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7,636,503,520 98.14
71,919,029 0.92
— 72,792,409 0.94
( ) 7,781,214,958 100.00
) ) ) (D) )
SIM BlueBay Emerging Market Local| 1,400,736.024 5,408.05 7,575,254,081 5,451.77| 7,636,503,520[98.14]
Currency Bond Fund Class L USD
70,772,515 1.0162] 71,919,029 1.0162 71,919,029 0.92
98.14
0.92
99.06
1
(2011 11 24 ) 78,700 79,826 0.5588 0.5668

25/78



EDINETOOOO

OO00D0O000O00D0bDO000DO0O0noo(ELssa)
ooooodooodooodnoodd

12 (012 5 23 ) 84,546 85,774 0.5507 0.5587
13 (2012 11 26 ) 69,832 70,570 0.5676 0.5736
14 (013 5 23 ) 65,174 65,731 0.7020 0.7080)
15 (2013 11 25 ) 48,682 49,191 0.5740) 0.5800)
16 (2014 5 23 ) 41,607, 41,978 0.5614 0.5664
17 (2014 11 25 ) 36,193 36,499 0.5908 0.5958
18 (2015 5 25 ) 26,809 26,958 0.5376 0.5406
19 (2015 11 24 ) 20,301 20,428 0.4773 0.4803
20 (2016 5 23 ) 15,898 15,954 0.4246 0.4261
21 (2016 11 24 ) 14,671 14,723 0.4252 0.4267
22 (017 5 23 ) 14,155 14,203 0.4448 0.4463
23 (2017 11 24 ) 13,315 13,360 0.4466 0.4481
24 (2018 5 23 ) 12,087 12,130 0.4243 0.4258
25 (2018 11 26 ) 10,428 10,467, 0.3951 0.3966
26 (2019 5 23 ) 9,706 9,743 0.3879 0.3894
27 (2019 11 25 ) 9,373 9,409 0.3932 0.3947
28 (2020 5 25 ) 8,136 8,170 0.3581 0.3596
29 (2020 11 24 ) 8,037 8,059 0.3685 0.3695
30 (021 5 24 ) 7,642 7,663 0.3741] 0.3751

2020 5 8,267 — 0.3636 —
6 8,221 — 0.3630 —
7 8,146 — 0.3614 ]
8 8,082 — 0.3622 —
9 7,826 — 0.3529 —
10 7,724 — 0.3517 —
11 8,055 — 0.3692 —
12 8,223 — 0.3801 —
2021 1 8,025 — 0.3772 —
2 7,851 — 0.3734 —
3 7,611 — 0.3657 —
4 7,659 — 0.3728 —
5 7,781 — 0.3812 —
)
11 2011 5 24 2011 11 24 0.0500
12 2011 11 25 2012 5 23 0.0480
13 2012 5 24 2012 11 26 0.0440
14 2012 11 27 2013 5 23 0.0360
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15 2013 5 24 2013 11 25 0.0360;
16 2013 11 26 2014 5 23 0.0330;
17 2014 5 24 2014 11 25 0.0300;
18 2014 11 26 2015 5 25 0.0200
19 2015 5 26 2015 11 24 0.0180
20 2015 11 25 2016 5 23 0.0090
21 2016 S5 24 2016 11 24 0.0090
22 2016 11 25 2017 5 23 0.0090
23 2017 5 24 2017 11 24 0.0090
24 2017 11 25 2018 5 23 0.0090
25 2018 5 24 2018 11 26 0.0090
26 2018 11 27 2019 5 23 0.0090
27 2019 5 24 2019 11 25 0.0090
28 2019 11 26 2020 5 25 0.0090
29 2020 5 26 2020 11 24 0.0065
30 2020 11 25 2021 5 24 0.0060]
11 2011 5 24 2011 11 24 12.92
12 2011 11 25 2012 5 23 7.14
13 2012 5 24 2012 11 26 11.06
14 2012 11 27 2013 5 23 30.02
15 2013 5 24 2013 11 25 13.11
16 2013 11 26 2014 5 23 3.55
17 2014 5 24 2014 11 25 10.58
18 2014 11 26 2015 5 25 5.62
19 2015 5 26 2015 11 24 7.87
20 2015 11 25 2016 5 23 9.16
21 2016 5 24 2016 11 24 2.26
22 2016 11 25 2017 5 23 6.73
23 2017 5 24 2017 11 24 2.43
24 2017 11 25 2018 5 23 2.98
25 2018 5 24 2018 11 26 4.76
26 2018 11 27 2019 5 23 0.46
27 2019 5 24 2019 11 25 3.69
28 2019 11 26 2020 5 25 6.64
29 2020 5 26 2020 11 24 4.72
30 2020 11 25 2021 5 24 3.15
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)
100
11 2011 5 24 2011 11 24 45,777,592,931 13,538,745,094
12 2011 11 25 2012 5 23 54,594,084,649 41,915,845,668
13 2012 5 24 2012 11 26 19,818,963,535 50,299,524,739
14 2012 11 27 2013 5 23 17,076,291,776 47,272,187,707,
15 2013 5 24 2013 11 25 7,244,018,178 15,264,546,310
16 2013 11 26 2014 5 23 7,189,747,376) 17,890,846,379
17 2014 5 24 2014 11 25 3,172,275,136) 16,024,363,446
18 2014 11 26 2015 5 25 1,148,338,517 12,548,396,995
19 2015 5 26 2015 11 24 497,265,855 7,833,460,766
20 2015 11 25 2016 5 23 304,062,653 5,385,723,652
21 2016 5 24 2016 11 24 277,751,865 3,220,279,812
22 2016 11 25 2017 5 23 288,711,650 2,971,556,682
23 2017 5 24 2017 11 24 275,886,965 2,283,182,864
24 2017 11 25 2018 5 23 304,214,197 1,628,719,670
25 2018 5 24 2018 11 26 222,208,173 2,316,634,560]
26 2018 11 27 2019 5 23 324,187,764 1,699,917,39%4
27 2019 5 24 2019 11 25 234,196,465 1,416,590,282
28 2019 11 26 2020 5 25 327,346,145 1,447,300,950
29 2020 5 26 2020 11 24 196,755,037 1,106,080,476
30 2020 11 25 2021 5 24 172,834,950 1,554,148,123
2021 5 31
40,010,040, 55.63
— 31,906,574 44 .37,
( ) 71,916,614 100.00;
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70,772,515 71,919,029
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SIM BlueBay Emerging Market Local 1,395,076.513 68,735,419.79
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2020 6 30

