notas do Tesoure MNactonal Seniez B . £.00% 081572050 BRL 100 75880 ]
Fidedcomizo PA Conceson Rasta sl Mar . ... ... ... ..... £.75% 071872028 ©OOP 500,000 #1153 00
— 1688033 _ QD
OPTIONS PURCHASED - CALLS
OPTIONS ON FORWARD COMNTRACTS
TFYUSD
Expiration: Aug 2020, Exercice Price: TPY 110.75(d) ...... 26,580 000 7185 (1 1]
MIONTUSD
Expiraton: Feb 2021, Execcize Price: MDD 200000 ... 4 500 000 1853 [+1]
019 0
OPFTIONS PURCHASED - PUTS
CPTIONS 0N FORWARD CONTRACTS
JPYRUSD_ 1
Expiragon: Aug 2020, Exereise Poce: JFY 11075 ...... 5D 26 580,000 g5 00
1079752871 81
OTHER TRANSFERABLE SECURITIES
CORPORATE BONDS
AR Bl e A T e AR e 6.35% 10072078 580 568424 01
Alpek SABde OV . ... iiiiiini i 425% 0182029 L 351102 oo
Bamco Mo SA .. .. ... .oieiciiciiicicciecasaaa- 17.50% 05082022 ARS 3380 18224 00
Dipteel Group Cme Lad). ... .....o.oienioniciicnannns 825% 123072022 USD 44 25563 o0
Dipice] Goowp Two Lelib) .....cccvvvieneieiicccaaaas 8.25% 08302022 4,453 136279 00
Expie Enerpia Chile SA e . 3.40% 012872030 2T 2,799 835 02
Globo Conzamcacas ¢ B e e 4.88% 0L222030 1421 1223481 0.1
Indueerin: Pencle: SAB e OV ... .. ... .. ............. A15% 08122028 3591 1879082 03
Ioversicges CMPC SACryman Ialends Branch ... .......... 438% 057152023 a5 o824 01
Eeshourne Inves: 5A 6.58% 112672024 1.053 1.090268 01
Odebrech: Finmnoe Lrd.(b). .. T.13% 06267082 1190 b1 =4 oD
Rats2and THmamee Lod. .........covvninminnininnnnn. 0.00% 05302034 T80 403 819 0.1
Tonon Lusembomy SARIE ....cocovvenvnnincraciaanas 650% 10312024 538 16192 o0
Virgolino de Oliveira Finssee SAG) . .. ... ......... 10.58% 0LAN2020 1077 2868751 00
Virpolizo de Oliveira Finsmee SAB) . ... oo vvnvcnnnnnnnas 1L.75% 02082022 1240 11654 [11]
11.225223 10
EQUITY LENKED NOTES
FPT Corp., Macqourie Baslke Lad (8). . ....ooociincinciniaan O0a2021 5333 10,784 547 o®
SOVEREIGN BOMNDS
Bl Salvador Governmes: Insernasonal Boad. ... ... .. ... 825% OUIO0A2 USD 15670 1320797 01
Farpublic of Azrchaijan International Bond 5.13% 0S0L20CP 520 535.45% 0l
Vlrzne Governmes: [mwrmanona] Bond £75% ER 745 Te8.560 0l
Venemuels Govermmen: Insernasomal Bond(b) ... ... ... ... 11955 0£052031 USD 4456 245 803 (1 74]
Vezerusls Govermment Inssrnasiona] Bond(b) .. ... ........ 1275% 0822022 TE24 419334 00
I IR TRE 03
BEMERGDNG MAREETS - TREASURIES
Aspencine Booos del Tesoeolb) ... ....oovvicnncnnnnnn. 15.50% 1V172006 ARS 2554 9038 00
Ulszine Governmesnt Bood 16.75% 06022021 UAH 75,228 2 Fld 458 o3
31933484 03
COADION STOCKS
Commescial Bank of Ceplomn PLC ... ioiiiiiiiain. 1092470 369521 oo
Tamef PISC (Sponzored ADR) 5213 1,134 585 0.1
1,504 208 01
TREASURY BOKDS
Malavzia Government Bond, Senie; 0217 406% 0802024 MYR 1250 35 548 01
Malavsia Governmee: Bond, Series 0218 . ... ... ...... 1.76% 04202023 -] 2r1.181 00
533150 _ 01
QUASI-SOVEREIGN BONDS
Pemoleo: de Venerels SAE) SA8% OM1XMORT USD 3,702 115665 (1]1]
Procleos de Veneroela SAB) . .....c.cvicnicninninnnena.. G00% 10152026 5448 1M 512 00
Perclec: e Venermela SAMB) . ... .....ocuucnvcnnanan...  900% 10772021 2543 3,330 00
— JEls0s 0D
30548329 27
Total Invetmems
(oot 81 1ET 888 838 . ... ... .iiiiiciiciiiiiiiciaa. 5 1110600300 S45%
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Rude Date Yalue St Assrts
[LE= ] 5
Timse Depots
BBH, Gesnd Corymnans) .......ccoccuimiinniaaianianias (13n% - 5 480 00%
