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N 890, 000 893, 300 13.6 — — - 13.6
M7 LS ( 890,000)| ( 893, 300) (13. 6) (—) (—) (—) (13. 6)
Rk 2 490, 000 490, 999 7.5 - - - 7.5
(B < A ffif) (' 490,000)| (490, 999) (7.5) (—) (=) (=) (7.5)
_— 290, 000 290, 063 4.4 — — - 4.4
kR (290,000 (290, 063) ( 4.4) (—) (—) | )
WAL e 770, 000 770, 354 11.7 - - - 11.7
(B EEENESR) (' 770,000)| ( 770, 354) (11.7) (—) (—) (—) (11.7)
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FHER  AFPRR224EEE 9 [7] 1.22 100, 000 100, 143 | 2020/12/25
HFERATHGHGE AZEF2[E 1.03 190, 000 190,078 |  2020/11/25
AR AFEEAT3] 1.29 100, 000 100,123 | 2020/12/18
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Hi%ES Gr< /B
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485,323,871
135,678,678
41,774,600
3,483,163
15,478,858
9,161,035
213,277

691,113,482

433,821
323,888
88,892

846,601

690,266,881

RATH O

81,112,944.474
4,002,562.953
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872.63
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20204E3 A 31 A IZ# T L7- 2B IR

CkRL)

HEMigeE 328.744.445
&3
EEFLE (BLS 1) 28,957,576
TEAFHE 344,936
@iV ES 258,405
I AF 29.560.917
#H
T FH R 2,976,861
PR - 40 ZE E LA BRI 378,874
EREL 48,035
REE M 117,401
A 20,903
FII - H i e R 6,864
SRAT T o0kt 57,481
AT 7RG 194,176
oAt F 50,548
BHAR 3,851,143
BRIEADPDOEHRA 0
MiE R A 3.851,143
BEMAIE 25,709,774
BEE AT MR 78 B (AR D FEBLHR 2k (22,774,385)
SME| 2R S TR AR D BRI 15,107,534
ERNAT T RN AR D IR (25,750,983)
F T al BN AR D EBRIR 4% 1,263,148
SV E B RIS 4R A FEBLRIHE 2 (8,411,560)
ERCE=STE DS (14,856,472)
Eita e NS B T (37,921,702)
S\ E A R e TR A FEBR R A 2% 11,493,119
SFINAT T R R T AN 25 2,123,086
F T a BRI TN 4 7,940,814
HLE AR IS | AR FE R AT 25 541,829
FrEXNT ARG Y (18,711)
BRI HMEEORAEE (30,698,037)
JLARENE
JE NG ERE 423,013,490
Sk (142,271)
BANFRERE » — BRI RFOUL LS T 2,192,018