SIM

64,743,395

2,478,687
6,015
9,309,757
2,986,553
1,250,943
80,775,350

77,681

1,325

828,842

(Taxe d abonnement) 2,974
49,623

116

8,245

88,933

4,977,148

358,688
41,999
6,435,574

74,339,776

2020 6 30

SIM
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4,319,744

1,129,187
173,440
101,347

5,723,718

654,624

(Taxe d’ abonnement) 7,893
18,910

626

44,376

38,900

14,050

527,607

1,306,986

4,416,732

2,401,798
11,916,376
492
10,364,847
18,714
7,631,629
32,333,856

(6,796,806)
(13,675,362)
113,259)
(11,357,664)
111,901)
(7,916,674)

(39,971,666)

(3,221,078)

2020 6 30

SIM

434,442
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120,859

1,529,627

12,981

2,097,909

(1,163,115)
(727,864)

(36,206)

(1,927,185)

13,514

(3,036,840)

(12,650,000)
(5,024,683)
5,117,351

(15,594,472)

89,933,948

74,339,776

SIM L
2021 5

IRS RCETIPP06.02 01/02/23 CBCITIU FLOAT 33,348,676.00 6,386,494.18  2023/1/2

IRS R05.50PCETIP 01/02/23 CBCITIU FIXED 26,612,299.00 5,010,167.36  2023/1/2

IRS R05.60PCETIP 01/02/23 CBCITIU FIXED 26,612,299.00 5,010,084.59  2023/1/2

IRS R05.40PCETIP 01/02/23 CBCITIU FIXED 19,062,269.00 3,582,049.99  2023/1/2

IRS RO5.11PCETIP 01/02/23 CBCITIU FIXED 11,437,361.00 2,145,714.22 2023/1/2

IRS R05.33PCETIP 01/02/23 CBCITIU FIXED 8,260,316.00 1,552,759.97  2023/1/2

IRS R05.15PCETIP 01/02/23 CBCITIU FIXED 8,260,317.00 1,550,243.14  2023/1/2
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IRS R00.00P00.00 01/02/25 CBCITIU FIXED 7,180,856.00 1,500,183.39 2025/1/2
IRS RO5.57PCETIP 01/02/23 CBCITIU FIXED 6,099,692.00 1,149,077.95 2023/1/2
IRS R06.885PCETIP 01/04/27 CBCITIU FIXED 5,900,000.00 1,098,905.93 2027/1/4
NOTA DO TESO 10% 01/01/25/BRL/ 10.00 1,425,000.00 301,367.87 2025/1/1
IRS PCETIPR06.885 01/04/27 CBCITIU FLOAT -5,900,000.00  -1,129,889.40 2027/1/4
IRS PCETIPR05.57 01/02/23 CBCITIU FLOAT -6,099,692.00 -1,168,131.76 2023/1/2
IRS P00.00R00.00 01/02/25 CBCITIU FLOAT -7,180,856.00 -1,375,181.88 2025/1/2
IRS PCETIPR05.33 01/02/23 CBCITIU FLOAT -8,260,316.00  -1,581,905.68 2023/1/2
IRS PCETIPR05.15 01/02/23 CBCITIU FLOAT -8,260,317.00  -1,581,905.87 2023/1/2