BBH Goand Coymaslp) .....ccvnvvniunsmnimnnaannnnns 3% - 1168 o0
BEH, Grasd Cayrnun{s) .. - 02i5% - 4510 il ]
BBE. Gaad Coyman(p) .. ...ccvvvnviiniimnnnnananaans 0ol % - 1801 1] ]
BEH, Grazd Crymand(y) .. _ 003 % - S528T7 iJi]
BEBH, Grazd Cavman(s) . . oM - 3248 ] ]
BEH, Grazd Cryman(s) 215 % - 271746 iJi]
D85 Bank Led, 52 . 00l % - 2B BB 0 25
HSEBC Framoe SA. Paxalp) ..ovvviiniiniiniinniananaans NET% - 1803287 02
MUFG, N28% - 33451 oo
Nameas] Ausmalia Buank [ eadon(s) F 0oL % - 74512 0D
Swmitomeo. Loadoni(g) . . . . 0Dl % - —_— ioses o0
Total Time Deposits . . I ETT 588 23
Dﬁﬂ'mhm w 32081037 2.
DAY . - o o B o 9 % !_-ﬁi
FUTURES
U nivdbeesd
i b of Apperecistimn
Dhocr o Enplration Date Coptracts Ohrigghoad Vs Mokt Ve D s
Leng
US. Ui Bond (CBT) Fafties .. ..cocnvumranrannnnsansnssnss  OHSLZ0D0 7 3 150041 3 1526219 3 (6.522)
Short
MSCl Emerping Mackets Index Fanmes .. ..o oo DANS2020 767 33,507,575 35,776,715 (2,168 1500
5 [:,l?ﬁmi
FORWARD FOREIGN CURRENCY CONTRACTS
Comilr s o o [ i Umrrmlleed
Dol ser Fus Sl bl A jppeciadhon’
Comanber sty + o Dot ¢ D vkt bom |
Amhﬂﬁnhﬂﬂ!nh;ﬂmm e e e LS [ 1 b | 518 ONH 3572 D&TA020 (3541)
Bank of Amecica NA. . . . A SRR = | 113 UsD 1216 O&T0200D Gznn
m:{mu-- UsD 4578 ELUK 2 DST0A2020 L0ES17
Banbtof Amemos MA .. ..o iiiiiiiiiiiiiiiiiiiiicaiiiacsaasesaaanas AUD 2A8T USD 1547 068102000 (110.255)
Bk of Ameos, MA ... cooviniinnrnssaisaresrsscassnssnssaninsansnnss SN 166513 LUSD 6537 D&1ISA020 (552 £558)
Bank of Amemios MA ... .ooiicnrmrssnsnccsnansesssssnssnainssnssnss LD 01022 USD 6792 071472020 273 523)
BmkofAmerion MA .. ...ccvciiemrsmssssnissrsnsssssrisssnisncsssssss WD ‘.‘F: ELUB 5168 07142000 576
A R A A e e e e ma e | D ...WT DR u:.s:rm 0TIV I0Z0 125
UsD 5155 BR 2.7 O 0N0 18,743
FHP &5T7 USD l.ﬁl QE1R/ 2020 (10518
UsD 37 BEL 205 080ZAM20 1548
oH 21900 USD JB86 OO16/ 2020 (17050
AOCS 62129 LUSD 2.768  D&IrXI0 £211.164)
UsD 16583 MDON 410479 041572020 1,780,831
UsD 1 ELUB 1333 071472020 74
INE 17814 5D 21 07X (3538
UsD 07T INR 16020 O7INI0Z0 4095
UsD 2252 HUF TILSE OWS2020 5009
MYR 32 UsSD £} 0&TvXe0 =)
MYR 271308 UsSD 61008 ORIV 20 L707212
UsD 156 EREW 190427 08132020 (1514)
UsD 52458 MYR 219251 0&NNXNO0 (2.308.180)
UsD 3714 AMYR 16266 O&132020 21588
WD B485 USD JiL 082072020 (639)
UsD 111 TWD 3254 0E20/2000 (1.603)
BRL Ta782 UsSD 13,720 0S022020 (106,188)
UsD 8l BEL 438 0e022020 -2
OH 42587 UsD 6015 D100 83978
UsD 100 CNH 714 081672020 61 1)
BEL 444 UsSD 50 0702020 (5200
UsDh 13406 BRL 13,782 0702030 145 591
R A R e ot g PO [ K - P o g ¢ | 2p58 USD 117 071220 8n2
BNPPaRas SR, .. cvccvccrrrsnsnnssnrsnsasronsansnrsnssnannssnsacas IR LIPS USD 112  0%232030 (8.542)
BNPPabaz SA. . R P R E L) Pty o R s U & | | 152 DNR 11542  O72220 3586
Brown Brother: Marrman B 00 ... oovceeiaioanicncsranssassnsanannsaass LSD 518 NID §68  0S0L2020 0582
Brown Brothery Hurmman & 0. . . .. oovvvaviiiciicnsscnrisssnaincsssasss LSD 13 IPY 1368 DSOS2000 52)
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Beown Brothers Harmman E Co.. ... .oivnivicniiniicaccnncanaas T e—— EUR 14l USD 153  0&a10:2030 (2.05%)
Brown Brothees Harsmun B Co.. ... ...occicciiciiciiciincnacnsannaasas  LSD 21 EIR 201 O0&410:2020 1353
Brown Brothers Heomtman & Co.. . ..o iiciic i i cnicaneana.  AUD 57 UsSD 350 0&1102020 (25442)
UsD 208 AUD 331 0&IL2020 11,138

