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(2020 4 i 15 ) (2021 4 ’ 15 )
246,676 213,723
11,704,676 17,972,234
10,065 10,020
11,961,417 18,195,977
11,961,417 18,195,977
2,433
1,773 2,285
56,607 73,038
6,387 8,245
64,767 86,001
64,767 86,001
15,186,408 16,121,471
3,289,758 1,988,505
2,318,815
11,896,650 18,109,976
11,896,650 18,109,976
11,961,417 18,195,977
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2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
2,413,871 5,335,513
2,413,871 5,335,513
148 63
3,512 4,190
111,965 134,305
12,735 15,152
128,360 153,710
2,542,231 5,181,803
2,542,231 5,181,803
2,542,231 5,181,803
80,968 414,710
1,002,560 3,289,758
320,373 511,170
320,373 423,773
87,397
146,308
146,308
3,289,758 1,988,505
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3
( 2020 4 16
2021 4 15 )
2020 4 16 2021 4 15
2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
2 3
(2020 4 15 ) (021 4 15 )
15,186,408 16,121,471
55 6 10 55 6 10
3,289,758
1 1
1 0.7834 1 1.1233
(10,000 7,834 ) (10,000 11,233 )
2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
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2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
3
( 2020 4 16
2021 4 15 )
2 3
(2020 4 15 ) (021 4 15 )
17,571,147 15,186,408
3,207,419 2,972,251
5,592,158 2,037,188
2 3
(2020 4 15 ) (021 4 15 )
2,321,731 5,058,163
62 45
2,321,793 5,058,118
(2021 4 15 )
(2021 4 15 )
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- 1,557.791 17,972,234

S1

1 1,557.791 17,972,234
99.2% 99.9Y%

17,972,234

8,398 10,020

1 8,398 10,020
0.1% 0.1Y%

10,020

17,982,254
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(2020 4 i 15 ) (2021 4 ’ 15 )
277,891 390,551
17,226,905 27,869,631
10,065 10,020
17,514,861 28,270,202
17,514,861 28,270,202
3,007
2,857 3,408
91,228 109,018
1
10,319 12,331
104,404 127,765
104,404 127,765
21,578,194 23,732,206
4,167,737 4,410,231
37,045 4,127,324
17,410,457 28,142,437
17,410,457 28,142,437
17,514,861 28,270,202
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2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
3,855,601 8,552,681
3,855,601 8,552,681
234 186
5,748 6,241
183,425 199,713
20,919 22,580
210,326 228,720
4,065,927 8,323,961
4,065,927 8,323,961
4,065,927 8,323,961
204,345 1,276,551
139,902 4,167,737
57,765 1,530,558
57,765 988,935
541,623
224,018
224,018
4,167,737 4,410,231
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3
( 2020 4 16
2021 4 15 )
2020 4 16 2021 4 15
2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
2 3
(2020 4 15 ) (021 4 15 )
21,578,194 23,732,206
55 6 10 55 6 10
4,167,737
1 1
1 0.8069 1 1.1858
(10,000 8,069 ) (10,000 11,858 )
2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
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( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
2 3
(2020 4 15 ) (021 4 15 )
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(2021 4 15 )

2 3
( 2019 4 16 ( 2020 4 16
2020 4 15 ) 2021 4 15 )
3
( 2020 4 16
2021 4 15 )
2 3
(2020 4 15 ) (021 4 15 )
22,916,217 21,578,194
4,573,155 8,234,326
5,911,178 6,080,314
2 3
(2020 4 15 ) (021 4 15 )
3,669,760 7,448,169
62 45
3,669,822 7,448,124
(2021 4 15 )
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- 2,280.284 27,869,631

S1

1 2,280.284 27,869,631
99.0% 100.0%

27,869,631

8,398 10,020

1 8,398 10,020
0.0% 0.0Y%

10,020

27,879,651
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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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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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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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(2021 4 15 )

815,583
40,662,399,633
123,924,449,598
472,874,080
433,730
580,697,309
165,641,669,933
165,641,669,933

149,064,651

105,833
149,170,484
149,170,484

138,692,305,899

26,800,193,550
165,492,499,449
165,492,499,449
165,641,669,933

( 2020 4 16
2021 4 15 )

( 2020 4 16
2021 4 15 )
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(2021

4

15

2020 4 16
2020 4 16

2021 4 15

1

(10,000

2021 4 15
2021 4 15

2020 4 16
138,753,628,645
8,831,122,062
8,892,444,808
138,692,305,899

73,323,249,032
27,585,589,108
187,162,576
37,596,263,313
8,398

8,398

8,360

8,357
8,357

1.1932
(11,932 )

(2021

4

15

(2021

4 15 )

41,300,000,000

41,307,681,799

41,300,000,000

41,310,738,000

41,300,000,000

41,306,029,799

74.9%

123,900,000,000

123,924,449,598
100. 0%

123,924,449,598

2021

4

15

164,790,405,920

165,263,280,000

472,874,080

164,790,405,920

165,263,280,000

472,874,080
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193

12
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(2025 4 15 ) (2621 10 15 )
213,723 256,756
17,972,234 14,357,514
10,020 10,032
18,195,977 14,624,302
18,195,977 14,624,302
2,433
2,285 2,228
73,038 71,600
8,245 8,075
86,001 81,903
86,001 81,903
16,121,471 13,187,098
1,988,505 1,355,301
2,318,815 1,799,780
18,109,976 14,542,399
18,109,976 14,542,399
18,195,977 14,624,302
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3
(

2020 4 16
2020 10 15 )

(

4

2021 4 16
2021 10 15 )

3,000,945 174,708
3,000,945 174,708
38 75
1,905 2,228
61,267 71,600
6,907 8,075
70,117 81,978
2,930,828 256,686
2,930,828 256,686
2,930,828 256,686
139,980 20,306
3,289,758 1,988,505
215,902 104,196

215,902
104,196
123,428 460,408
460,408

123,428
406,436 1,355,301
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4
( 2021 4 16
2021 10 15 )
2021 4 16 2022 4 15
2021 4 16 2021 10 15
3 4
(021 4 15 ) (2021 10 15 )
16,121,471 13,187,098
1 1
1 1.1233 1 1.1028
(10,000 11,233 ) (10,000 11,028 )
3 4
( 2020 4 16 ( 2021 4 16
2020 10 15 ) 2021 10 15 )
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3 4
(2021 4 15 ) (2021 10 15 )
4
( 2021 4 16
2021 10 15 )
3 4
(2021 4 15 ) (2021 10 15 )
15,186,408 16,121,471
2,972,251 783,253
2,037,188 3,717,626
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(2025 4 15 ) (2621 10 15 )
390,551 594,839
27,869,631 36,190,114
10,020 10,032
28,270,202 36,794,985
28,270,202 36,794,985
3,007 70,846
3,408 4,580
109,018 146,749
1 1
12,331 16,621
127,765 238,797
127,765 238,797
23,732,206 30,056,731
4,410,231 6,499,457
4,127,324 3,664,479
28,142,437 36,556,188
28,142,437 36,556,188
28,270,202 36,794,985
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3 4
( 2020 4 16 ( 2021 4 16
2020 10 15 ) 2021 10 15 )
4,127,809 880,495
4,127,809 880,495
80 180
2,833 4,580
90,695 146,749
10,249 16,623
103,857 168,132
4,023,952 712,363
4,023,952 712,363
4,023,952 712,363
428,972 8,214
4,167,737 4,410,231
518,505 2,041,485
518,505
2,041,485
217,630 672,836
672,836
217,630
271,882 6,499,457
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4
( 2021 4 16
2021 10 15 )
2021 4 16 2022 4 15
2021 4 16 2021 10 15
3 4
(021 4 15 ) (2021 10 15 )
23,732,206 30,056,731
1 1
1 1.1858 1 1.2162
(10,000 11,858 ) (10,000 12,162 )
3 4
( 2020 4 16 ( 2021 4 16
2020 10 15 ) 2021 10 15 )
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3 4
(2021 4 15 ) (2021 10 15 )
4
( 2021 4 16
2021 10 15 )
3 4
(2021 4 15 ) (2021 10 15 )
21,578,194 23,732,206
8,234,326 9,843,229
6,080,314 3,518,704
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Emerging Markets Multi-
Asset Portfolio
(USD)

$1,180,561,605
22,598,203
3,257,786
2,639,301
64,900,856
9,103,841
4,473,345
4,770,816
5,670,268
2,092,201
41,092

34

58
1,300,109,406

4,873,728
49,067,378
6,192,859
9,735,809
2,846,714
3,397,685
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0000000000000000000
116,479

16,406

404,589
152,480
4,210,975
81,015,102
$1,219,094,304

(D) (2020 6 1 2021 5 31 )

Emerging Markets Multi-
Asset Portfolio
(USD)

$21,240,032
27,393,675
376,586
2,684
49,012,977

15,962,718
4,127,434
483,774
501,226
479,473
607,644
680,500
167,805
183,782
38,339

194
338,373
23,571,262
(41,344)
23,529,918
25,483,059

220,222,646
(1,657,831)

225,356,182
4,251,857
(11,346,258)
(19,518,036)
419,670
443,211,289

C ) (358,460,734)
(40,114,176)
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1,174,457,925
0
$1,219,094,304

) (2021 5 31 )

