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HES R < £RE)
NERFEESR BUFRIESES61E] 1.6 29, 000 29,101 | 2016/3/17
INEARZEE S EZW{%DE%SMI—I 1.8 117, 000 117,642 | 2016/ 4 /20
AAREHERRA - EEREERES  BUFREES 3 = 1.5 590, 000 590,831 | 2016/1 /29
AAREHERRA - EEREEREES  BUFREES 5 | 1.6 558, 000 559,480 | 2016/ 2 /26
AAREHERRA - EEREERES  BUFREER 1R 1.8 170, 000 170,978 | 2016/4 /26
HH R HE RS BUFERRESS 1 18] 1.6 400, 000 401,583 | 2016/ 3 /28
HPEBERRZE A E SR BURRAESS 1718 0. 051 300, 000 300,000 | 2016/3/7
H Kﬁ%ﬁ%éfﬁfﬂﬂa R RS 5 34 1R 0. 243 200, 000 200,157 | 2016/ 6 /20
AAREHERRA - EEREEREES R 13 1.96 100, 000 100,892 | 2016/ 6 /20
MG NSRRGSR E S 24E 1 0.135 200, 000 200,020 | 2016/2/26
NEARFEMESR  F19RI BB 2.02 100, 000 100,461 | 2016/ 3 /24
ATTAAE SR M EREBE 75 0.213 100, 000 100,064 | 2016/ 6 /20
BAVE EIRsZe el fl B BIME 253 1R 0. 504 70, 000 70,210 | 2016/9 /20
oA AR EEE AL B 2R 3 TR 0. 385 400, 000 400,211 | 2016/2/26
o H AR B AE S5400m] 0. 298 300, 000 300,162 | 2016/3/18
BriERER - SEEb SR SR B R 460n] 0. 255 90, 000 90,076 | 2016/ 6 /20
/N it 3, 724, 000 3,731,875
ERMES
PSR T33EWE 0.55 300, 000 300,705 | 2016/ 6 /27
FTAESR FIFET34E0 5 0.55 170, 000 170,466 | 2016/ 7 /27
FTAES FIfTET36[E 5 0.45 300, 000 300,840 | 2016/ 9 /27
FTAESR FIET37EE 0.45 100, 000 100, 306 | 2016/10/27
kS FIHET31E R 0.75 100, 000 100,222 | 2016/ 4 /27
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PSR (34F) ZB161H 0.25 200, 000 200,170 | 2016/ 6 /27
PR RN (34E) 51640 0.2 200, 000 200,177 | 2016/ 9 /27
AR R (104) 25 28] 1.78 100, 000 100,256 | 2016/ 2 /19
/N #t 1, 980, 000 1,984, 285
TEMES (EOREEANES
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AP a—RL— MMT  F25RRE A ERRE R 0. 755 200, 000 200,416 | 2016/ 4 /20
AT a—RL— MMT  F26ERE A ERRE R 0. 54 100, 000 100, 251 | 2016/ 7 /20
IR T AT A E190EAE R R E R AR ] 2. 04 200, 000 200,883 | 2016/ 3/18
Z#UF JV—2R 13 MBRE RINER RO 0.796 500, 000 501,136 | 2016/4 /22
=#UF J VU —R F15EHAERRE RNEA R 0. 66 200, 000 201,058 | 2016/12/14
=ZUF JV—R Fo2rEHRE RNEAL R T 0. 235 100, 000 100,021 | 2016/ 2 /26
SRR ECRARR 5 5 [IAE R E RINEAL R 0. 67 100, 000 100,055 | 2016/ 1 /27
E%K@JF‘ 55 25[a1 A [ FR & RUEAZ RO 1.805 100, 000 100,374 | 2016/3/16
ST EHT 5 300mfL4E [ FR & AL R 1 2.07 100, 000 100,953 | 2016/ 6 /20
/I i 1, 800, 000 1, 805, 225
= it 10, 674, 300 10, 700, 265
S} HET - TR HALARTIZE 0 BT,
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Argentina Bonar Bonds 8.75% 5/07/24 2,818 2,716,278 0.4
Argentina Bonar Bonds, Series X 7.00% 4/17/17 888 840,344 0.1
Bahrain Government International Bond 6.00% 9/19/44 876 830,010 0.1
Bangko Sentral ng Pilipinas, Series A 8.60% 6/15/27 4,356 6,033,060 0.9
Brazil Minas SPE via State of Minas Gerais 5.33% 2/15/28 4,024 3,971,422 0.6
Brazilian Government International Bond 4.25% 1/07/25 4,670 4,698,964 0.7
Colombia Government International Bond 4.00% 2/26/24 2,798 2,860,955 0.4
Colombia Government International Bond 5.63% 2/26/44 3,359 3,787,272 0.6
Colombia Government International Bond 6.13% 1/18/41 4,594 5,501,315 0.9
