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FIIF - VTV b e Ja=nye k=2 V2= e 77 NPV T A 257, 764, 660 219, 804, 187 293, 207, 796 99.0
& it 257, 764, 660 219, 804, 187 293, 207, 796 99.0
sk ELERIE, P PERRKEIS T B REAINAE O H R,
* FEAAE O BT AT ) 0 #C,
| BRAGREE
AL 6Tk
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i~ pr— =77 K 983 983 1,003
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HBHTFUoINEY - b—=F) - )E—2 DO—R

OREEFXUEDIER (20174 5 B 15 B H7E)
1 H _ . FOTHIR
s it i 24 =
M %
BB G REL AR GRS 293, 207, 796 97.0
Pff<r— v F—7 57K 1,003 0.0
e = SN Y i} 9, 048, 544 3.0
B 5 e A 302, 257, 343 100. 0
* BEAOHAL ARG ZE) Y #5C,
O¥E. 8. tARUVEEMEEDIKR
= H ELPAIER 634K 4R 651K EEER F6THIR
- 20164E12 4 13 H BUfE 20174 1 A 13 H BUfE [20174F 2 A 13 H BUE (20174 3 A 13 H BUE (20174 4 A 13 H BUE 20174 5 A 15 H BUfE
A A A A A A
N BE 332, 707,051,106 322,685,467, 946 313,787, 354, 844 315,176, 184, 884 296, 946, 092, 249 302, 257, 343, 809
gL . m— 7,201, 457, 590 7,916, 897, 873 7,437,239, 201 6, 715, 506, 311 6, 350, 562, 173 6,788, 11, 406
PG FEZ IR GRAMAR) | 322,980,289,993 | 312,529,830, 131 | 303,922,925,675 | 306,197,469,837 | 288,539,539,809 | 293,207, 796, 349
B k= < =77 FGHES) 1,004, 032 1,004, 032 1,003, 933 1,003, 933 1,003, 933 1,003, 835
ERIINE 700, 000, 000 300, 000, 000 500, 000, 000 600, 000, 000 300, 000, 000 500, 000, 000
AU 24 4 1,824, 299, 491 1,937, 735, 910 1,926, 186, 035 1,662, 204, 803 1,754,986, 334 1,759, 832, 219
B &afE 6,923, 069, 536 6,443,021, 355 6, 699, 672, 596 5,870, 726, 305 6,044, 041, 623 6, 105, 698, 182
Rk 1,824, 299, 491 1,937, 735, 910 1,926, 186, 035 1,662, 204, 803 1,754, 986, 334 1,759, 832, 219
FRIN Ve o 3,104, 195, 552 3,030, 009, 399 2,961, 051, 455 2,910, 798, 017 2, 860, 897, 299 2,799, 722, 191
RN R 1,735, 058, 190 1,183, 164, 223 1,538, 610, 944 1,050, 940, 906 1,162, 835, 592 1,281, 706,519
ARANE FE A 258,967, 207 291,497, 675 273,248, 742 246,262, 713 264, 763, 688 263, 879, 396
ARELFIE 9, 590 6, 869 6,163 6,829 7,130 8,116
Z DAL H 539, 506 607,279 569, 257 513,037 551, 580 549, 741
(C) #EEMRIE(A—B) 325,783, 981,570 316,242, 446, 591 307,087, 682, 248 309, 305, 458, 579 290, 902, 050, 626 296, 151, 645, 627
JEAR 310,419, 555,249 | 303,000,939,986 | 296,105, 145,504 | 291,079,801,784 | 286,089,729,996 | 279,972,219, 113
TR R A5 4 15, 364, 426, 321 13, 241, 506, 605 10,982, 536, 44 18, 225, 656, 795 4,812, 320, 630 16, 179, 426, 514
(D) ZEEHRAK 310,419,555, 2490 | 303,000, 939, 9860 | 296, 105, 145,504 | 291,079, 801,78400 | 286,089, 729,9960 | 279,972,219, 1130
1AO%:YEEMBE(C/D) 10,4958 10,4378 10,3711 10, 626 10, 1681 10,578H
(1) ZB62HH JLANKRIL319,154,455,787 M, 5562~67HIH B MNFEE AL L12,226,648,40911 , £562~67HH — i L AKH1E51,408,885,083 ]

1072 0 S PERIE, H562111.04951 . 55635011.0437H), H564311.03711, #565/011.0626/, #566111.0168, #567H11.05781 T,

(1)