425,063,237
B R (32,842,764)
FoAR RN L AHMIE O 392,220,473
HIRMEE 690,266,381
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62,849,500,000 Korea Treasury Bond, senior note, 1.375%, 12/10/29 KOR KRW 50,748,721 7.35
28,990,000 U.S. Treasury Note, 1.50%, 09/30/21 USA USD 29,551,115 4.28
354,800,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 22,446,387 3.25
4,478,650 Government of Mexico, senior bond, M, 6.50%, 06/09/22 MEX MXN 18,910,526 2.74
99,862 Letra Tesouro Nacional, Strip, 01/01/22 BRA  BRL 17,922,033 2.60
14,945,000 United States Treasury Note, 1.75%, 12/31/24 USA USD 15,917,009 2.30
3,171,500 Government of Mexico, senior bond, M, 6.50%, 06/10/21 MEX MXN 13,370,557 1.94
11,128,000 U.S. Treasury Note, 2.625%, 12/31/25 USA USD 12,490,311 1.81
140,650,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 8,776,616 1.27
83,879,000 Government of Norway, 144A, Reg S, 3.75%, 05/25/21 NOR NOK 8,406,571 1.22
6,020,000 U.S. Treasury Note, 1.625%, 10/31/26 USA USD 6,445,868 0.93
6,020,000 U.S. Treasury Note, 1.625%, 02/15/26 USA USD 6,414,827 0.93
60,038,000 Government of Norway, 144A, Reg S, 1.75%, 03/13/25 NOR NOK 6,134,226 0.89
28,000,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 5,195,520 0.75
1,192,600 Government of Mexico, senior note, M, 7.25%, 12/09/21 MEX MXN 5,105,943 0.74
47,672,000 Government of Norway, 144A, Reg S, 3.00%, 03/14/24 NOR NOK 5,053,035 0.73
47,765,000 Government of Norway, 144A, Reg S, 2.00%, 05/24/23 NOR NOK 4,837,337 0.70
81,283,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 4,835,867 0.70
1,029,100 Government of Mexico, senior bond, M, 8.00%, 12/07/23 MEX MXN 4,547,354 0.66
20,000,000 Government of Ghana, senior note, 18.25%, 07/25/22 GHA  GHS 3,261,821 0.47
2,747,000 U.S. Treasury Note, 2.125%, 05/31/26 USA USD 3,015,906 0.44
13,400 Brazil Letras do Tesouro Nacional, Strip, 07/01/22 BRA BRL 2,325,229 0.34
9,022,000 Government of Norway, 144A, Reg S, 1.50%, 02/19/26 NOR NOK 914,214 0.13
130,000,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG ARS 751,989 0.11
146,048,000 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG  ARS 643,665 0.09
100,000,000 Argentine Bonos del Tesoro, 16.00%, 10/17/23 ARG  ARS 464,532 0.07
9,036,375 Argentina Treasury Bond BONCER, Index Linked, 1.20%, 03/18/22 ARG  ARS 55,160 0.01
9,073,966 Argentina Treasury Bond BONCER, Index Linked, 1.40%, 03/25/23 ARG  ARS 50,710 0.01
9,073,968 Argentina Treasury Bond BONCER, Index Linked, 1.50%, 03/25/24 ARG  ARS 48,478 0.01
258,641,527  37.47
VLA - 2RE S
6,011,000,000 Japan Treasury Discount Bill, 0.00%, 08/11/20 JPN IPY 55,936,926 8.10
3,072,000,000 Japan Treasury Discount Bill, 0.00%, 05/25/20 JPN JPY 28,573,956 4.14
2,933,000,000 Japan Treasury Discount Bill, 0.00%, 04/06/20 JPN JPY 27,272,741 3.95
2,143,700,000 Japan Treasury Discount Bill, 0.00%, 05/07/20 JPN JPY 19,937,317 2.89
2,027,600,000 Japan Treasury Discount Bill, 0.00%, 09/10/20 JPN JPY 18,871,867 2.73
97,977 Letra Tesouro Nacional, Strip, 07/01/20 BRA BRL 18,703,560 2.71
96,830 Brazil Letras do Tesouro Nacional, Strip, 10/01/20 BRA BRL 18,337,679 2.66
1,038,850,000 Japan Treasury Discount Bill, 0.00%, 04/10/20 JPN JPY 9,659,977 1.40
649,000,000 Japan Treasury Discount Bill, 0.00%, 05/11/20 JPN JPY 6,036,113 0.87
558,320,270 Argentina Treasury Bill, Strip, 10/29/20 ARG  ARS 4,545,683 0.66
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443,600,000 Japan Treasury Discount Bill, 0.00%, 07/10/20 JPN JPY 4,127,231 0.60
342,000,000 Japan Treasury Discount Bill, 0.00%, 09/23/20 JPN JPY 3,183,441 0.46
16,000,000 Government of Ghana, senior note, 24.00%, 11/23/20 GHA  GHS 2,920,015 0.42
243,930,400 Argentina Treasury Bill, Strip, 07/29/20 ARG  ARS 2,274,785 0.33
13,184,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 09/16/20 NOR NOK 1,266,121 0.18
7,361,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 06/17/20 NOR NOK 708,356 0.10
86,713,410 Argentina Treasury Bill, Strip, 08/27/20 ARG ARS 664,922 0.10
1,193,600 Mexico Treasury Bill, 0.00%, 04/02/20 MEX MXN 502,324 0.07
1,193,680 Mexico Treasury Bill, 0.00%, 06/04/20 MEX MXN 496,650 0.07
1,193,600 Mexico Treasury Bill, 0.00%, 06/18/20 MEX MXN 495,340 0.07
69,616,810 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 328,129 0.05
53,638,692 Argentina Treasury Bill, FRN, 05/28/20 T ARG  ARS 327,324 0.05
1,556 Nota do Tesouro Nacional, 10.00%, 01/01/21 BRA  BRL 313,665 0.05
29,500,000 Japan Treasury Discount Bill, 0.00%, 05/20/20 JPN JPY 274,383 0.04
56,212,420 Argentina Treasury Bill, 0.00%, 04/08/20 ARG  ARS 263,779 0.04
34,640,570 Argentina Treasury Bill, FRN, 08/28/20 T ARG  ARS 207,093 0.03
27,326,300 Argentina Treasury Bill, Strip, 05/28/20 ARG ARS 185,517 0.03
22,497,400 Argentina Treasury Bill, Strip, 04/28/20 ARG  ARS 134,899 0.02
21,453,000 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 121,638 0.02
1,705,470 Government of Argentina, FRN, 67.559%, 06/21/20 T ARG  ARS 10,913 0.00
226,682,344  32.84
IR 485,323,871 70.31
/NG 485,323,871  70.31
&t 485,323,871 70.31