O 1152 UsSD 159 041672020 118

MO0 14266 USD 597 08100 (=2.451)

UsD 713 AN 17292 OAISF2020 64,738

vsh 156 ZAR 3057 0W1T72000 7196

ZAR 155% UsSD 107 D700 3513

vso 114 CIE 4414 OT2RF2020 B502

SCD 243 USD 175 DR2W2000 (1332)

THE 11105 USD JATE 08270 {12,707}

UsD 3506 SGD 542 082772000 nny

vsD =14 THB 200,088 ORTTII00 13543

UsD o CHF 287 0828200 2351

UsD IR AUD 113812 041200 2,130,105

UsD 11377 CAD 15923 0412200 157488

UsD 10é CHF 163 041272000 1010

UsD 31248 EUR 28827 041020 757020

UsD 118201 &ap §555 02NN 308183

UsD 119 JPY 12,796 041272020 &3

UsD FATE 174982 041272020 480,778

UsD &7 CNH 4,827 067700 (3.712)

UsD 41527 S5GD 63,419 082272020 a3614

BERL 24813 UsSD 4,286 O&02200 (364 362)

UsD 16423 BRL BE.B55 0AONN2D 210145

UsD 3582 MM $5.480 Qa120N0 412448

CLP 4634007 UsSD 5535 0WIS2020 (25497%)

COP 11550054 USD 3171 00 (1E2E7E)

FEN 57 UsSD 16 OW1S2000 (1)

UsD 2 COP S713382 0OiEDD 37742

UsD 2882 IAK 4960 OTATINOZD (25.002)