IRS PCETIPR05.11 01/02/23 CBCITIU FLOAT -11,437,361.00  -2,190,331.02 2023/1/2
IRS PCETIPR05.40 01/02/23 CBCITIU FLOAT -19,062,269.00 -3,650,551.83 2023/1/2
IRS PCETIPR05.60 01/02/23 CBCITIU FLOAT -26,612,299.00 -5,096,433.00 2023/1/2
IRS PCETIPR05.50 01/02/23 CBCITIU FLOAT -26,612,299.00 -5,096,433.00 2023/1/2
IRS P06.02RCETIP 01/02/23 CBCITIU FIXED -33,348,676.00 -6,378,078.25 2023/1/2
38,206.90
(
BONOS TESOR 4.7% 09/01/30/CLP/ 4.70 380,000,000.00 558,270.65 2030/9/1
IRS RCLCPP03.72 08/18/31 CSFPGB2LXXX FLOAT 176,387,427.00 243,316.50 2031/8/18
IRS P03.72RCLCP 08/18/31 CSFPGB2LXXX FIXED 3.72 -176,387,427.00 -239,606.35 2031/8/18
561,980.80
(
CHINA DEVE 4.24% 08/24/27/CNY/ 4.24 24,110,000.00 3,967,887.81 2027/8/24
CHINA DEVE 3.48% 01/08/29/CNY/ 3.48 15,000,000.00 2,359,346.58 2029/1/8
IRS R00.00P00.00 03/11/24 CBCITIU FIXED 4,397,725.00 696,500.72 2024/3/11
IRS P00.00R00.00 03/11/24 CBCITIU FLOAT -4,397,725.00 -690,847.04 2024/3/11
6,332,888.07
(
TITULOS DE TE 6% 04/28/28/COP/ 6.00 6,484,400,000.00 1,686,171.09 2028/4/28
TITULOS DE TE 7% 06/30/32/COP/ 7.00 3,467,800,000.00 898,316.21  2032/6/30
IRS R05.11PCOOV 08/18/26 CSFPGB2LXXX FIXED 5.11 3,316,472,100.00 896,004.03 2026/8/18
TITULOS DE 5.75% 11/03/27/COP/ 5.75 2,962,500,000.00 768,238.82 2027/11/3
TITULOS DE 7.25% 10/26/50/COP/ 7.25 1,593,000,000.00 375,157.51 2050/10/26
IRS PCOOVR05.11 08/18/26 CSFPGB2LXXX FLOAT -3,316,472,100.00 -893,446.15 2026/8/18
3,730,441.51
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(

IRS RO1.49PPR6M 08/18/23 CSFPGB2LXXX FIXED 1.49 151,000,000.00 7,224,840.10 2023/8/18

CZECH REPU 0.95% 05/15/30/CZK/ 0.95 13,260,000.00 593,750.27 2030/5/15

IRS PPR6MR01.49 08/18/23 CSFPGB2LXXX FLOAT -151,000,000.00 -7,219,871.38 2023/8/18

598,718.99
(
HUNGARY GOVER 3% 10/27/27/HUF/ 3.00 530,630,000.00 1,944,249.31 2027/10/27
1,944,249.31
(
IRS R04.34PINOO 05/12/23 CSFPGB2LXXX FIXED 4.34 850,000,000.00 11,795,676.66 2023/5/12
IRS R05.29PINOO 05/12/26 CSFPGB2LXXX FIXED 5.30 195,000,000.00 2,720,991.44  2026/5/12
IRS R0O3.70PINOO 08/13/22 SBSIUS33XXX FIXED 3.70 195,071,870.00 2,690,477.04 2022/8/13