Shares Value Mt Acsets
{USDN %

TRANSFERAEBLE SECURITIES QUOTED OM A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MAREET

COMMON STOCES
A-Living Smart City Services Co., Ltd. - Class H . ... ... ..o iiiiioiiinnneoo... 1536250 § 7474253 06%
ﬁﬂamPurts&&pemalEmnnmmmehd 64,303 GBE 305 01
Apgile Group Holdings Lad. . P = el 609 582 01
ﬁg,m'ulumlﬂan.knfcm'nahd ClassH R & s S ] 15,639 580 12
ATA Group Led_ - .. ] 3026044 02
Allfa 5AB de CV - Classr‘L S B A1 I 5. 25453 01
ﬁ]il:-a]:la&manddrn,gI_td e = 1 0 14419 578 12
Alibaba Group Holding Lid. I:SPUI'ESQIE{!‘LDR} 26,641 5,700,108 04
ANTA Spomns Products Led. ... .. R (1 111 2058007 0l
Angofapasta PLC . 56,326 1,233,153 01
ﬁ,SETechmlongnldmgCn L. 24,000 373625 oo
Asustek Computer, Inc. _ 53,000 47,118 01
Bmﬂnlm(&pmsuredﬂDR} 3220 631 052 01
Bank of Beijing Co_, I_;d Classﬁ P - 1 i 748 DB 01
Bank of China Ltd. - Class H . R i~ £ 1 2858188 03
Baﬂtutt’Cnmmumcaﬂan..I_{d. Classﬁ A £ ] 429 580 oo
Bank of Commmmications Co_ Led - ClassH - ... ... .. ... .. ... ..o iiieeeiao.... 6417000 4333472 04
BB Sepuridade Participacoes 34 57300 257,161 oo
Bilibili, Inc. {Sponsored ADE) . e 6,468 693 240 01
Bnpa&rahaﬁuﬂmnm‘elﬂmm(:u 22259 TOT 452 01
BYD'Co., Lid . 21,000 482654 oo
Ca‘ﬂu!.rFmarmalHoldmgCn I_td R .+ 11 1 2,514,103 02
CEZAS . - 27381 218,144 01
Chll‘liluuldm{hllw 35833 TI2355 0l
CIJma!mrvuanGm'upLhi . e, 582000 684,274 01
Chna&ndaﬁssetbrimagememt:n Ld - Clas H oo 3,182 000 6B0 456 01
China CITIC Bank Corp., Ltd - Class H . 127121)0:]' 6848378 05
China Commumications Services Corp., L:{i Cla:sH e e 21060 DO 265313 01
China Comstmuction Bank Corp - Class H .. ... ... .. ... ... ... ... ... ....... 6939000 5,717 227 04
China Everbright Bank Co., Ltd -Class H ... ... ... ... iiiiiiiiiennaaoe. .. 1730000 738,108 01
China Everbright Ltd. . R 1. 11 i 171 408 oo
CIJrnameI.an.dDewlupmean Ltd. Y | X5 605 804 oo
China Honzggiao Group Ltd. . e .. 320430 6451 002 05
Chrna‘.e[ed:calﬂvsb&mHuldmgshd_ R & 4,592 Das 04
China Merchants Bank Co., Ltd. - GlassH 21,500 246 561 01
China Merchants Port Holdings Co., Ltd. . P = 1 T13577 01
China Minsheng Banlong Corp., Lid - Classﬁ 531 000 617 602 01
China Mincheng Banking Corp., Ltd - Class H . 3-13-35}]03 18,297 160 15
Cl:ma\TamnalB‘mldmg‘.iammlCuLtd_ClassH 454 000 601 221 oo
China Rallway Group Ltd. - Class H .. .. ..o e ee e 2,707 000 1428 268 0l
China Shembma Enerpy Co., Lbd. - Class & ... L. i .. 236,700 742,365 01
China Yochai Imermadiomal Led. ... ... i 4BETO 2375747 o2
Cia Sidemarziea Maciomal B .. . e 23,300 TR 147 01
CITICLad. .. ...... T22 000 48,772 01
Co. Eca'CuuperauwInsmnteﬂ'he] 33517 710513 01
Coal India Ltd. ....... P 1 i ] 212089 01
Cmpalﬂecu‘amslm 740,000 621270 0l
CPFL Enerzia SA . 119 900 65T 402 01
C5N Mineracao SA . e 111 0 [ 1,206 346 01
Dragin Railway Co., Ltd Clasaﬁ e GET OO0 727 B6D 01
Doﬂ,gﬁengunm&uupm Ltd - Class H oo 1,640, 000 1,558 445 01
E.asheanS-’sE . B 555,152 425 404 oo
EreghDemanehtFah‘xhlmIﬁS R 1 Jo 1] | 424312 oo
Evergreen Marme Corp. Taiwan Lid. Y 2 A1 ] 5077031 o4
Exzaro Resowmees Lod. _ .. .o e 60 877 671 442 01
Far East Horizon Ltd. (3} . . O : . 4 111 679 045 01
Eanﬂ.a-’uhm‘anmmS-’LfeCE-' A 1 1 7,754 245 07
Ford Otomotiv Samaml A . . i 118157 2372589 0z
Foreseme Metals Gromp Ltd. .. . ... DR 4G4 5285126 04
Fubon Financial Holding Co_, Ltd. R O I X 11 i 81315341 07
FmauG—hsaIndnsermupCo Ltd C!lassH 120,200 759272 0l
GATL IndiaLtd. .. ... - PP 11 £ 5 12,8561 975 10
GDSHnldmgsLtd(ﬁDRJ 31,641 2380036 02
Gerdan 5A .. ... .. 22400 118110 oo
Globe Teleonm, INE. . . e e 2,750 359418 oo
Great Wall Motor Co., Lud. . ... . s 668 500 1,854 686 0z
Grupo Mexico SAB de OV . A ] TOE, 764 01
Gﬂangzhn‘uﬁutumbuleﬂmupﬂn Lid -ClassH . 2,308 000 1,996 067 01

79/137



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

80/137



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)

Ooooooooooooooooooad
I EEEEEE——————————————————————

Shares Value Nt Acoets
{Us5DY %

Guangzrhon RE&F Propertes Co, Ltd - Class H .. ... ... ... ... ... _.............. 538000 § 726203 01%
Habib Bank Led. . O i © S+ 116,591 oo
Hachme:SabmHoldmgﬂS . . . 11 2883629 02
HalkammgsEantocfhazathsn‘nISC(GDR} 133 010 2,142 560 0z
Hana Finaneial Group, Inc. . e e, 4B4140 13,763 663 15
Hanjau‘\{aﬂ.dalaﬁampn-maTbl:PT e e e e BT SDD 576,806 oo
Hankkan&Teclrrulug\rCn..I_{d 15,732 6E0 Bed 0l
HCL Technologies Lid . e 52232 678,798 01
HOFC Bank Led. . A ) 1 6,256,117 05
HeadeﬁerGrmpPLC{ﬁDR) 21910 3,783 935 03
HeunShnanghmhwmnt&DewlmruCa L:hi-Class:’n 29 500 165 207 oo
Hero MotoCorp Led. ... ... .. B B 1362 56,198 oo
Hindustan Petroleuwm Corp., Ltd. _ ... i 221T74B B58 307 01
Hindustan Zme Ltd. .. ... R . 1 .4t 753,121 0l
HmHalPrecmnmITuiusan I_hd P sl e 18,743 638 15
Hopson Development Holdimes Led. .. .. ..o i 187100 056,180 01
Honsing Development Finance Corp., Lad. .. ... ... . i 8353 2935497 02
Hunam Valin Steel Co. Ltd. - Class A . . ... e 5TEDO0 622,788 01
Hywndai Mobis Co., Ltd. ... 17,778 4431133 03
Hyundai Motor Co. . 17452 3621857 02
ImpalaPlatlmmHnldmgshd 37524 647 DE2 01
Inedian il Coorp. Led. . . s - 5. B57,162 0l
ITutusmalBantCu I.xd Classﬁ . . e DOG,773 01
Infosys Ld. - 37,049 717,191 01
Infosys Led. (Spn'rtsaedﬁDR} . & T 4,552,772 03
Immk{ungnhahuhngEmgf&Chmmallndnstrfﬁmuan Led -ClassA .............. B20.700 74253 01
Intermational Contamer Terminal Services, Inc. .- L. 223070 GE4 053 01
Itau Unibanco Holding 5A . . 85,000 436035 oo
JBS 5A . . - e . 1 11 ] 728,192 01
IC com, Inc. HDR:l 19338 21168252 02
I0 com, Ine. - Class‘n e e e, 452 500 15,689 168 13
Jiamgzxi Copper Co, Ll:{i Class]-] e e e e e 4306000 10,068 487 0E
Kam.bumbaﬂkPCL(ngnShms} X716, 700 1,062 528 01
EB Fimancial Group, Ine. . ... e A2 7384712 05
Eia Corp. . . | 8 P 15354218 12
ngbnardHnldmgsL{d R 1 1 351 1 654978 0l
I{T&GCurp 2541 716012 01
KumbalmnﬁmLtd 16,201 721 568 01
Knmtu:Pel:mchemﬂ:alCu LA 3,062 639 007 01
EWiG Group Holdmgs Lid. . e e e e 415 000 632,145 01
Lernm'oﬁmnpl_,:d 2,000 653 582 01
LG Electomies, INC. . . ..t e e e 5012 680 216 01
LiMing Co., Ltd . R [ 1111 1,535 365 0l
lam—trrt'[ecmolungup R <1 111 ] 721303 01
La‘treShnppmgCu L:d....... 4418 462511 oo
LLKD]I_PJSC{Spqnsmd-’LDR] PR | T L] 15,122 845 12
K{agﬂl:P.TSCiﬁpmsm'EdGJR} 41,014 626284 01
K{CEEan.kI_td 162,837 172552 oo
‘\.{enuSecmhesCo Led. R [ - . 677 685 01
‘\.{Etmp:lllmBank&TmstCu. P o b R ] 4,283 303 03
Micro-Star International Co_, Ltd. .. .. ... .o 11T 000 629 681 01
‘\MC\]DIMNHMP.TSCE&DRJ 45322 1,604 665 01
MunltChoice Group ... 80224 TR5 822 01
Naspers Lid. - CIESS 5 oo 1,681 42 oo
NAVEER. Corp. . 2523 BA423438 0.7
‘w.etE.aseIne{ﬁDR} - 12324 1453362 01
1~.etwa;-|3|fu:I11mrrl.11:u:ma|1H-::ld:rlug;.r.I"LIE - e, 4293ER 2423303 02
‘newﬂnfrrtalEdraum&-Tech'mluthmu;uInr {Spﬂnsuedr".DR)......._........._...... 354570 3630320 03
NH Invesment & Secunties Co., Lid. - - 64,802 TIE R 01
NIO, Inc. (ADE) . 18,6582 T21 AR 01
Nmatek\-ﬁnuelmmﬂulp e e i 433000 7,863 562 05
NTPCLud. ........ P | Xt 758313 01
Oﬂ&GasDwelapuruCn I.:d e ] 143 52 oo
OPAPSA . ..., PP - I 1 | 10,475 870 0g
Orbu!ud»mCups.ﬂBdeC‘L R 11 K.+ 1,554 0352 01
Parade Technologies Lid. . 20,000 1,080 621 01
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Shares Value Met Acoeis
{5 %