Colombia Government International Bond 7.38% 9/18/37 3,615 4,871,212 0.8
Colombia Government International Bond 8.13% 512124 1,170 1,532,700 0.2
Costa Rica Government International Bond 7.00% 4/04/44 2,050 2,014,125 0.3
Croatia Government International Bond 6.00% 1/26/24 3,825 4,121,437 0.6
Croatia Government International Bond 6.25% 4/27/17 2,826 3,002,625 0.5
Dominican Republic International Bond 7.45% 4/30/44 6,197 6,770,222 1.1
Dominican Republic International Bond 8.63% 4/20/27 2,519 2,953,528 0.5
Ecuador Government International Bond 7.95% 6/20/24 2,019 1,746,435 0.3
El Salvador Government International Bond 5.88% 1/30/25 3,049 2,965,153 0.5
El Salvador Government International Bond 6.38% 1/18/27 4,044 4,054,110 0.6
Emirate of Dubai Government International Bonds 5.25% 1/30/43 3,851 3,514,037 0.5
Gabonese Republic 6.38% 12/12/24 1,268 1,204,703 0.2
Hungary Government International Bond 5.38% 3/25/24 2,824 3,060,510 0.5
Hungary Government International Bond 6.38% 3/29/21 1,982 2,259,480 0.4
Hungary Government International Bond 7.63% 3/29/41 6,626 8,809,267 1.4
Indonesia Government International Bond 3.38% 4/15/23 5,859 5,536,755 0.9
Indonesia Government International Bond 3.75% 4/25/22 1,719 1,695,364 0.3
Indonesia Government International Bond 4.63% 4/15/43 13,457 12,464,546 2.0
Indonesia Government International Bond 5.38% 10/17/23 5,777 6,296,930 1.0
Indonesia Government International Bond 5.88% 1/15/24 1,524 1,722,120 0.3
Indonesia Government International Bond 6.63% 2/17/37 1,359 1,579,838 0.2
Indonesia Government International Bond 7.75% 1/17/38 2,156 2,821,665 0.4
Indonesia Government International Bond 8.50% 10/12/35 7,851 10,912,890 1.7
Ivory Coast Government International Bond 5.75% 12/31/32 4,634 4,425,470 0.7
Jamaica Government International Bond 7.63% 7/09/25 2,113 2,208,085 0.3
Kazakhstan Government International Bond 3.88% 10/14/24 2,307 2,159,929 0.3
Kazakhstan Government International Bond 4.88% 10/14/44 2,307 2,110,905 0.3
Kenya Government International Bond 5.88% 6/24/19 430 435,375 0.1
Kenya Government International Bond 6.88% 6/24/24 2,782 2,914,145 0.5
Lebanon Government International Bond 6.00% 1/27/23 1,792 1,796,838 0.3
Lebanon Government International Bond 6.10% 10/04/22 1,250 1,271,875 0.2
Lithuania Government International Bond 6.13% 3/09/21 1,196 1,391,902 0.2
Lithuania Government International Bond 6.63% 2/01/22 1,780 2,149,350 0.3
Mexico Government International Bond 3.60% 1/30/25 3,624 3,605,880 0.6
Mexico Government International Bond 4.00% 10/02/23 1,570 1,632,800 0.3
Mexico Government International Bond 4.75% 3/08/44 9,008 9,390,840 1.5
Mexico Government International Bond 5.55% 1/21/45 6,829 7,938,712 1.2
Mexico Government International Bond 5.75% 10/12/10 4,884 5,262,510 0.8
Mexico Government International Bond 6.05% 1/11/40 6,872 8,418,200 1.3
Morocco Government International Bond 4.25% 12/11/22 2,139 2,149,695 0.3
Panama Government International Bond 8.88% 9/30/27 4,564 6,617,800 1.0
Panama Government International Bond 9.38% 4/01/29 2,001 3,031,515 0.5