IRS R00.00P00.00 11/15/23 CBCITIU FIXED 103,000,000.00 1,516,662.19 2023/11/15

IRS RO4.65PINOO 02/10/26 CSFPGB2LXXX FIXED 4.65 105,000,000.00 1,428,484.38 2026/2/10

IRS P00.00R00.00 11/15/23 CBCITIU FLOAT -103,000,000.00  -1,421,817.30 2023/11/15

IRS PINOORO4.65 02/10/26 CSFPGB2LXXX FLOAT 3.37 -105,000,000.00  -1,449,425.41 2026/2/10
IRS PINOOR05.29 05/12/26 CSFPGB2LXXX FLOAT 3.37 -195,000,000.00 -2,691,790.04 2026/5/12
IRS PINOORO3.70 08/13/22 SBSIUS33XXX FLOAT 3.37 -195,071,870.00 -2,692,782.14 2022/8/13
IRS PINOORO4.34 05/12/23 CSFPGB2LXXX FLOAT 3.37 -850,000,000.00 -11,733,443.77 2023/5/12
163,033.05
(
INDONESIA 8.375% 03/15/34/1DR/ 8.38 32,036,000,000.00 2,489,321.67 2034/3/15
INDONESIA 8.25% 05/15/36/1DR/ 8.25 17,641,000,000.00 1,361,512.25 2036/5/15
INDONESIA GOV 7% 09/15/30/1DR/ 7.00 12,989,000,000.00 943,827.93  2030/9/15
INDONESIA 8.75% 05/15/31/1DR/ 8.75 4,444 ,000,000.00 361,181.94 2031/5/15
5,155,843.79
(
RUSSIAN RA 7.45% 09/18/28/RUB/ 7.45 52,400,000.00 713,292.71  2028/9/18
713,292.71
(
MALAYSIA 3.885% 08/15/29/MYR/ 3.89 8,086,000.00 2,058,912.54  2029/8/15
MALAYSIA 3.955% 09/15/25/MYR/ 3.96 3,557,000.00 908,719.49  2025/9/15
MALAYSIA 3.844% 04/15/33/MYR/ 3.84 1,962,000.00 477,031.57 2033/4/15
3,444,663.60
(
MEX BONOS D 7.5% 06/03/27/MXN/ 7.50 46,130,000.00 2,450,464.81 2027/6/3
IRS RO7.00PMXIE 08/06/31 CSFPGB2LXXX FIXED 7.00 48,484,507.00 2,446,546.16 2031/8/6
MEX BONOS DE 10% 11/20/36/MXN/ 10.00 20,160,000.00 1,279,290.39 2036/11/20
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MEX BONOS DE 10% 12/05/24/MXN/ 10.00 20,950,000.00 1,190,311.08 2024/12/5
MEX BONOS 7.75% 11/13/42/MXN/ 7.75 16,260,000.00 836,752.99 2042/11/13
IRS PMXIERO7.00 08/06/31 CSFPGB2LXXX FLOAT -48,484,507.00 -2,429,753.04  2031/8/6
5,773,612.39
(
BONOS DE T 6.15% 08/12/32/PEN/ 6.15 3,922,000.00 1,141,698.46 2032/8/12
BONOS DE TE 5.4% 08/12/34/PEN/ 5.40 927,000.00 244,891.65 2034/8/12
BONOS DE T 5.94% 02/12/29/PEN/ 5.94 654,000.00 194,487.32  2029/2/12
1,581,077.43
(
IRS RWRGMP00.84 08/18/23 CSFPGB2LXXX FLOAT 11,539,867.00 3,135,024.11 2023/8/18
IRS R02.03PWR6M 08/18/31 CSFPGB2LXXX FIXED 2.03 4,500,000.00 1,229,058.04 2031/8/18
IRS PWRGMR02.03 08/18/31 CSFPGB2LXXX FLOAT -4,500,000.00 -1,222,510.49 2031/8/18
IRS P00.84RWR6M 08/18/23 CSFPGB2LXXX FIXED 0.85 -11,539,867.00  -3,130,023.37 2023/8/18
11,548.29
(
ROMANIA GO 3.65% 09/24/31/RON/ 3.65 6,190,000.00 1,548,120.70 2031/9/24
ROMANIA GO 4.15% 01/26/28/RON/ 4.15 4,315,000.00 1,144,635.77 2028/1/26
2,692,756.47
(
RUSSIA GOV 7.65% 04/10/30/RUB/ 7.65 103,911,000.00 1,485,779.25 2030/4/10
RUSSIA GOVT 7.1% 10/16/24/RUB/ 7.10 78,868,000.00 1,101,377.05 2024/10/16
RUSSIA GOVT 7.7% 03/16/39/RUB/ 7.70 19,396,000.00 279,977.56  2039/3/16
2,867,133.86
(
IRS RJI3MPO4.01 08/18/22 CSFPGB2LXXX FLOAT 80,519,783.00 5,840,586.31 2022/8/18