PemoChina Co. Led -Class H ... .. L iiiaa..ooo..... SEROODD 3 4045052 03%
Pemoleo Brasilelro A . .. 1ETROD 860 459 01
Pemoleo Brazileiro 5A (ADR) . . 1+ [ 2,206,004 02
P'e:ruhﬂBthn‘uS."anneﬁEtEmeSha:es} 686,100 3,553,128 03
Pemonas Gas Bhd . B i 114300 H7 64 0o
PhsmELect:mm'sCmp 42000 TS5 632 0.1
PICCPrq:errf&Casualeu I.{d. ClaasH R - .1 1L 8374721 0.7
Pinduodoo, Inc. (ADE) . 4049 618,031 01
ngﬁnlnsmnceﬂfe‘up(:u nECIJInaL:{i (ZlassH 1 111 3,043 268 03
PLDT, Inc. . 3510 96,201 oo
Pn]sheGﬂrrurtwn‘Jafmwe-lGammmnm R ) 7 % | 566,125 ]
Polyus PISC (GDER) . e B 409 54303 00
POSCO . 31,851 10,187 170 0E
Pﬁmﬂn{iCm—p GEINGEE LA 1,165 320 3623414 02
R.Efu,gmtln‘nEhcmtalEngmaenngCntp e e 1381403 3,380,654 03
Richter Gedeon Myt . . . 1,220 1,792 537 01
S."LIC'\.E[nm:Cm'p LA - CIRSS A oo 1,576 400 5051858 04
Samsung Elecmonics Co., I_td .. . 50 BT 31,685,787 26
Samsm'l,gElacl:mm.{'an Ltd@re&mﬂhms} e e 1 4BTH 2,494 331 0s
Sasol Led. - - - 334465 5676 oo
Saudlﬁmbunﬁﬂ(:u 68213 41479 01
Sandi Basic Indusmies Corp. . G008 232 552 oo
Stﬂ'baﬂknfRnsmPJSC{Spﬂnsnmdr‘.DR] A . 1 3 [ 12,265 846 10
Shanzhai Pudonz Development Bank Co., Lid -ClassA oo 22,700 476 449 oo
Shenzhen Overseas Chinese Towm Co., Lod - Class & . . ... .. 454 100 584 208 oo
Shn;u:tteHukhngsLtd_ 54,584 608 230 oo
Sibanye Stillwater Ltd. e e, 156804 715284 01
Sime Dtarby Bhd . R e B i ] 673382 0.l
Smbm]ﬂem:rmsﬂn L. .. 3 1 27Ee 019 02
Simopharm Group Co, Led. - ClassH . . F 1 1 ] 019 251 0.1
SEHmx Inc. ...... e e 97370 10917 230 ng
Snuﬂ:leanpperC-rp 2060 634610 01
State Bamk of India . 328519 1911574 0.l
S‘mmanmtiEmmﬂmmlT&chm]ng}Cu Ltd N 1 i .11 1 2400837 Dz
Supermax Corp. Bhd . _ R A 1 X i i 177004 ]
S*tmTechnlog_\rImemmmalCm'p e 1 i TH9 445 0.1
Taiwan Cement Corp. . R . 2680370 02
T‘a:wanSmm‘wiamixrmngCu Lad. e 1 4G5 000 31,105,152 25
Tata Consultancy Services Lid. . 728 313047 oo
TCS{h'uannldrn,gPLC(GDR.} 26550 TX8378 05
Tencent Holdings Led. .. ... .. 411 500 3217144 26
'IknreruhiuscEntermmeupHDR] 37789 384,709 oo
Top Gove Corp. Bhd .. .. ... ... e, 4R 300 675541 01
ngmBreweanu Ln:L Classﬁ R - 1 6,452 527 03
United Microelecmonics Corp. . e BETADOD 18,556,021 14
Lmvmal".mnﬂmtechmlagfﬂu Lui .. 2GR D00 2961 518 02
Vale 5A . R - 37,700 807 211 01
'\-'ieda.rlta]'_.td 129601 475673 ]
Vincom Retail I5C . P . ] 2619 445 02
'h‘ips]:u:pHoldmgsLtd(ADR} 23713 48 482 oo
Ehda-rnm&'aupl.{d 79208 T60,001 0.l
‘i'u'PGHnldmgsLtd P 4 4] 756,148 01
1i.jF‘.na‘ta]l{?in:ru;l"-T’n-'vljii.“ﬂZ:IF‘.}l 47859 1433874 01
¥Teng, Inc. (ADE) . e lliiiil..... 0305 652400 0.1
‘:a{haﬂmandm'n,g,sI_m 68,15 148,700 oo
Yanzhou Coal Mining Co., Led. U . .| 499 531 0o
Yanzhou Ceal Mining Co., Led. - Classl-l R+ 1.1 T20, 704 0.l
Zai Lab Lid. (ADE) . 3263 73,705 oo
ZJyepaﬂgEzpmsswa\rCn JLad - ClassH o T60 D00 671,605 0.1
Thejiang Semir Garment Co., Ltd. - Glassr‘t 2027 400 5513420 04
Zhen Dhimg Techmolozy Holding Lid. - 1 ] 2063 554 01
Zijin Mining Groug Co., Lid - Class H . il .... 372000 575708 00
thunHeawImtus:wSum:emﬂTechmlugtCn I_td Class]-l . - i 3719439 03

94,361 408 570
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...... 9.13% 11262049 UsD 3s02 § 3M3p42 0%
4857

....... 938% 05082043 508388 04
...... 0.13% 07082030 11577 4260153 04
...... 0.13% 07002035 27482 slapRes 07
cevennns  D13% OLOSI033 4841 1,908 741 0.2
...... 1006 0702029 154 g35m40 01
...... 895% 1152032 2 Aa01en 02
...... . 3A3% (80300203] 1848 Lgs3le 02
...... 6.00% 09/10/2044 e ] ap3pdE 03
....... 8.75% 09202029 1519 1680287 01
...... T00% 10122028 B E ] am e 03
...... 3B8% 047122030 4548 4E93ER 04
cevannns  S13% 047152031 1238 1730036 0.1
...... 315% 04212032 4500 4331230 04
...... S00% 0471572045 4048 4168403 03
...... . 530% 0L212041 233 [z 00
...... 550% OLIT/A025 e W4 00
....... 588% 01302060 gn 3TiRER2 03
...... 640% 06052049 T30 eI 0l
...... 650% 027152048 3738 4071773 03
cevennns D00 OTL2030 105 334 00
...... 050% 073172030 4632 4006457 03
...... 050% 073172035 8348 443607 04
...... . 0S0% 07312040 1558 251602 02
...... 388% 0142026 1M 1258482 0l
....... 583% 041672030 ELR 1602 1884828 02
...... 388% 02162031 UsD &4l wesel 0l
...... 105% 0152032 620 4714 0l
cevennns 150 0162061 BER 658,641 0.1
...... 130% 02212048 21061 1084573 02
...... 850% OL3L2047 2408 8pd® 02
...... . BT0% (3NL2049 177 LEsegs® 02
...... §.88% 052902050 1824 02182 02
....... 588% OLO302025 2023 1959781 02
...... 6.38% OL1&2027 =40l 205635 02
...... T.12% 0L20V2050 5383 ipse 4 05
cevanans  105% 06122025 38 BEe7 00
...... 1.75% 0L24/2023 1,100 11206825 0l
...... 400% 077282050 ) §3pe2 00
...... . 683% 020462031 2058 3752484 02
...... 695% 06162025 1518 280533 02
....... 1.75% 04072029 715 738131 0.1
...... 788% 03262027 1415 144417 0l
...... T88% 0112035 08 IMaple 02
vevannns B3R 03262032 1010 1034808 0l
...... 8.63% 02072034 43 452988 00
...... 883% 047162049 3156 imeres 03
...... . B75% 03112061 i 2312 00
...... 895% 03262051 08 2049001 02
....... §25% 0L192027 LE 1028088 0.1
...... 750% 04132024 3TE8 40E344 03
...... 450 (4032120 1542 14763 02