ZAR 12521 Ush 7011 00 (#2.147)

vsD 22384 INK 1748824 OTZVIOD 653385

HUF 1587793 UsD 4852 0NN &5750)

FILN 62581 UsD 15148  O7T9720020 (356691)

UsD JA0: HUF 1078550 Q02872020 48128

EEW 11639574 USD 10397 O8IV Ll 5

UsD 2578 EKREW 3541570 080300 (2740

UsD #2358 TWD 274583 082072020 (36,651)

UsD 5817 SGD 5226 082772000 1508

EUR 15886 VUsSD 17188 0&T0Q/2020 (438 451)

PEN X780 LUSD 5899 OW1S 2000 15041

vsD 153 FPEN 524 Q7152000 Qd5)

IDR 5082129 TUsSD 3341 07232000 B2.552)

UsD 4862 DMK 355533 OWI2020 21560

oH 7574 UsD 38742 O&T&2020 147231

S A PR S B MRSy SN SR | - - 312 oM 232448 0a142030 (1T 03T

Golderan Sacbs Bk USBA ... ... oo iiciiciiciianicciacnacnsansansas LED 3165 MOOM T3 011 08120 118530
Goldman Sachs Bamk UBA ... ...ccvnnicrcnncnciascccssnnncsscnsansss BRL 18582 USD 3505 OO0 £194
Goldman Sachs Bank UBA . .....c.vcciniiniicnannianiansssnncnccnncnses LSD 1319 IDR 19765150 O7/23/2020 17285
Goldmun Sacke Bk USA .. ..o iiiiciiciiiiisanccccscncnssas LSD 4585 DNR 373,148 0720 G5 558
Goldmm Sachs Bmk USA . ... oooaviniiniinncasoosicsasannniosinansas FRW 25371342 USD 1366 O81V2020 (17.503)
Goldman Sacbs Bmk USA . .. .ccvcvcicivciicninsniincssnnscncsncsnes  MIK 71505 USD 17023 NV (166,770}
Goldmm Sl Bk USA .. ....oovviininicsscsiioionisssassnssansssss IR 45358 USD 10554 08132020 492354
Coldman S Bk USA . ... oo ecrcermcrcc e s WL 58022 MYR 251148 O8N0 (1.11%403)
Coldoan Sl Bk USA . ...ccocveiierrsrcssnsnnnnnnsssanranssssssrss FEP 3208 USD 6248 081972000 (43 4585)
HEBCBRELEA . ..o caimirsm s sansmm st s UsDh 7213 ZAR 13,709 07772020 415596
b T S LA R NP . P T4 EEW 215510 0a1vXX0 E-2)
- T UsD §81 TWD 25567 0820200 (10.145)
TPMleepun Chave Bamle MA . ...ccicimiiaiiininncntanssssananas hemeai MO 45852 UsSD 2008 O&192020 (LE® 249
TPulcepan Chase Baale MA . ...ccovveiinarmrmasaesmnmmmssann e vsD 3241 WX 80,745 04D 380804
TPuloepan Chase Banle MA . .. ...ccvnveiicmccccccicnncssnnaannaacnaas GO 230756 UsSD 62 07152020 a.mnn
TPhdcepan Chase Banle MK . ....ociniininncncssrsansnssannanancansas CoOP 133998040 USD 3555 ONIS2OD JA85
TPMerpan Chue Bamle NA ... ... iiiiiiiiiiisiic s s saeaaaae. USD 28321 ZAR 524,417 02020 1385702
Pulocpan Chase Basle MA .. ... ... iieeea... UED 12 DR 10209 0272020 153%
TPMoepan Chase Bamle NA .. ... cooniiiiiiiiiiiiiinicnnisnncanaan i Gl 112452 USD £362 02020 (404.108)
Morpan Seanley Capital Serwiees LLC .. ... ... . iiiiiiiiiieicniinnaae..  USD 10381 BRL 59451 0SO20N0 761324
Mocpan Scanley Capital Sesvices LLC .. ... .. ... iiiiiiiiiiiiiii.... USD 15503 CONH 110093 O&T&2020 52 010)
Mocpes Stanley Capital Serwices LLC .. ....oooovooiinianieaseaaoea.. TRY 50088 USD 7384 0673012020 103,201
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UsD 1553 ERUB 115549 071472020 5 81608
COP 154832792 UsD 413 07152020 35041y
INR 11049% USD 1455 OW25:2000 (6500
UsD 24423 IDR 3892353565 0723020 1E47110
ERXW 12075196 UsSD §.542 0EIIN20 47354
ANR 112335 UsD 24913 08100 (282548
UsD 1.79% MYR 34023 Q&1V2020 la3ag
UsD 733 SGD 1038 DE27/2000 1515
Cop 1793376 USD 450 07182020 QA9
UsD 2T COP 9052 D720 14552
BEL 28 UsD ¥3 08022020 (8,137}
UsD 158 BRL 891 0SOZIXI0 B 555
IDR Y. 71428 USD 2352 0WIVIO0 (196 351)
IR 85817 USD 112 O7Z¥WX0 (13%7)
UsD 1325 IDDR 0030501 072372020 927
UsD 27 INK 17065 OF/232020 183
UsD 114 EEW 134682 021VX20 (80)
UsD 1566 FHP 85.107 0&15/2020 11576
™D T3l UsD 2452  0E20/2020 (5.505)
WD #0201 UsSD 3063 082072020 35172
UsD 450 TWD 13282 O&820/2020 asn
UsD iy SGD 5179 0&27T000 18331
BRL L0732 USD §991 OSSO0 (515757
oH 1187 UsD 168 081672020 2143
UsD 2554 CNH 182,779  DAT&/2020 {B0.785)
DR 41348526 USD 2,704 OTZI2020 (124.455)
UsD 6087 DMK 47148 07220 133590
™wD 172613 USD 5,768 06202020 {24001)
THB 45318 USD 1437 O&27 X0 (2719
§ 6083794