IRS RO7.20PJI3M 07/31/25 SBSIUS33XXX FIXED 7.21 77,032,299.00 5,590,234.93 2025/7/31
IRS RO7.17PJI3M 07/15/25 CSFPGB2LXXX FIXED 7.18 74,179,249.00 5,383,568.12 2025/7/15
REPUBLIC O 8.25% 03/31/32/ZAR/ 8.25 58,044,281.00 3,815,942.50 2032/3/31
IRS RJI3MP06.01 08/18/26 CSFPGB2LXXX FLOAT 51,146,705.00 3,709,979.51 2026/8/18
IRS R0O7.63PJI3M 08/18/31 CSFPGB2LXXX FIXED 7.64 28,228,555.00 2,064,069.34 2031/8/18
REPUBLIC OF 8.5% 01/31/37/ZAR/ 8.50 32,779,670.00 2,018,379.31 2037/1/31
REPUBLIC O 10.5% 12/21/26/ZAR/ 10.50 14,702,969.00 1,218,501.18 2026/12/21
ESKOM HOLDI 8.5% 04/25/42/ZAR/ 8.50 17,000,000.00 929,458.70 2042/4/25
REPUBLIC OF S 8% 01/31/30/ZAR/ 8.00 10,592,172.00 726,522.23 2030/1/31
REPUBLIC O 8.75% 01/31/44/ZAR/ 8.75 3,125,470.00 189,283.41 2044/1/31
IRS PJI3MRO7.63 08/18/31 CSFPGB2LXXX FLOAT -28,228,555.00 -2,047,587.63 2031/8/18
IRS P06.01RJI3M 08/18/26 CSFPGB2LXXX FIXED 6.01 -51,146,705.00  -3,702,417.16 2026/8/18
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IRS PJI3MRO7.17 07/15/25 CSFPGB2LXXX FLOAT -74,179,249.00  -5,380,669.07 2025/7/15
IRS PJI3MRO7.20 07/31/25 SBSIUS33XXX FLOAT -77,032,299.00 -5,587,618.03 2025/7/31
IRS P04.01RJI3M 08/18/22 CSFPGB2LXXX FIXED 4.02 -80,519,783.00 -5,833,491.87 2022/8/18
8,934,741.78
(
THAILAND GO 3.3% 06/17/38/THB/ 3.30 42,096,000.00 1,511,876.43 2038/6/17
THAILAND G 3.65% 06/20/31/THB/ 3.65 38,446,000.00 1,447,424.11 2031/6/20
THAILAND 2.125% 12/17/26/THB/ 2.13 17,586,000.00 591,379.76 2026/12/17
THAILAND GO 3.4% 06/17/36/THB/ 3.40 2,556,000.00 94,083.60 2036/6/17
3,644,763.90
(
TURKEY GOV 16.2% 06/14/23/TRY/ 16.20 2,185,823.00 247,567.17  2023/6/14
TURKEY GOV 11.7% 11/13/30/TRY/ 11.70 2,372,313.00 200,305.58 2030/11/13
TURKEY GOV 10.5% 08/11/27/TRY/ 10.50 1,361,660.00 115,130.29 2027/8/11
TURKEY GOVER 11% 02/24/27/TRY/ 11.00 684,930.00 60,229.88 2027/2/24
TURKEY GOV 10.6% 02/11/26/TRY/ 10.60 559,777.00 49,943.05 2026/2/11
673,175.97
(
HSBC BANK 19.75% 03/27/24/GHS/ 19.75 3,331,000.00 601,216.69 2024/3/27
ICBC STAN 19.25% 12/20/23/GHS/ 19.25 1,669,446.00 298,976.55 2023/12/20
HSBC BANK 17.6% 02/23/23/GHS/ 17.60 842,000.00 146,554.25 2023/2/23
ICBC STANDAR ZCP 07/01/21/EGP/ 36,393,119.00 2,302,686.29 2021/7/1
ICBC STA 14.556% 10/18/27/EGP/ 14.56 5,185,109.00 329,828.39 2027/10/18
ICBC STANDAR 17% 04/07/31/UGX/ 17.00 1,470,255,357.00 475,219.92 2031/4/7
ICBC STA 12.667% 03/23/39/KES/ 12.67 70,500,613.00 674,263.67 2039/3/23
4,828,745.76
(
JP MORGAN 8.375% 03/19/24/1DR/ 8.38 10,658,000,000.00 811,753.87 2024/3/19
JP MORGAN 8.375% 04/17/39/1DR/ 8.38 6,520,000,000.00 509,367.87 2039/4/17
1,321,121.74
(
REPUBLICA 8.25% 05/21/31/UYU/ 8.25 29,381,000.00 670,615.45 2031/5/21
670,615.45
55,682,611.77
3
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