538% 092372024 1064 Ll4age2 0l

...... ig8% T30 EUR 20 121801 01
...... 6.13% 047152033 USD 31764 4,004 861 03
...... . 8463% 0A2X3ME EUR 1084 1334008 0l
...... T88% 01282045 UsD 1,748 1417664 02

....... 725% 022872028 1581 173153 0l
...... §00% OL27/2X023 g1l 100881 0o
...... 6.65% 042202024 1060 138993 00
cevennn.  B55% 03032027 54631 THES 0l
...... 6.10% 1042022 1371 1m3s 00
...... 100% 11272026 1053 Iagd 00
...... . 620% 02262025 2210 02177 00
...... S00% 0427/2051 2045 1285671 02
....... 4506 112872027 2303 40528 02
...... T83% 1282047 1385 1,597,185 0.1
...... 7.70% 027232038 3376 3484243 03
cevenans  T58% 0162032 iX Maled 0O
...... 488% 02012025 835 g1z ol
...... 543% OL172028 503 525635 00
...... . 625% 0L252031 1212 1588840 01
...... 6.50% 0302047 1286 g5 02
....... 8.75% OL17/2048 g IBNNE 03
...... 6.88% 11052027 1350 1,620,041 0.1
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047152024 USD 0 § 21814 0o%
QL232030 1,700 1784256 0.1
(/182050 25T 2ESTR 02
04282031 1568 31193 02
0373002050 T3 E37.568 0.l
L20L2060 2045 1.8 455 0.1
0172312031 5293 5.298055 04
07282121 1,008 EI5452 0.1
0162050 3541 4323887 04
0232045 3.17 4,694 508 04
00012020 5% 518387 0o
107122048 3318 3119542 03
OR27/2047 1088 1,054 308 0.1
00730/20409 2307 2321.1% 02
Q3212029 4,500 5162062 04
067232047 §.200 10,182 600 0E
05022023 et 235015 ]
107222030 1283 1,383,106 0.1
0e/17/2040 1428 17577 01
0111e2050 1859 2387088 02
037132028 ELUR 278 354,04 0o
07302024 USD 581 645,108 01
0371320458 3Rx 3pe9sll 03
120112030 &0 564,331 00
05112027 4972 3321286 03
01262026 1280 1,630,850 02
0e/18/2043 2770 2154 D68 02
05112047 3188 1654034 02
05721/2029 1289 133407 0.1
037152033 1,260 2058387 02
0025/2032 2016 138218 02
0012025 3l 4010431 03
00012024 g4 312345 oo
00012026 el L8775 05
00012027 in 358803 0o
11012028 00 50035 ]
057312020 2 2908 840 02
01232031 1185 1388335 0.1
0=20/2055 183 241.13% 00
0a/18/2050 1,140 1438764 0.1
08052031 4 488 452,132 ]
08/°23/2022 T84 762,430 0.1
249.237514 304

CORDPORATE BONDS

Abea Group E . . .o v v s e §38% 0527/2028 m 383 ]
Abu Dhabi Natgonal Energy Co. PISC . ....oooivviiniciininas 4006 10037209 00 435 525 00
e e S S e AN ey §35% 10072079 500 625412 0.1
AES Paroma Generagon Holdimgs SRL ... .ooovvvvvnccnnnians +.38% 0532030 786 E05,797 0.l
Amarica Movil SAB G CV. ... .o iciniienniinrainnsinnnis 7.13% 12002024 MXN 3580 180 0448 00
Arverica Movil SAB & OV, Semiec 12, .. ... ... 645% 12052022 4080 08171 oo
Avtopisns del 5ol SA s R ... .vvvvcii e e 738% 1i302030 USD 287 20,102 ]
Bancode Credito del Pera. . ............. 113% 07012030 &5 S82EN 01
Banco de Credito del Pera, . ............. 135% 090302031 94 D39 500 0.1
Bancode Creditodel Pera. . ............. 4485% 09172024 PEN &0 255038 0o
Bangleok Bank PCLHomg Eomg ... ... ., 17¥% 092572034 USD 1212 1237225 01
Bioceandco Soversign Certificase Led .. ... ... ... oiiiia 000% 0602034 1074 796,161 0.1
Brasloam Khaea SAPT ... ...cociinniiiniinssiisrninasininia T45% 1152029 1504 2,008,340 02
Braskem Netherdands Fromee BV ... ... ... e 450% 011102028 352 IMaal oo
Braskem Netherlands Pinamce BV. .. ... ocvvvvinniicninnan 588% 0L3L2050 872 34810 0.1
1 - e e SO e o S P E L e 5.75% 00212050 &t - EE L 0.1
Asia Tmarmry Lad. ... ovvvnvvmmmc v e m s 1% 08202022 SGD 20 195048 ]
r N ] e N R e A S 188% OW1L2031 USD 2 2098511 02
ML SAB B CV . et ivinvnsismnnsimnn rasanansusants T38% 04052027 H1 407 588 oo
Coig Ceracao # TDREREPO SA. ..o vvvicvniisnranerrnians 92¥% 12052024 b 1084167 0.1
Conral Aroarican Bottling Comp.. .. ..covivcvviinnainninnas 5.75% OLRBL2027 1,168 1,221,735 0.1
Chile Eleemicity PECSPA. ... ... iciinininiinrnnas 000% 01252028 1. 1451778 0.1
China Cinda 2020 T Mamagement Lo . ... oooovvvnvivcninnas 300% OL20/2031 465 435208 ]
China Cindo Pivanos J0L7ILM.. .. ..coviviciviniiieninaas 440% 03002027 is 358 207 00
China Corsmmetion Bark Corp/Astma, ... ....ovvvvvinnnnnnns 195% 03192022 CNH 1560 248 040 oo
v Rubding Dwvelopmene Lod. . ... ... oocolinn 183% 0817/2030 USD 1560 1,536,105 0.1
e T A R N - e e T83% 0132023 2360 2450417 02
BoopMl B . . vni v rmnnwis frw e e i e 658% (4/20/2030 L 4,687 200 04
Embraer Neterlands Finamee BV ... ... coooiiiiicniiia 540% 02012027 1505 13810 0.1
Embraer Metherlands Fmomee BV ... ... 685% 01172028 1212 13155 0.1
Empresa Electrica Cocbrane SpA ... ..ovvvcvvvnsnanneninnas S50% 0&N42027 1212 1230611 0.1
Empresas Publicas do MedelinESP ... ... 425% 071182020 1331 1,307 841 0.1
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Empresas Publicas de Medellim ESP .. .. ... . ... ... _.......  338% 11082027 COP 8042000 3§ 2373863 02%
Enel AMBTeas SA ..o ... 400 102572026 USD 92 09T Te7 01
EnerpaFimamee AR ... ... .. .. ........ii.oiee......  213% 030072027 EUR 145 185 604 ]
Emerpuate TOMst . .. ... ... i 588% 05032027 UsD e 4523 oo
FrummaEmrgg.rCqu 970% 0G25/2023 1,182 1,159 837 01
Gerdan Trade, Inc. . e, 4RSS 102402027 1530 1,727,752 01
GNL Qngero SA . e 483% 0773152029 1,767 1.833.540 0z
GnnTmnaEmeIrmuna‘umalHuldrn,gﬁm e 825% 027152025 2837 14142 0z
Gran Tiema Enerey, Inc.. . .- e 105% 0AR232027 L] 230 565 01l
GmpaE.‘lulglaBugﬁta&‘nESP.............................. 488% 05152030 795 263 568 01
HDFC Bamlk Led_ . . e, 810 032272025 DINR 10,000 140074 oo
HnarmngaﬂmEﬂl'-‘Cu LH! 375% 042772022 USD 570 430,350 oo
Huarong Finamee 2017 Co, Led. ... ..., ..._................ 380% 11072025 S5SGD 250 108 400 ]
Huarong Finamee 20017 Co, Led. .. ... ... ... ... ......... 475 04272027 UsD 464 06 240 oo
Huarong Finamee 2019 Co, Led. ... .ooooooinnnionannoa... 325% 11132024 400 174,000 oo
Huarong Finamee 20019 Co, Led. ... .. ... ... ... ......... 375% 0572072024 e 148 468 oo
Huarong Finamee 2018 Co_, Led ..o . ... .. ... ... .. ...... 450% 05202029 1,001 660 660 0.1
Huarong Fimamee OCo., Led . ... ... ... ... ... ........ 463% 06032024 47 27 255 oo
H'uarmgl-"mam]]c-:lh{i 488% 11222024 613 404,772 oo
Huarong Finance IT Co., Lid_ . 500 11192025 604 410 503 0o
Huarong Finance IT Co., Lid_. e eeaae. 350 OLIGS2025 1243 1276277 01
Hunt Oil Co. of Dera LLC Sucursal Del Deru . feeeee...  638% 06012023 242 242 D00 01
Indian Benewable Enerzy Dewﬂopmm.‘ngenrfltd 7.13% 1071072022 INE 100000 1,373 503 0.l
Indika Emerzy Capital IV Fre Lid. eeeee...  B25% 10222025 USD 1412 1,506,602 01
Imtusmal&CnmmulEanknchhmaLtdSmgapnu.......... 330 425/2022 CNH 2040 324371 oo
Infraestmctmra Enerpetica Mova SAB de CV . eeeeeeeee.o 375% OL442028 USD 3,708 3970573 03
Inm-:umm:ﬂSemres me. .. AD3% 1OVI902027 2545 264173 02
Intercorp Pern Lid e 388% 152029 1011 75,615 01
Inversiones CMPC SA ... ........_......_._._...._  385% DLI3/2030 1,015 1,080,214 01
Inversionss CMBC SA_ ... ...\ 433% 040472027 453 501 358 oo
Invesmoent Enerpy Fesomrces Led. ... ..o oo 625% (426/2029 376 405423 oo
Imrael Elecmic Corp., Ltd, Semes & .. ... ... ......_......... 300% 11/1Z2024 4 3282211 oo
Klabin Amstria GeobH - ... ... ... 3202 0122031 1,184 1,152,057 0.1
Hosmos Energy Ld. . e iiiiaeeeaae.. T50% 030152028 698 670077 01
Lewiatham Bond Led. ... B75% 0673002030 e e s 01
LaghtSenucusdeElﬂh:nda{kSi.‘hghEmrngﬁ ei.....  725% 05032023 gli. TS 01
Lima Metro Line 2 Finance Led. . ... 435% (MAD3/2036 674 689 165 01
Lima Metro Lime 2Fmance Led. .. ..., ... ................ 5388% O07/05/2034 1.261 1450538 01
MedeoQakTree Preltd.. ... ... oviiiiin e 138% 06142024 el 1,057,603 01
Mimsur 54 ... 825% 02/007/2024 376 402 B84 oo
NmalCmtralth-rLgCu FIsC. e eeeaa. 250 1002002027 568 564021 0.1
MWexa Resources 54 . e aiiaaeeeaa.... 650 OL18/2028 2175 2367 257 0z
NTPCLtd, SemesE. . ... ... ... ....oieiiiioonn ... 138% 08102021 INR 10,000 138041 oo
OCPS5A . e 5463% 04252024 UsD 1261 1,374,726 01
Odebrecht Holdeo Finance Lid . e D00 0901002058 1214 12,145 oo
DECFrnmI_tdie} 525% 12127/2033 350 41 079 oo
OECF:nmI_tdiE} 7.13% 1226/2044 644 75,676 oo
Olepducto Central 54 ... ..o ... 400 0711442027 1082 1,124 065 01
Pern LWG S . . ... 338% 032222030 2775 2,130,630 02
Peobras Global Finance BV e BT75% 06032030 T30 821 064 01
Pemobras Global Fimamce BV .. _..............._........_  630% 031972049 513 596 551 01
Pemobras Global Fimamee BV .. ... 8.75% 05/23/2026 1044 1,335211 01
PTTEF Treasury Cemter Co., Led ... .. ... ... ... ... 390% 120472059 552 360,79 01
Ftas 2 amd 7 Finamce Lid. e DD 0973002036 T 556,649 oo
SEPLAT Pemrolenm DE'\-'dml'IICD PLC . i 175% 40L2024 1154 1,188,620 01
Suzang Anstria GmbH - eeeeeeeae.. 375% OL152031 750 TIT R4 01
'I}engn.zctm-v:m]meCa Insermational Lid. eeeeeeee.. 325% 0R/15/2030 260 275,721 01
TramsJamaican Highway Ld. . . 375% 10/1002034 134 1,337 435 01
hamp-:rtadua:t-Ga;IﬂtemmalSiESP e 355% 110152028 1642 120754 02
TrustFibraUno ... ... ... B 487% 01152030 1056 1,163,778 01
Thllow 0l PLC . e 1025% 071502026 1279 1935382 0z
Tmhw'ualn.ﬂarEmkanT.‘n.D e e B50Fe OLADE/2025 1589 1,604,303 01
Umited Owverseas Bank Lid. . e aeaaaeaaeaaeea 350% 02272029 SGD 250 199 669 oo
Vedanta Resources Finanee IPLC ... __......_._......_ 1388% OL2L2024 USD 1,084 1,195 342 01
Volean ClaMinera SAA ... ... ... ..o 438% ODXIL2025 1260 1815502 02
Weibo Corp. . e ceeaaeeceaee... 338% 07/08/2030 1163 1,182 661 01
ZaﬂuYemlemblh:Emrp-’LE . 00% DGAOL2026 1508 1,550,060 0.1