20 —



FIAT IR IN—VREL-T7UR T

. MR
|
b i TG % P
(%) (FREN) CkRL)
(%)

Perusahaan Penerbit SBSN Indonesia 11 3.30% 11/21/22 3,280 3,107,800 0.5
Peruvian Government International Bond 5.63% 11/18/50 955 1,126,900 0.2
Peruvian Government International Bond 7.35% 7/21/25 783 1,039,433 0.2
Peruvian Government International Bond 8.75% 11/21/33 1,643 2,558,973 0.4
Philippine Government International Bond 6.38% 1/15/32 1,624 2,127,440 0.3
Poland Government International Bond 5.00% 3/23/22 2,604 2,917,261 0.5
Republic of Angola Via Northern Lights III BV 7.00% 8/16/19 3,988 3,988,798 0.6
Republic of Armenia 6.00% 9/30/20 2,421 2,384,685 0.4
Republic of Azerbaijan International Bond 4.75% 3/18/24 2,420 2,376,537 0.4
Republic of Belarus 8.75% 8/03/15 3,848 3,623,662 0.6
Republic of Belarus 8.95% 1/26/18 598 548,306 0.1
Republic of Ghana 8.13% 1/18/26 2,061 1,906,425 0.3
Republic of Iraq 5.80% 1/15/28 1,714 1,456,900 0.2
Republic of Serbia 4.88% 2/25/20 2,915 2,911,356 0.5
Romanian Government International Bond 6.75% 2/07/22 6,154 7,407,139 1.2
Russian Foreign Bond—Eurobond 4.50% 4/04/22 3,200 2,836,160 0.4
Russian Foreign Bond—Eurobond 4.88% 9/16/23 5,800 5,176,500 0.8
Russian Foreign Bond—Eurobond 5.00% 4/29/20 1,600 1,514,000 0.2
Russian Foreign Bond—Eurobond 5.63% 4/04/42 6,000 5,056,680 0.8
Russian Foreign Bond—Eurobond 7.50% 3/31/30 16,168 16,789,894 2.6
Rwanda International Government Bond 6.63% 5/02/23 2,583 2,660,490 0.4
Senegal Government International Bond 6.25% 7/30/24 1,180 1,124,186 0.2
Slovenia Government International Bond 5.25% 2/18/24 2,165 2,378,794 0.4
South Africa Government International Bond 5.50% 3/09/20 2,031 2,223,949 0.3
South Africa Government International Bond 5.88% 9/16/25 3,172 3,568,500 0.6
Sri Lanka Government International Bond 5.88% 7/25/22 1,014 1,039,350 0.2
Sri Lanka Government International Bond 6.00% 1/14/19 1,005 1,045,200 0.2
Sri Lanka Government International Bond 6.25% 10/04/20 4,305 4,482,581 0.7
Tanzania Government International Bond (a) 6.33% 3/09/20 2,831 2,958,395 0.5
Turkey Government International Bond 4.88% 4/16/43 2,073 2,061,391 0.3
Turkey Government International Bond 5.63% 3/30/21 4,482 4,924,230 0.8
Turkey Government International Bond 6.00% 1/14/41 1,571 1,783,085 0.3
Turkey Government International Bond 6.25% 9/26/22 6,990 7,977,337 1.2
Turkey Government International Bond 6.88% 3/17/36 5,266 6,510,092 1.0
Turkey Government International Bond 7.00% 3/11/19 4,392 5,006,880 0.8
Turkey Government International Bond 7.00% 6/05/20 2,023 2,352,943 0.4
Turkey Government International Bond 7.38% 2/05/25 8,694 10,818,640 1.7
Turkey Government International Bond 8.00% 2/14/34 1,608 2,202,027 0.3
Uruguay Government International Bond 4.50% 8/14/24 2,194 2,303,594 0.4
Uruguay Government International Bond 5.10% 6/18/50 5,333 5,359,665 0.8
Venezuela Government International Bond 8.25% 10/13/24 6,266 2,757,040 0.4
Venezuela Government International Bond 9.00% 5/07/23 5,123 2,292,677 0.4
Venezuela Government International Bond 9.25% 9/15/27 1,185 552,803 0.1
Zambia Government International Bond 5.38% 9/20/22 771 707,393 0.1
Zambia Government International Bond 8.50% 4/14/24 1,183 1,298,343 0.2