11 —

BEEFEMEOEM OFERICLRD D RO EM T2 EFET 2 BICET 28N, i £4046,254,548[1,




HBHTFUoINEY - b—=F) - )E—2 DO—R

OEHEDIK;
Hi624 #5634 644 556544 56644 HeTH
H H 20164E11 H15H ~ [20164E12 14 H~ [201745 1 A 14H ~ |20174E 2 A 14H ~ [20174E 3 A 14H ~ 201744 140 ~
20164E12 130 [20174:1 A13H  [20174:2 A13H  [20174:3 A13H  [20174:4 A13H  [20174:5 A15H
5! A A A A A

(A) ERHZEIE 1,821,222, 217 1,932,715, 355 1,923, 051,109 1,660, 679, 435 1,753,222, 321 1,753,018, 191
2 A 2 < 1,821, 395, 446 1,932, 908, 567 1,923, 242, 688 1,660, 825, 366 1,753,391, 961 1,753, 234, 266
SRR A 173,29 | A 193,212 A 191,579 A 145,931 A 169,640 | A 216, 075

(B) FiEFEHTEELE 31,052, 457, 562 A 429,361,645 A 630,507, 250 8,909, 359, 774 A11,702,738, 732 12,777, 546, 541
FEHE A 37,706, 519, 961 312,848, 023 111, 412, 252 9,012, 188, 390 116,536, 405 12, 879, 574, 388
FEEH A 654,062,399 | A 742,209, 668 A 741,919,502 A 102,828,616 Al11,819,275,137 | A 102,027,847

©) ExHENE A 259,506, 713 A 292,104, 954 A 213,817,999 A 246,775, 750 A 265,315, 268 A 264,429,137
(D) HHEHEE(A+B+C) 38,614,173, 066 1,211,248, 756 1,018,725, 860 10,323, 263, 459 A10,214, 831,679 14,266, 135, 595
(E) RIfRHERE A 84,237,078, 036 Adb, 673,549,977 Ad4, 548,693, 211 A43,992, 964,517 A34,310,911,793 A44, 764,396, 487
(F) EBmEEEEES 64,091,526, 843 60, 733, 817,225 57,473, 555, 610 54,806, 155, 870 52,198, 961, 401 49,477,409, 597
(Ficd 24 S 4H 24 %8) (101,923,183,230) | ( 98,043,188,792) | ( 94,403,844,765) | ( 91,394,832,491) | ( 88,449,339,435) | ( 85,196,828, 696)

Fe B RS FH 2 4H) (A 37,831,656,387) | (A37,30,371,567) | (A36,930,289,155) | (A36,588,676,621) | (A36,250,378,034) | (A35,719,419,099)

@) §F(D+E+F) 18,468, 621, 873 16,271,516, 004 13,943,588, 199 21,136, 454,812 7,673,217,929 18,979, 148,705
H I#EEHEE A 3,104,195, 552 A 3,030,009, 399 A 2,961,051, 455 A 2,910,798, 017 A 2,860,897, 299 A 2,799,722,191
RERHERE (G+H) 15, 364, 426, 321 13,241,506, 605 10,982, 536, 744 18,225, 656, 795 4,812, 320,630 16,179, 426, 514
ENNEFEAHEIE A 62,539, 429, 067 59,218, 812, 525 55,993, 029, 882 53, 350, 756, 861 50, 768, 512, 751 48,077, 548, 501
(Ficd 24 S 40 24 %8) (- 100,371,085,457) | ( 96,528,184,095) | ( 92,923,319,039) | ( 89,939,433,484) | ( 87,018,890,786) | ( 83,796,967, 601)

Fe B RS FH 2 4H) (A 37,831,656,390) | (A37,30,371,570) | (A36,930,289,157) | (A36,588,676,623) | (A36,250,378,035) | (A35,719, 419, 100)

Sy Bl U R AL 4 8,840, 507, 363 8,684, 744, 056 8,583, 598, 302 8,556, 065, 701 8,415,197, 618 8,518, 230,994
MEHHLE S A 56,015,510,109 | AB54, 662, 049, 976 53,594, 091, 440 43,681, 165, 767 A\54,371,389,739 | A40, 416, 352, 981

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFFEE (20164117158 ~20174 5 A15H) [ZLATF D@V T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