T Floating Rates are indicated as at March 31, 2020
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1434 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
1581 (2017428 A21H) 10, 208 0.0 64.0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20194 8 H19H 10, 205 — 59. 3 -
8 AR 10, 205 0.0 53.9 -
9 HE 10, 204 A0.0 61.6 -
10A K 10, 204 A0.0 59.5 -
11AX 10, 204 A0.0 61.1 —
123K 10, 204 A0.0 55. 6 —
20204F 1 AR 10, 204 A0. 0 48.8 -
2 K 10, 204 A0.0 66.5 —
3 AR 10, 203 A0.0 68. 1 —
4 AEK 10, 203 A0.0 58.3 -
5 HK 10, 203 A0.0 47.0 -
6 ARK 10, 203 AO0.0 68.2 —
7THE 10, 203 A0.0 70. 2 -
# R
20204E 8 J119H 10, 203 0.0 68. 2 —
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= fF HH i £F #H
+M TFH
EMERES 10, 440, 559 10, 440, 548
G RES 3, 868, 329 1,201, 158
( 3,026, 000)
FEERIE S 5,915, 704 200, 000
A ( 5,959, 400)
S (BEENEREZED) 3, 085, 413 100, 000
( 5,210, 000)
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OFMERMBRAEDEEIIRRE (20194 8 H208 ~20204E 8 B198)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

o 7 E\k‘f . —
B » o | FMES SoammEa ] B RS SomEmEA] D
s ComskiD | C
ERiE 1] % ERiE 1] %
IR 12, 869 52 0.4 1,501 — —

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATH Y | B 7 7 > IR LFIFRRA &35
BB ASHE T,

O AEZEEDRM (20204 8 B 19 H7E)

. ENAE

(A) [EP GREEHED) it FERIBR R

e 19 K

x 5 A . |5 5BBRUT e LN
gﬁ [ﬁ] \/f g/ﬁ\ ﬁq: ﬁﬁ ﬁﬁ r’rﬂ ]\ J:t S r(fﬂ )\ Jit jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
M M % % % % %
s 790, 000 790, 841 24.9 — — — 24.9
IR (790,000 ( 790,841) (24.9) (-) (-) ()] (4.9
R 302, 000 302, 052 9.5 — — — 9.5
(B < @) (' 302,000)| ( 302,052) (9.5) (—) (=) (=) (9.5
s 500, 000 500, 174 15.8 — — - 15.8
SRR (' 500,000| ( 500,174) (15. 8) (-) (-) (-] 5.9
AWSEAAE 570, 000 571, 314 18.0 — — — 18.0
(BT EEENESR) (' 570,000)| ( 571,314) (18.0) (=) (=) (=) (18.0)
R 2t 2,162, 000 2,164, 383 68.2 — — — 68.2
a 3 (2,162,000)| (2, 164, 383) (68.2) (=) (—) (—) (68.2)

* () PIRIE R cREE T,

RALACSRIL, M EREEIC R 2 R B O FIA

k BFAD HALAN T8 0 $5T

G DV T ARl ﬁﬂ%% i IEREAEL Y T4 Z AT L TOET,
kPRI A 1AL O A XA & U CTEAFAMREIC X VML TuvEd,
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il O m & | M % | EESEAH
AR % THM THM
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