347,305,532 54.5

T

1MDB Global Investments Ltd. 4.40% 3/09/23 2,600 2,568,280 0.4
Banco del Estado de Chile 3.88% 2/8/22 2,081 2,101,696 0.3
Banco Nacional de Desenvolvimento Economico e Social 5.50% 7/12/20 4,109 4,232,270 0.7
Corp. Nacional del Cobre de Chile 3.00% 7/17/22 4,385 4,191,021 0.7
Development Bank of Kazakhstan JSC 4.13% 12/10/22 5,817 4,849,924 0.8
EMATUM Via Mozambique EMATUM Finance 2020 BV 6.31% 9/11/20 2,586 2,534,280 0.4
Empresa de Transporte de Pasajeros Metro SA 4.75% 2/04/24 1,035 1,088,540 0.2
Empresa Nacional del Petroleo 4.38% 10/30/24 1,502 1,471,960 0.2
Export Credit Bank of Turkey 5.38% 11/04/16 2,228 2,323,893 0.4
Export Credit Bank of Turkey 5.88% 4/24/19 1,831 1,952,395 0.3
Export-Import Bank of India 4.00% 1/14/23 729 728,544 0.1
Fondo MIVIVIENDA SA 3.50% 1/31/23 1,523 1,446,850 0.2
Intergas Finance BV 6.38% 5/14/17 4,828 4,930,836 0.8
IPIC GMTN Ltd. 5.50% 3/01/22 2,002 2,289,788 0.4
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KazMunayGas National Co. JSC 6.00% 11/07/44 1,865 1,586,183 0.2
KazMunayGas National Co. JSC 9.13% 7/02/18 3,629 3,970,852 0.6
Magyar Export-Import Bank Zrt 4.00% 1/30/20 1,560 1,560,000 0.2
Magyar Export-Import Bank Zrt 5.50% 2/12/18 1,269 1,348,313 0.2
Majapahit Holding BV 7.88% 6/29/37 2,124 2,485,080 0.4
Majapahit Holding BV 8.00% 8/07/19 3,500 4,060,000 0.6
Perusahaan Listrik Negara PT 5.50% 11/22/21 1,480 1,546,600 0.2
Perusahaan Penerbit SBSN Indonesia 11 4.35% 9/10/24 2,566 2,571,363 0.4
Petroleos de Venezuela SA 5.38% 4/12/27 309 111,240 0.0
Petroleos de Venezuela SA 6.00% 5/16/24 17,786 6,758,753 1.1
Petroleos de Venezuela SA 6.00% 11/15/26 10,923 4,041,510 0.6
Petroleos de Venezuela SA 8.50% 11/02/17 12,399 7,068,727 1.1
Petroleos de Venezuela SA 9.00% 11/17/21 16,982 7,472,217 1.2
Petroleos de Venezuela SA 9.75% 5/17/35 2,780 1,268,085 0.2
Petroleos Mexicanos 3.50% 1/30/23 7,855 7,501,525 1.2
Petroleos Mexicanos 5.50% 1/21/21 5,038 5,453,685 0.9
Petroleos Mexicanos 5.50% 6/27/44 12,307 12,584,646 2.0
Petroleos Mexicanos 6.38% 1/23/45 2,293 2,585,357 0.4
Petroleos Mexicanos 6.50% 6/02/41 6,565 7,516,925 1.2
Petroleos Mexicanos 6.63% 6/15/35 5,478 6,313,395 1.0
Petronas Capital Ltd. 5.25% 8/12/19 1,675 1,850,230 0.3
Power Sector Assets & Liabilities Management Corp. 7.25% 512719 3,837 4,578,500 0.7
State Oil Co. of the Azerbaijan Republic 4.75% 3/13/23 3,340 3,184,122 0.5
Transnet SOC Ltd. 4.00% 7/26/22 2,200 2,068,000 0.3