99,520 386 82

QUASI-SOVEREIGN BONDS
Aeropuerto Intemnacional de Tocumen 5A. ... ... ... L. 600% 11718720438 2503 2,680 517 02
Apricultoral Bank of ChimaLed ... ... ... .. .. ... 305% 1012772023 CHH 1070 162,278 oo
ﬁn‘pﬂ't".uﬂ.‘lmtv(d.}l 240% 03082028 USD 1567 1,548,196 0l
China Development Bank . . 420% O0L12027 CMNH 1,000 166 485 oo
CMNAC HE Finbridge Co., Lud. . 4463% 03142023 USD 2E0 291 340 oo
CMIMF&M&EM 335% 020902031 659 640 115 01
Cornision Federal de Elecmieidad . ... _......___._..... 4468% 020072051 604 568 628 01
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Comision Federal de Electmicidad, Senes 17. ... .. ... ... ... .. 318% 12232027 MEW 0 4480 § 215302 00%
Corp. Macional del Cobre de Chile .. .. .. ... .. ... ..... 375% 0Ll152031 USD 578 619,183 0.1
DPWorld CrescemeLed . ... ... ... . 388% 0771872029 1315 1,402,119 0.1
D[P World PLC . 563% 0912572048 265 1,055,732 0.1
DP‘IluuldSalam-[d) e 6.00% 10012025 1,221 1,343,100 0.1
Em;res.ade'[‘lanmnmm]ﬂecmaﬂi 513% 05022049 1,668 1,522 200 02
EmpﬁadehanspmtedePasa}a‘usHen‘a&‘n 365% 05072030 267 X85 607 oo
Empresa de Transporte de Pasajeros Memo A ... .. ... ... 470% 05872050 1550 1,741 318 02
Empﬁadehanspmmdepasamuem&ﬂ 500% OL252047 200 130288 ]
Ezkom Holdings SOC Lid. . e 635% 08/10/2028 2305 2,510,610 02
Ezkom Holdings S0C Ltd. . 6.75% 08062023 154 2,661 D67 02
Eskom Holdings SOC Ld. . e 7.13% 02112025 EE ] 3,650 606 03
Ezkom Holdings S0C Ltd., Senes-l-" 350% (42572042 ZAR 2000 107 347 ]
Ezkom Holdings S0C Lid., Series ES23.. e iieeaeeeee.. 10005 OL25/2023 4100 316472 ]
Ha‘us'ng&Dw&laplmruEnard.S-aisﬂﬂ 155% 12002023 5GD 250 197 873 ]
Indomesia Asahan Alwmininm Persero BT . ... ... ... ... ... 545% 0571572030 USsD 532 613,308 0.1
Indonesia Asahan Aluminiom Persero PT. ... ... .. ... ... ... 580% 0571572050 g2 1,038,232 0.1
EarMumayGas National Co. J5C. .. 338% 042402030 1930 2,299 585 02
WAK Maftopaz TUlzaine via Kondor Finance PLC . e 738% 077192022 1323 1352177 0.1
NAK Maftopaz Ulmaine via Kondor Finance PLC . e 763% 11082026 074 DEG 358 0.1
il and Gas Helding Co. BSCC (The). . 750% 10252027 1264 2,092,107 02
D:landGaanldmgCn BSCC(TIE} 763% 11072024 19070 2208232 02
Pertamina Perzero PT. . .. 4.15% 02/25/2060 1200 1,171,725 0.1
Pertamima Persero PT. ... .. ... 563% 052002043 425 458 564 ]
Pertamima Persero PT. .. ... .. ... ... 6.00% 05032042 2,190 2,628 00D 02
Pertamima Persero PT. ... .. .. 645% 053002044 1084 1372479 0.1
Pertamima Perzero PT. . e 650% 052772041 711 201 pe2 0.1
Derusahaan Derseroan Persero PT Perusahasn Lismik Negm ....... 338% 0252030 4012 4080 455 03
Peruzzhaan Perseroan Persero PT Pemusahaan Lismik Megara. . ... .. 388% 077172029 1174 1,235 488 0.1
Peruszhaan Perseroan Persero PT Pemusahaan Listrk Negm ....... 545% 05/21/2028 e 242218 ]
Pemoleos de Veneruela SAM) . . s e 338% 04122027 3704 166,662 ]
Pemoleos de Veneruela SAM) . . 6.00% 117152026 S48 39,712 ]
Pe:ruleqsdehmzn&la&‘nib} 200% 1117/2021 1063 130 365 ]
Pemoleos MERICANOS ... 595% 012872031 1515 1473337 0.1
Pemoleos Memieanos ... ... ... ......oiiaeioioae. ... BT75% 092002047 4045 3,574 566 03
Pemoleos MEEICANOSE ... ... ... 6.84% 01232030 1507 1,558 072 0.1
Pemoleos MEEICANOS ... ... 6.88% 08042026 B30 039,106 0.1
Pemoleos Memicanos ... ... ... Lo 695% 01282060 5729 5011428 03
Pemoleos MEEICANOS ... .. s 7.19% 097122024 MW B4 WEITI ]
Pemoleos Mexicanos . 769% 0L23/2050 USD 2009 1,934 667 02
Pemoleos Mexicanos, Series 142 .. TATR 1122026 MENW 10740 472248 ]
Wﬁm&m%ﬂmm“ﬂlﬁhﬂ................. 270% 0571372030 USD 2050 2115211 02
Southern Gas Corridor CISC. . .. 6.88% 03242026 T05 47058 0.1
State 0il Co. of the r‘l.mhm_]mR.epuhhr 695% 037182030 2375 2958 805 02
MSamgsEmknfL‘hamﬁaESE#lH.C 0463% 032002025 564 606 554 0.1
Trinidad Generation UnLed.. 525% 110402027 1482 1520113 0.1