621 #5633 641 #5653 #5661 67
TH A 20164E11 H 15 F ~ [20164E12 H 14 F ~ [20174E 1 H 14 F ~ [20174 2 A 14 [ ~ [20174£ 3 A 14 A ~ [20174£ 4 A 14A ~
20164E12 4130 |20174E 1 130 [20174E2 A13F  [20174E3 A13H  [20174E4 A13H  |20174E 5 150

a. Bl Y SRIE (REPER) 1,809,077, 714 | 1,640,610,832M |  1,649,233,436M | 1,621,911,312M | 1,487,907, 359F | 1,721,128, 2994
b. AETRRSAE ARG - RRRBRER) 0/ 0/ 09 0/ 01 0H
c. [EFERIRKICEYD HUNAS R4 | 101,923,183,2330 | 98,043,188, 795M | 94,403,844, T6TH | 91,394,832, 4931 | 88, 449, 339, 43619 | 85, 196, 828, 6974
d. [ZEERKICED BRI & 8,583,527,425[0 | 8,559, 137,923[1 |  8,414,890,5931 |  8,389,553,397[ | 8,357,738,908[ | 8,196,963, 790
e. XIS (a+b+e-+d) | 112,315,788,372M | 108,242,937, 550 | 104,467,968, 796 | 101,406,297, 202 | 98, 294, 985, 703 | 95, 114, 920, 7869
£ FR B (1 N %7=0) 3,618 3,572/ 3, 52811 3, 4831 3,435[ 3,397M
g N4 3,104,195,552[M | 3,030,009,399F |  2,961,051,455/ | 2,910,798, 017M | 2,860,897,299M | 2,799,722, 1911
h. AHd4(1 5 0%7-0) 1004 1004 1004 1004 100/ 1004

12 —
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ORBEZEDHEMLE

#6240 #6340 #6410 #6510 #6614 6T

175 4720 srlida (BliAZr) 100 100 100 1001 100/ 100/

SOTLTE B O FEEMBESMER T & R E 721X LRS54, oBlA X2 Esfilae 2 £9,

SOYBLRT O E AR A RIEA Z L[]0 | SEL % 0 BUEAAAMER A Z TR 2354 . HELAeIHER A Z LR 245 3 @5 4. T
DES BRI RS (FeRllnhi4) L7 £,

SOTELHT O EHEMRAEMER AR & A E 7T TRIZHA . HSIE2E AR RS Frilailde) L720 £,

Ot
FUFIEISCIVEREA,
O (5&1EHh) HREETOHAEEDEM (20174 5 B15AH7E)

<Bftwr— vHF—T7 K>
TR, Bi~x— ¥ —7 7 F42K (18,895, 751 H) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

FOTHIR

X 5y A ) v | DBBBEUT FEAF IRt
om e B M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
IR 2,030, 000 2,034, 503 10.5 — — — 10.5
T IRALS ( 2,030,000)| ( 2,034,503) (10.5) (=) (=) (=) (10.5)
T (i e 2,630, 000 2,634, 119 13.7 — — — 13.7
(B < i) ( 2,630,000)| ( 2,634,119) (13.7) (=) (=) (=) (13.7)
) 3, 420, 000 3,422, 534 17.7 — — — 17.7