136,195,585 214
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Alfa SAB de CV 5.25% 3/25/24 655 679,235 0.1
Alpek SAB de CV 4.50% 11/20/22 1,730 1,747,300 0.3
Andrade Gutierrez International SA 4.00% 4/30/18 1,530 1,327,275 0.2
AngloGold Ashanti Holdings PLC 5.38% 4/15/20 1,737 1,661,637 0.2
Arcelik AS 5.00% 4/03/23 1,154 1,113,610 0.2
Banco de Reservas de la Republica Dominicana 7.00% 2/01/23 1,248 1,235,520 0.2
Bharti Airtel International Netherlands BV 5.35% 5/20/24 673 727,567 0.1
Braskem America Finance Co. 7.13% 7/22/41 3,067 3,028,663 0.5
BRF SA 4.75% 5/22/24 860 825,600 0.1
Celulosa Arauco y Constitucion SA, Series WI 4.50% 8/01/24 1,104 1,097,472 0.2
Cementos Pacasmayo SAA 4.50% 2/08/23 1,517 1,395,640 0.2
CEMEX Espana SA/Luxembourg 9.88% 4/30/19 2,017 2,183,403 0.3
Cemex Finance LLC 9.38% 10/12/22 2,555 2,861,600 0.4
China Shanshui Cement Group Ltd. 10.50% 4/27/17 1,721 1,791,303 0.3
CNOOC Finance 2013 Ltd. 3.00% 5/09/23 1,855 1,749,818 0.3
Columbus International, Inc. 7.38% 3/30/21 3,284 3,456,411 0.6
Cosan Luxembourg SA 5.00% 3/14/23 2,615 2,340,425 0.4
Empresa de Energia de Bogota SA ESP 6.13% 11/10/21 2,017 2,169,626 0.3
Empresa Electrica Angamos SA 4.88% 5/25/29 1,234 1,212,405 0.2
Fibria Overseas Finance Ltd. 5.25% 5/12/24 1,065 1,056,906 0.2
Gazprom OAO Via Gaz Capital SA 9.25% 4/23/19 6,236 6,397,512 1.0
Gerdau Trade, Inc. 5.75% 1/30/21 1,392 1,405,920 0.2
GNL Quintero SA 4.63% 7/31/29 1,479 1,501,729 0.2
Gold Fields Orogen Holdings BVI Ltd. 4.88% 10/07/20 2,744 2,304,960 0.4
Grupo Cementos de Chihuahua SAB de CV 8.13% 2/08/20 997 1,056,820 0.2
IIRSA Norte Finance Ltd. 8.75% 5/30/24 1,531 1,810,335 0.3
Klabin Finance SA 5.25% 7/16/24 1,410 1,364,175 0.2
Marfrig Holding Europe BV 8.38% 5/09/18 2,729 2,701,710 0.4
Mexichem SAB de CV 4.88% 9/19/22 1,222 1,258,660 0.2
Mexichem SAB de CV 6.75% 9/19/42 1,625 1,690,000 0.3
Minerva Luxembourg SA 7.75% 1/31/23 1,822 1,781,005 0.3
Mongolian Mining Corp. 8.88% 3/29/17 3,966 2,617,560 0.4
Myriad International Holdings BV 6.00% 7/18/20 1,678 1,849,469 0.3
OCP SA 5.63% 4/25/24 671 704,550 0.1
Office Depot de Mexico SA de CV 6.88% 9/20/20 2,153 2,260,650 0.3
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Oi SA 5.75% 2/10/22 1,896 1,749,060 0.3