72113154 ig

EMERGING MAREETS - TREASURIES

Braril Motas do Tesowro Nacional, Senies F ... ... ......... 1000% O010L2023 ERL 2061 413438 010
Braril Motas do Tesouro Macional, Series F ... ... .. ... ... 1000% 0LOL2029 26e 176,283 010
Eeypt Government Bond, Series 10YR. ......_......_......... 1610% 05072029 EGP 1,90 124411 010
E,gfp:Gm@mntBurui,Seﬁ:esﬂ'R......................... 14.06% OL1X20246 74470 4514079 04
Egypt Government Bond, Series 7Y e 1422% 10/152026 3 D00 188 468 010
Egypt Government Bond, Series TY oo 1429% 012022 40 519 2467 550 02
Republic of South Africa Government En‘rui Series 030 ._....... 200% OL3L2030 ZAR 104,788 7183815 0.6
Republic of South Africa Government Bond, Series 2032 ... .....  325% 03312032 2,764 181,600 010
Republic of South Africa Government Bomd, Series 2048 ... .. ... 38.75% 02282048 2502 151423 010
Republic of South Africa Government Bond, Series B213 ... ... T.00% 022872031 7500 489,151 0.1

15,050 245 13

INVESTMENT COMPANIES
AB SICAV I - China A Shares Equity Portfolio - Class 5 ... ..... 473,704 15,518 627 13
TREASURY BONDIS

ans{khTﬁm&elaR&p‘uﬂmaenp&m 180% 1012033 CLP 40000 45,063 ]
Calombian TES, Series B . e 5T75% 1IIO32027 COP 492000 127457 010
Calombian TES, Seriez B . e 150% 08262026 423 600 122,135 ]
Calombian TES, Series B . e D00 072402024 796, 500 47 562 010
Indomesia Treamary Bond, SeriesFRS6 ... ._......._........ 838% 08152026 IDR 314000 24605 010
Indomesia Treamary Bond, Sedes FRGS ... .. ... .. ... ..... 663% 0&/152033 1,353,000 93,768 010
ITd.miaTIeasm‘_\rBurui.Sen?esFR.ﬁE........................ 838% 037152034 2,562 000 198,629 00
Malaysia Government Bond, Semies 0217 . ... ... ... 406% 09302024 MYR 1250 318 585 010
Malaysia Government Bond, Semes 0218 . ... ... ... ... ... 376% 042002023 050 716 010
Malaysia Government Bond, Semies 0413 . ... ... ... 384% 4152033 1345 3259% 0.1
Memican Bomos, Semies M ..o Lo ool BO0R ILOT2047 MW B53T4 4464422 04
PemnGovernment Bomd __. ... ... _........ ... ......... 340% 08112034 PEN 120 31272 010
Pemn Gowvermment Bomd _ . ... ... ool 584% 0Q1NM2029 10,093 2954 566 03
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Share=C mytraets
Rate Date Principal Valhe Nt Azoets
(-0} (USDN %
Pemu Govemment Bond . ... ... ... . ....oo.... 600% 0122037 PEM 755 % 217413 00%
Peru Government Bond . e BES% DB12/2031 530 162 518 ]
Pemu Govermment Bond . . N : . 1 T e 620 4375 ]
Bnssian Federal Bond - DPZ Sum-sﬁzlz T05% 0L/1%2028 RUB 17,168 3T R4 ]
Russian Federal Bond - OFZ, Seres 6215, ... ... .. ..... T00% 08142023 37560 522 508 0.1
Bmssian Federal Bond - OFZ, Seres 6222, ... ... .. ..... T.10% 10/1&42024 21,540 w5077 ]
Bmzsian Federal Bomd - OFZ, Seres 6228, ... ... .. ..... T.65% 04102030 176010 2527172 02
13,369 516 1.1
BEQUITY LINEED NOTES
FPT Corp., Macquane Bank Ltd ., expiring 04052023 .. ... 2980030 12,258 388 10
REGIONAL BONDS
Provincia de Menquen Arpenting . ... ... ... ooo... 250% 042772030 USD T60 427060 ]
INFLATTON-LINEED SECURITIES
Brazil Motas do Tesours Macional, Series B ... ... ... .....  6.00% 08152050 BEL 100 24130 ]
Fideicomiso PA Concesiom Fmtaal Mar .. ........ .. ..... &75% 015204 COP 500,000 116938 ]
141 D6E (1]
OPTIONS PURCHASED - PUTS
SWAPTIONS
CDX-NAHY Series 36, 5 Year Index, Morgan Stanley & Co.
Internadonal PLC
Expiration: Tum 2021, Exercize Fate: . 107% 0431 50203 ]
CDX-WAHY Series 36, 5 Year Index, \{m'ganSmrllev& Cc-.
International PLC
Expiration: Tum 2021, Exercize Fate: ... ... _............ 107% 31,120 12372 (]
72515 ]
LIT20T0ET3 962
OTHER TRANSFERAELE SECURITIES
COMMON 5TOCEKS
Tata Steel Ld () ... ... ... 114 3410200 03
COFPORATE BONDS
Drigicel Group Holdings Led{d) () . ... ................... T00% 06142021 USD 154 190,801 ]
Drigicel Group Holdings Ld e ... .. ... . .....  B00% 0400120235 1547 1,29 270 0.1
Drigzicel Group Holdings Led e .. .. ... ... .. ..... 1000% 04012024 1251 1,228 E76 0.1
Tomon Luzembourz SAMGY () (£). ... ..., 6.30% 10312024 541 5441 ]
Virgolimo de Oliveira Finance SA(R) .. ................... 10E% 0L/132020 1077 366,180 ]
Virgolimo de Oliveira Finance SAM®) .. ......o............ 1L.75% 02092022 1240 6,184 00
3096772 02
SOVEREIGN BONDS
Ukraime Government Infernational Bomd. . ... ... ..., ..... 675% 06202024 EUR 745 D6 035 0.1
TREASURY BONDIS
Bussian Federal Bond - OFZ, Series 6226. ... .. ....._..... 7085% 100072026 RUB 5064 86205 (1]
7,580,732 045
Total Investments
(cost$1032062661) . ... .. ... ..., § 1120.561605 S6E%
Time Deposits
BMNPPambas, Pans (i) .. ....... ... (D3R — 1,266 208 0.1
BMNPPagbas, Pads (i) .. -......o.o..ooiiiiiiiinooon.. DOO% - 19 876 ]
B\IPPanbasPansl:l} 001 % - 109 ]
BMNP Parbas, Pans (i) - .= L= ] - D50 247 0.1
CI‘E!dJ.[SI.I:ISSE-’LGZEr.U:‘]l{:I.:I e (1A - 11078 ]
DB5 Bank Lud, SI.TI,Q,JPEEE(I} T 1 1) -] - 20,275 384 1.7
Hong Eong & Shanghai Bank, HungI{mg{lj e, DO0% - 6480 ]
Mordea Bank Abp, Osle (1) . R L1 ] — 5580 ]
Foyal Bank of Canada, T-:lmnmlfljl N 11 ] — 4519 oo
SEB, Stockholm (i) . .. R 11 - 1355 ]
Slmnmnluruinﬁ:tj O 11 3 - 46937 ]
S‘Lmnmolum:]mﬁj 00l % - 230 00
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FLUTURES
Unrealeed
Nusaber of Apprenston
Lang
MSC] Emerping Markets Index Pormes ................... 047182021 1304 § 02776306 § 04853730 % 107833
Short
VS 10YrUlmaBond Pammes. . ........cccvvemncnnnnnns 02212021 50 7231350 7.247 856 (16,406)
VS UlmaBond (CBT) POomres ... ... ococvvnvnsncncnnnnas ow212021 s 4545117 4,831 250 13,847
! R R
Appreciagion § 2002301
Depreciagon, 3 (16,406)
FORWARD FOREIGN CURRENCY CONTRACTS
Contrace to 1o Exchenps Lareal=ed
Dwlsver Far Senbemrar Appreasten,
Coumterparey {0 10001 Domee 1 Depreciasien)
Bawkolf Ammred M. .o b e s A BREL 688 TUSD 122 06022021 % (424}
Bank of Ameniea, MA. ... e a e UsDh 247 BRL 1300 O0eD22021 2,0
Bank of Amerea, ML . ..ot iiimien i iaiia s e PN 685 UsD 182 06242021 (7.067)
o T e A e B A UsDh 21368 RUB 1587406 07282021 128 g85
Bamlamr Bk PLL . ....ccvvcvvmrnrinisanmrsn i ssennnr s sasmnnanans LsD 3334 MXN 87140 06182021 204831
Bl B P . . e L aaviinin i g s g s i w0 b i LUsD 643 CNH 4194 067242021 15425
Baclays Bark PLC .. ... i s INR gogs UsSD 124 071572021 {703}
Barlam Bk PLC ... ovnvnrvniiisam s b s e e s s s wa e Lsh 285 IDR 419450 09152011 TALS
Bl BEPLIL . ... aii i i e b b ERW 1100le0ie USD 90343 077222021 226.887)
UsD 13 ERW 137382 077222021 22
LUsD 11443 PHP 562214 0772272011 283545
MYR 18003 TUSD 4331 0072372021 (11511)
MYF. 33ge USD 8198 09232021 21335
UsD X7 MYR 1231 092372021 (308}
CNH 1472 UsD 225 0a24202 (5.834)
R 17828% TUsSD 8156 0a24202 (383,118)
1 PN 35452 USD 9239 067242021 (459.821)
i UsD 14 CZX 3560 0672472021 6423
B el B s s S s s AL p i i cop $80EE8 USD 241 071572021 (2.859)
L1 st A e B A UsD 508 SGD 875 08192021 3890
Browm Broders Hamman & Co.........ccvcvvnissncncriiiiaranannans ALD 198 UsD 131 06042021 {1,723)
Birownm Brodsers Farmman & Co.. .. ... iviciiniinnia it isisianans LUsD 152 ALD 198 06042021 953
Brown Brothers Harmman S Co.. .. ..o 00 cns i s i UsD 188 ZAR a8 041772021 5113
Browm Broters Hamman & Co.......0.cvecviaiaincecniinissaninnnns ZAR, 4,797 UsD i  0&172021 (18.483)
Browm Broters Harmman & Co.. .. ... oooiciiiiiiicianiiiiaiaiiiiai, MY 20180 USD 4006 0&7182021 (12.058)
Browm Brotsers Harmman & Co.. .. ... o i ia i UsDh T3 AW 1457 0&/1872021 (355)
Brown Broters Harmman & Co.. .. ..o viveieeiiiiianiinssnminsiins Ush 58 MW 5170 0671872021 860
Brown Brotsers Hamman & Co.. .. .coovvencveeiennsnioneiiaransnnns CZK 137 UsD 62 06242021 (3,737
Browm Broders Hamman & Co.........ccvcivninsncncriiiiassnannans HLF 74181 UsSD 240 042472021 (19585)
Birown Broders Farmman & Co.. .. ... iviciiniinnia i s siasaas PN 1423 UsSD 431 062472021 (10679}
Brown Brothers Harmman £ Co.. .. ..o cis e i e UsD 2 CNH 130 062472021 212
Browm Broters Hamman &Co.......0.cveciiavaineecniiniasaninianns Lsh e CIR 6,622 0824202 11,060
Browm Broters Harmman & Co.. .. ... .ooiciiiiiiiceiriiiiaiaiiiiais LsD 552 HUF 185456 042472021 27,042
Browm Brothers Harmman B Co.. . o000 i e e UsD g5 PLN 32 08242021 26,401
Brown Broders Harmman & Co.. ... .. ooviciiiiiiininiiiisiniasiiig THB Té463 UsD 2A43% 07152021 (7.250
Brown Brotsers Hamiman & Co.. .. ..ovvvercveeivnnnnconeiiaransnnns THE XeA55 UsSD BA01 07152021 15358
Browm Broders Hamman & Co.........ccvcvenissncncriiiiassnannans UsD 18471 THB 575659 071572021 (32,135)
Birowm Brodsers Harmman & Co.. .. ... iviciininnia it s siasans i g 5309 UsSD 488 0871972021 3569
Brown Brothers Harmmon S Co.. .. ... 00 cnn e i i UsD il HED 243 081972021 2
Browm Broters Hamman & Co+. . ... 0. ooeciiavainceniinissanininns Lsh 4578 CNH 3176 06072021 102441
Browm Broters Harmman & Co+. . ... ooooiciiiiiicniriiiiaiaiiiiai, LsD 3TeTe  SGD 5005 04072021 169,108
Browm Brotsers Harmman & Co ..o v i UsD 85030 AUD 109815  0&7302021 (534 548)
Brown Brothers Harmman & Cosd. . ... o0 iiveieeiiiiianiinasnninsiins LUsD 1583 CAD 19301 06/30:2021 46,181
Brown Brotdsers Harmman S Co s . ..oviiencreermmnenorsssaramnsnnns Ush 131 CHF 118 0873072021 {397}
1 LsD 8486 ELR 32293 063072021 (84.261)
LUsD G248 GEP 44,115 0673072021 195090
UsD 1% »Y le838 0673002021 (1278)
Lsh 18547 ZAR 120685 O4/3072011 578
LUsD 122 BEL 64582 07022021 121634
COP 33087 ERD USD 10400 071572021 (109 556)
PEN 41980 UsD 11486 071572021 454272
UsD g7 COPp 326483 07152021 218
TWD 5749008 UsD 20777 09222021 (122,083)
CNH 5481 USD 107884 06242021 {2,874 .500)
HUF 1584042 USD £330 0as242021 (625,290
Lsh 2195 INR LWeSER 07152021 461 388
BEL 112193 TUSD 21122 062021 (405 547)
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Contracts to In Exchange TUnrealized