——
Appeecuation 3 16208 512
Depreciaton  § (10,124.718)

Fuplration Conlirasts Ml art
Dt el Proos i Value
Goldmus Sachs Bank USA-Call - TPY . USD(dy . ... ......... JPY 11055 Amp 2020 7Y 5580 3 212 3 (1.166)
CENTRALLY CLEARFD CREDIT DEFAULT SWAPS
Sl U savliaed
Tewwns bnaal sy Aol Maa bt A atbon
Chearbing Bevlan § Euchsigr | Berfor avecend 80 gl iy Dot « el adiar 1 o i
Morpan Sanley & Co., LLCADNTRCOMO Fepublic of Brazil 0ar 2025 USD 18511 $ l5pssEe 3 ElAl8
Morsan Sunley & Co., LL CAINTRCONIG Republic of Soarth Afnca 0&a 02035 19215 2171503 18530
Merpan Stanley & Co., LLCADNTRCONXD Fepublic of Torkey DA X0/2025 21079 4058 307 24561
Morsan Suanley & Co. LLCADNTROONX) Republic of Turkey X205 30 (07,711 18378
Total Ty § Iain
CENTRALLY CLFARFD INTEREST RATE SWAPS
Rate Typm
ol U sl aed
Amoiant  Termdnathon  Payiments Misde  Puymsents Received Ajgrecdation’
Clear ing Reroker | Exrlusngs | Ll [hate By the Fund By e Famd (Db et
Morsan Suanley & Co LLOWCME Gooap) . .. .. .covvinicciiansns USD 22650 0916204F 3 Meeth LIBOK 15M% 3 545250
CREDIT DEFAULT SWAPS
Upliromst
Seathouad Prom s U mrwadised
T v i b [rs— Mkt Paad Ajeiriatican’
oo b i €y Baforroond O ligatin Dt iy b I Reveived) o T laathe a o
Sale Contract:

Morpan Sunley & Co. Inermaticenl PLC  Uloxine Intermasicnal Scad 0A2FN2S USD 512 341317 3 (1403100 § 21133
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TOTAL RETURN SWAPS
Meohiad Unarvaldized
of Shares At Whatus gy Appreylntion.
Comimbrrpa 1y & Rrfinrrmond Cfliged o Umbls Bt PabdRecwivmd (LT [hals § D vt
Pay Total Return oa Reference Obhsation
Coldman Sach: Iotermaconal
M5CT Emersme Markee Geomth IT0 A2 LIBOE Pha: 0.33% USD 103163 12152020 § 16058074
VARIANCE SWAFS
Liplromt
et L svadiped
Vodatility Strlke Solkmal A oamd Pabl Apparesmtbon.
S Counterpuerty & Reforencod Oldigstion Rate Ll Mol et Vilose (Received) | Dnepareect satiom
Euy Contractz
Chuase Bank NA
Hazp Senp China Exterprises Index 06/25/2020* 2032% HED 617 31017060 % - 3 101706
China Exterprises Index 06252020 205:% HED 442 580,198 - 580,196
Hazy Seny China Eoterprises Index 06292020+ 08:8% HED 1335 1651023 - 1651023
Hazp Senp China Exterprises Indes 06250:2000° 9% HED 12 1548723 - 1548743
Sale Contract:
Chase Banle, NA
Hass Senp China Enserprizes Index 06252020+ 21.10% HED 12582 @™ - 2.7T732173)
LUBSAG
Hass Senp China Enserprises Index 06282020 21.20% HED 1047 (2294 568) — (2294 656)
3 cosm 3 - § RN
L 4§
Appoecizsion  § 47971022
Depreciason 5 (5,067 858)
Teeal for Swaps $ 21422138
*  Terminagon date
(a) Fepresents entire of parnal securities out on loan. See Note J for secumines lending information.
{(b) Defmlmed

()
{d)
]
{f)

&

Vanable rate coupon, rate thown as of May 31, 2020.
Ore conract relages to | share,

Pay-In-Kind Payments (PIK).
Fhu'vagﬁdu ﬁmmmnﬁxﬁmmmﬂﬁhdbymmhFHﬂmmmdhmMmi
Overnizht depomt.

Currency Abbreviations:

ARS

= Argentine Peso

AUD - Aunstralisn Dollar

BEL - Eranlian Real
CAD - Caadian Dollar
CHF - Swiss Frane

CLP - Chilean Peso
CNH - Chinezs Yuan Rermunbd (Offshore)
COP - Colombian Peso
CZK - Crch Eoroa
EGP = Egyptian Pound
EUR - Eamo

GBP - Great Brinizh Pound
HED - Hong Eong Dollar
HUF - Honganam Fonnt
IDR - Indonesian Rupiah
INE - Indin Rupes
JPY - Japamese Yen
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|
RUB =~ Russian Ruble

SGD - Simgapore Dollar
THE - Thailand Baht
TRY - TwiachLin

TWD - New Taiwan Dollar
UAH - Ulgainian Hryvaia
USD - Unated States Dollar

ZAR - South African Rand

INTRCONX

LIBOR
MECT
PISC

Amenean Depositary Feceipt
Chicago Board of Trade

Closed Joint Stock Company
Chicago Mercantile Exchange
Global Depositary Raceipt

Global Medmm Term Note

Hong Kong Interbank Offered Rate
Imter-Conginental Exchange

Joint Stock Conpany

- London Interbank Offered Rate

Morzan Stanley Capital Intemational
Public Joint Stock Company
Raal Estare [rvestment Trust
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(2020 10 15 )

798,129
39,097,460,915
126,683,175,298
222,379,000
1,321,395,183
167,325,208,525
167,325,208,525

95,333
95,333
95,333

139,675,277,471

27,649,835,721
167,325,113,192
167,325,113,192
167,325,208,525

( 2020 4 16
2020 10 15 )
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(2020 10 15 )

2020 4 16

138,753,628,645

2020 4 16 2020 10 15 5,278,433,467
2020 4 16 2020 10 15 4,356,784,641
139,675,277,471

73,942,628,560
28,072,659,036
200,895,196

37,459,069,523
8,398

8,398

8,360

2020 10 15 1

1 1.1980
(10,000 ) (11,980 )
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2020 10 30

14,720,654

16,118

14,704,536

15,203,886

0.9672

2020 10 30

21,517,921

8,978

21,508,943

22,013,274
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