Oleoducto Central SA 4.00% 5/07/21 1,127 1,074,692 0.2
Pacific Rubiales Energy Corp. 5.13% 3/28/23 941 742,995 0.1
Petrobras Global Finance BV 6.25% 3/17/24 3,742 3,573,909 0.5
Petrobras International Finance Co SA 5.38% 1/27/21 5,236 4,848,169 0.8
Reliance Holding USA, Inc. 5.40% 2/14/22 639 689,995 0.1
Rio Oil Finance Trust, Series 2014-1 6.25% 7/06/24 439 414,855 0.1
Samarco Mineracao SA 5.75% 10/24/23 1,819 1,753,061 0.3
Servicios Corporativos Javer SAPI de CV 9.88% 4/06/21 3,389 3,634,702 0.6
Southern Copper Corp. 7.50% 7/27/35 2,994 3,321,424 0.5
Tencent Holdings Ltd. 3.38% 5/02/19 2,475 2,508,849 0.4
Tonon Bioenergia SA 9.25% 1/24/20 2,589 1,449,840 0.2
Transportadora de Gas Internacional SA ESP 5.70% 3/20/22 985 1,033,964 0.2
Turkiye Vakiflar Bankasi Tao 5.75% 4/24/17 338 353,536 0.1
USJ Acucar e Alcool SA 9.88% 11/09/19 3,544 2,658,000 0.4
Vale Overseas Ltd. 6.88% 11/21/36 2,755 2,884,485 0.4
Vedanta Resources PLC 6.00% 1/31/19 1,217 1,195,703 0.2
Vedanta Resources PLC 6.75% 6/07/16 1,488 1,532,640 0.2
Virgolino de Oliveira Finance SA 10.50% 1/28/18 536 26,800 0.0
Virgolino de Oliveira Finance SA 10.88% 1/13/20 1,042 468,900 0.1
Virgolino de Oliveira Finance SA 11.75% 2/09/22 4,305 84,378 0.0
100,366,428 15.8
BUF RS
Ecopetrol SA 5.88% 9/18/23 1,597 1,688,828 0.3
Ecopetrol SA 5.88% 5/28/45 1,050 976,500 0.2
Israel Electric Corp. Ltd. 5.00% 11/12/24 2,125 2,140,937 0.3
Petrobras Global Finance BV 5.63% 5/20/43 5,023 4,093,845 0.6
8,900,110 1.4
AR
Provincia de Cordoba 12.38% 8/17/17 4,382 3,976,665 0.6
=&
Federal Democratic Republic of Ethiopia 6.63% 12/11/24 1,172 1,142,700 0.2
REAMEESFEET (RIHIET 621,066,656 KK/L) 597,887,020 93.9
TE A
DBS Bank, Singapore (b) 0.03% - 31,146,429 4.9
Sumitomo, Tokyo (b) 0.01% - 785,526 0.1
Sumitomo, Tokyo (b) 0.03% - 614,902 0.1
EHITEE AR 32,546,857 5.1
T DD & E (BEERE) 6,079,768 1.0
wmEE 636,513,645 100.0
(a) ZZBYBFIRES:, Y%L, 20144512 A 31 A BI{EA RV — R ChH D,

(b) % RIFG

FAE#LHI :CBT — Chicago Board of Trade (377 = B it Hit 51 )

JSC — Joint Stock Company (Fk A2 #1:)

JSFC — Joint Stock Financial Corporation (4 @ik =i 4t)
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