Dieliver For Seri Appreciation’

Coumterparty ELE 1] (D00 Diaie {Depreciation)
Goldman Sachs Bank UTSA .. ... UsD 5274 BEL 28340 0E022021 % 163 538
Groldman Sachs Bank UTSA .. ... UsD 20940 BEL 111542 07022021 400,230
Goldman Sachs Bank TI5A . .. .. i UsD 19 CoP 71,743  OW152021 (49
Goldman Sachs Bank USA .. ... TWD 2825232 UsD 104 284 077222021 (2.026,743)
Goldman Sachs Bank UUSA .. .. EUFE. 10474 USD 12,786 0&/03/2021 (2,389}
HSEBC Bank USA. . - - - - - UsD 0278 IDR 137197330 07152021 272 766
HSBC Bank USA. . e e e e UsD 25067 EUR 0434 08032021 (118,027}
J'PM::;a‘nCh.aseBank.\‘n e e IDE §263606 USD 600 077152021 (17.257)
\'IDI;MSIJ.HLEVCJPIHIS&H’IEESLLC..................................... UsD 263 ZAR 3855 067172021 16446
Morgan Standey Capital Services LLC . ... ... ... ...l MEN 184081 USD P23 D&V1E2021 9,790
Muorgan Standey Capital Services LLC . ... .. .. L. Lol CLPF 65709463 USD 246 O0T152021 180,178
Muorgan Standey Capital Services LLC .. ... .. ... ..o INE. 7738 UsD 05 0152021 (1089}
Morgan Standey Capital Services LLC . ... . .. ... ...l UsD 72 CLP 51315 0152021 (1.407)
F.oyal Bank of Scotland PLC. . e e e BEL 198 USD 36 04022021 (1447
R.malEa.ﬂkoiS(‘l:ﬂamiP‘I.E................. - .. - UsD 15879 BEL B2896 (6022021 26812
Rﬂ}'alEankniScl:ﬂa‘ruiPLC....._........._. - - - CHNH 746 USD 116 (2402021 (1.385)
Foyal Bank of Seotland PLC. ... ... ... __. - - - UsD 6090 EFW 6,807508 0772272021 21238
Standard Chartered Bank . ... ... ... .. ._. - - - UsD 97 BEL 524 04022021 4004
Standard Chartered Bank . - .. - .. - UsD 55290 ZAR 119,768  NW17/2021 144,711
Standard Chartered Bank . - - - - - UsD 41547 INE 3153711 OW152021 682,131
Standard Chartered Bank . - - - - - FHE 250832 TUSD 5400 OT2R2021 (21 ,588)
Standard Chartered Bank _ - - - - - TWD 902357 USD 32594 077222021 (203 366)
Standard Chartered Bank . - .. - .. - UsD 366 ERW 076537 222021 328
Standard Chartered Bank . e e e UsD 28007 FHP 1340 362 0772212021 137438
State Street Bank & Tmst Co. . ... e ZAR 300203 USD 2107 172021 (1,322 508)
State Smeet Bank & Tmest oo . L HUF 91354 UsD 304 02402021 (15 405}
UBSAG. e e e e e e UsD 16977 CWH 1090 434 062402021 205 288
UBSAG. e e e e e e UsD 122 CIE 2621 062402021 3511
L'BS.P;G....... UsD 115 REUB 8536 O7282021 230
3 (5.262364)

Appreciaion  § 4473345
Depreciadon  § (9,735 809)
+  Used for share class hedging purposes.

CHREDIT DEFAULT SWAPTIONS WRITTEN

MNotional
Referenced Obligation Coumterparty Protection Fate Diate (0l Feceived Valae
Call - CDE-MAHY Series 36, 5 Year Index Morgan Stanley J Co.
Intemational PLC Sell 1.10% Jun 2021 USD 70431 § 172335 & (71.162)
Call - CDE-MNAHTY Senes 36, 5 Year Index Morgan Stanley Je Co.
Intemational PLC Sell 1.10% Jum 2021 31,120 62 204 (31.343)
Put - COX-MAHY Series 36, 5 Year Index Morgan Stanley J Co.
Intemnational FLC Sell 1.05% Jun 2021 0431 46500 (32591)
Put - COXE-MNAHY Senies 36, 5 Year Index Morgan Stanley Je Co.
Intemational FLC Sell 1.05% Jum 2021 31,120 PR 554 (15 284
§ 587112 § (152.480)
CENTRALLY CLEARED INFLATION (CPI) 5WAPS
Rate Type
Nodomal Vnrealized
Amoumnt Termimation  Pay Made  Pay Eeceived — Appreciation
Clearing Broker{Exchamge) LEL ] Dt By e Fund Ey the Fund {Depreciation)
Morgan Stanley & Co  LLCALCHGrowp). ... _.................. USD 9550 057212031 CPI# 16845% 3 T8 408
Morzgan Stanley & Co  LLCALCHGrowp). ... _.................. USD 3240 0272272051 CPI# 1341% (151 013)
Total § (2605
Appreciaion 8 78 408
Depreciation  § (151,013}
# Variable interest rate based on the rate of inflation as detemmined by the Consumer Price Index (CFT).
CENTRALLY CLEARED CREDIT DEFATULT 5WAPS
Notonal Unrealioed
Clearing Broker{Exchamgs) Referenced Oblipation Date 100 Vahie (Deepresiation)
Buy Contracts
Morzan Stanley & Co. LLC/{INTR.CONX) CDE-EM Series 35, 5 Year Index 062062026  USD 170,490 £ 4831423 $ (737 000)
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CENTRALLY CLEARED INTEREST RATE SWAFS

Rate Type

Notomal Tnrealized

Ameamt Terminati Pay Made  Fag Feceived  Appreiation/
Clearing BrokerfExchomge) (00 Date By the Fund By the Fund (Diepreciation)
Morgan Standey & Co  LLCACME Groug) ... -.................. USD 10470 052172031 1.645% IMonth LIBOR. §  (5B411)
Morgan Stanley & Co., LLCACME Group) .. ... ...oooovnoen.. 10250 0162049 3 Month LIBOR 1.836% (447 4600
Marzan Stanley & Co., LLCALCH Group). .. oo oo ienn .o 5080 027222051 1.860% 3 Mondh LIBOR. 171454
Total i (334417

Appreciation $ 171454
Depreciation § (505871)

CHREDIT DEFAULT SWAPS
Upfrom:
Counterparty Referenced Obligati Termination Date (0D Market Value  (Received)  (Depreciation)
Sale Confracts
Morzan Stanley & Co.
International PLC Ulkraine International Bond D6/20/2025 UsD 522 $ (55698 § (ll6479) & 50,781
TOTAL RETURN 5WAFS
MNotiomnal Unrealioed
# of Shares Eate Paid/ Amount Marurity Appreciation’
Commterparty & Referemesd Obligation or Units Received (000 Diaree {Deepreciation)
Pay Total Betwrn on Reference Oblizgation
Groldman Sachs International
WMECT Emerging Marksts Growth 14875 LIBOF. Plus 0.48% USD 28507 117152021 b3 3496235
WECT Emerging Marksts Growth 33,066 LIBOF. Plus 0.46% 21037 05162022 T45 a0
Total 3 4242 105
VARIANCE 5WAFPS
-
Vilatili Notional FI' Unreakzed
Serike Pay Amcunt Market {Paid) Apprecistion’
Svwap Coumterpanty & Referenced Oblipation Eatwe Frequency (000 Vakae Reeevred {Deepreciation)
Buy Coniracts
Bank of America, NA
Euarc STOXX 50 Price EUR. Index 08/ 20v2021* 2355% Manumity EUR 20 £ (733ET) ] — % (73 387)
FTSE 100 Index 2380 Manumity GEP 63 (723.776) — (723,776)
Foussell 2000 Index 06/18/2021* 3380 Manurity UsD 25 (251.778) — (251,778)
UBS AG
FTSE 100 Index 082002021*% 2190% Manumity GBP 17 (42551) - (42 551)
Wikkei 225 Index 08/13/2021* 2435 Manrity IPY  B.363 (190 415) - (199 415)
SS&PYAST 200 Index 08/1872021% 1595 Manumity AUD 113 (161.923) - (161 823)
Sale Confracts
UBS AG
FTSE 100 Index 06/18/2021* 15.10 Manurity GEP 44 1174462 — 117 462
Fussell 2000 Index 06/18/2021* 27240 Manumity UsD 20 100 506 — 100 506
$ (1234862 §  — § (2134880
Appreciation  § 217 968
Depreciadon § (1452830)
Total for Swaps 3 1924102

¥ Temminarion Date.

(a) Eepresents entire or partial securitdes out on loan. See Note L for securites lending information.

) Defaulted.

(c) Variable rate coupon, rate shown as of May 31, 2021.

(d) Securities are perpemal and. thus, do not have a predetermined manurity date. The date shown, if applicable, reflects the next call date.
(&) Pay-In-Kind Payments (PIE).

(f) Fair valued as determined in accordance with procedures established by and under the general supervision of te Management Company's
Board of Managers and the Board of Directors.

(2) Defaulted mamred security.
(h) Ome contract relates to 1 share.
(i) Ovemight deposit.
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Currency Abbreviations:
AUD - Ausmalian Dollar
BRL - DBrazilian Real
CAD - Canadian Dollar
CLP - Chilean Peso
CHF - Swiss Franc

CWH - Chinese ¥oan Fenminbi (Offzhore)
COP - Colombian Peso
CZE - Czech KEomna
EGP - Egvptan Pound
EUR - Euro

GBP - Great Britsh Pound
HED} - Hong Eong Dollar
HUF - Hungarian Forint
IDE. - Indemesian Rupiah
INE - Indian Rupes

JPY - Japanese Yen
EEW - South KEorean Waon
MEN - Mexican Peso
MYFE - Malaysian Fingpit
FEN - Peruvian Sol

FPHP - Philippine Peso
FLN - Polish Zloty

RUB - FRussian Fuble
SGD - Singapore Dollar
THE - Thailand Baht
TWD - New Taiwan Dollar
USD - Urndted States Dollar
ZAFR - South African Fand

Glossary:

ABRS — Asset-Backed Securites

ADFE — American Depositary Eeceipt
ASX — Australian Stock Exchange
CBT — Chicago Board of Trade

CISC — (Closed Joint Stock Company
CME — Chicago Mercantile Exchange
CH —  Consumer Price Index

FTSE — Financizl Times Stock Exchange
GDE — lobal Depositary Receipt
INTRCONX - Inter-Continental Exchange

J5C — Joint Stock Company

LCH — London Clearing House

LIBOR - London Interbank Offered Rate
MSCI — Morgan Stanley Capital International

FISC — Public Joint Stock Company
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(2021 10 15 )

952,263
35,771,821,764
122,975,770,096
1,418,232,762
160,166,776,885
160,166,776,885

409,094,290

102,905
409,197,195
409,197,195

133,731,211,743

26,026,367,947
159,757,579,690
159,757,579,690
160,166,776,885

( 2021 4 16
2021 10 15 )
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(2021 10 15 )

2021 4 16

138,692,305,899

2021 4 16 2021 10 15 656,696,759
2021 4 16 2021 10 15 5,617,790,915
133,731,211,743

70,897,964,102
26,231,812,484

91,410,437

36,509,949,382

8,398
8,398
8,360
8,357
8,357
8,367
8,367
8,367
8,367

2021 10 15 1
1 1.1946
(10,000 ) (11,946 )
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2021 10 29
14,573,974
5,647
14,568,327
13,206,457
1 1.1031

2021 10 29
36,673,046
323,111
36,349,935
29,900,871
1 1.2157

2021 10 29
160,109,614,526

649,412,593
159,460,201,933
133,602,676,287
1 1.1935

o

@

®

*

®
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@
1,630 2021 10
100,000 32,600
2018 130 1,630
@
2021 10
76 4,084,358
10 97,833

86 4,182,191
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2021 6 30

52

57

193 2

193
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€
24 25
2019 12 31 2020 12 31
2,759,787 3,133,817
2,010,114 1,917,831
87,371 81,538
17,118 27,089
1,048,114 1,584,883
532,203 720,701
706 -
6,455,413 7,465,859
*2 871,310 770,053
*2 277,251 220,106
1,148,561 990,159
824 618
2,204 2,204
3,028 2,822
30,091 30,559
239,050 218,975
22,749 19,646
496,727 509,583
788,617 778,763
1,940,206 1,771,744
8,395,619 9,237,603
25,383 30,784
340,464 598,252
10,913 14,608
*1 613,280 1,493,523
263,441 222,247
549,240 509,100
319,758 257,527
33,333 23,333
2,155,812 3,149,374
309,930 353,187
1,956,150 1,858,410
2,266,080 2,211,597
4,421,892 5,360,971
1,630,000 1,630,000
1,500,000 1,500,000
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883,918 887,149
883,918 887,149
4,013,918 4,017,149
40,191 140,517
40,191 140,517
3,973,727 3,876,632
8,395,619 9,237,603

@

*1

*1

24 25
( 2019 1 1 (2020 1 1
2019 12 31 ) 2020 12 31 )

10,610,896 17,129,599
1,175,012 1,340,039
44,467 62,801
1,668,491 5,295,180
10,161,884 13,237,259
4,431,826 7,631,332
50,469 104,511
58,783 72,491
1,005 2,340
443,720 493,712
40,386 41,776
22,781 30,730
17,041 18,232
2,357 2,312
5,068,368 8,397,436
135,076 116,112
1,357,412 1,351,104
583,769 563,121
8,320 3,931
74,158 13,239
83,585 81,930
244,747 259,172
131,973 88,971
184,532 190,828
494,692 520,782
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