P , 420, , 422,

SR (3,420, 000)| ( 3,422,534) 7.7 (—) (—) (=) 7.7
ST 6, 190, 000 6, 204, 585 32.2 — — — 32.2
(Fie B B&IENES) (' 6,190,000)| (6,204, 585) (32.2) (—) (—) (—) (32.2)
N N 14, 270, 000 14, 295, 743 74.1 — — — 74.1
H "1 (14, 270,000)| (14, 295, 743) (74.1) (—) (—) (=) (74.1)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,
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(B) EWN Ghgad) AfHE  #minIBErs
g 1 : HOTHA _
F A w4 B O M| EETHA
A &S % TH TH
WD AZEFE647[R] 1.97 100, 000 100,190 | 2017/6 /20
MR S 147[R] 1.98 1, 500, 000 1,502,877 | 2017/6 /20
TEBF  ASEVRK2AMEEEEE 9 [H] 0. 14 30, 000 30,039 | 2018/3/22
FRI IR AT 2 (1] 1.93 100, 000 100,229 | 2017/6 /28
IR AZTERR IR 2 [[] 2.01 100, 000 100, 187 | 2017/6 /20
HEERITHIGMGE  AZEFL20E 1.9 100, 000 100,364 | 2017/ 7 /25
FERATIHGME  AFEFL4E 1.7 100, 000 100,615 | 2017/9/25
/)N #t 2, 030, 000 2,034, 503
HES G £RE)
EfR WO ARFRCRMMEES (64  H1E 0.4 70, 000 70,111 2017/9/27
BALEFAEE S 5 4RI B R 1.99 100, 000 100,186 | 2017/ 6 /20
FECRSHEEMES: W EBIESE 5 1] 2.01 600, 000 603,227 | 2017/8/21
WHAEMER  #518/A 0. 387 130, 000 130,190 | 2017/9/20
o H AR E EAE S5530a] 0.222 1, 730, 000 1,730,404 | 2017/6 /20
/)N #t 2, 630, 000 2,634, 119
ERES
FTAES  FIfTEET45E0 5 0.35 200, 000 200,089 | 2017/6 /27
FTAESR FIET5LENE 0.25 20, 000 20,032 | 2017/12/27
ERES FIEET46ENO 5 0.35 700, 000 700,477 | 2017/7 /27
LAX thedEs  FlfE270E 0.35 100, 000 100,015 | 2017/5 /26
LAE el FIfFEE271E 0.35 300, 000 300, 144 | 2017/6 /27
LA E el FIfEE2740E 0.3 1, 000, 000 1,001,157 | 2017/9/27
PSR (34) 173 0.2 500, 000 500, 143 | 2017/6 /27
PSR (34F) 174 0.15 200, 000 200,075 | 2017/7 /27
LS R (34 ZH179[E] 0.14 400, 000 400,399 | 2017/12/27
/N 7 3, 420, 000 3,422, 534
LEHES (BTREENESR)
BEFEE ] &5400[H] 3.1 100, 000 100,842 | 2017/8/25
BAVEEE )  £H486[H] 0.821 796, 000 797,221 | 2017/7 /25
HEE E371[H] 0.575 100, 000 100, 059 | 2017/6 /23
WALFE ) 463 0.72 194, 000 194,150 | 2017/6 /23
WEES) #5265 1.79 100, 000 100,488 | 2017/8/25
VYEE $2760A] 0. 592 100, 000 100,213 | 2017/9/25
U E 5384[m] 1.47 300, 000 300,441 | 2017/6/23
ha & BEiE 2R RIRRE R AR AT 0.317 500, 000 500,558 | 2017/9/20
—ZERGE 660l AATRALHIIR S B AR M 2.08 200, 000 200,820 | 2017/7 /28
HPNFa—RL— MYT 5 7 R EHE RRE FIE T 2.08 200, 000 200,831 | 2017/7 /27
HPNFa—RL— MYT  FE30EREHE FIRE FIE T 0. 34 1, 000, 000 1,000,707 | 2017/7/25
Z#UF JEFHMT 5 1 RIRRE L R IR E RIEA R £ 0. 345 100, 000 100,026 | 2017/6/7
NTTZ7AF A EA5RIHfE R RE FNEA AR A 0.15 100, 000 100,019 | 2017/6 /20
BB Ty AT oA F19EHAE RRE FINEA R 0.372 200, 000 200,087 | 2017/6 /20
haZ 7y A A Fa9mIAE MR E R LRI 0.415 100, 000 100, 047 | 2017/ 6 /20
Va—Y—2 FE19E4HE MR E RNEA AR 0. 146 100, 000 100,022 | 2017/7 /11
ASi% vy B4 SFA3EIAE RIRRE RINEAL RO fF 0.57 100, 000 100, 060 |  2017/6 /20
SHERT AT UAR&) — A B S ERERRE R R 0. 381 100, 000 100,084 | 2017/7 /31
=Z#UF J UV —2 H19EFAERRERNENFRfT 0. 487 300, 000 300,067 | 2017/5/29




HBHTFUoINEY - b—=F) - )E—2 DO—R
4 i : FOTIIA _
F A w4 B O | EETHA
TEES (EOREEANES % TFH TH
SZEMIET S 1IBRARTRALHIIR S S AR e 2. 045 400, 000 401,637 | 2017/7 /28
WHARRRESGE 5 7 [ E M IR E REA RO 3.3 600, 000 605, 447 | 2017/8 /25
WA ARRRESRE  5550[a 115 M IR E REAL RO 1.86 100, 000 100, 652 | 2017/9/20
RIAT RN T - B—z Y — 3RS (2014) 0.303 200, 000 200,054 | 2017/6/16
FRN Y X H—=F N FIEME-E (2012) (2— 1. 142 100, 000 100,032 | 2017/5/25
TANY Y X F=F 8 FURIME-E (2014) (=2— 0. 295 100, 000 100,010 | 2017/5 /22
/N it 6, 190, 000 6, 204, 585
& &t 14, 270, 000 14, 295, 743
S} HET - TR WAL ARTIZE 0 BT,
| EnzotniEs
N FOTHIR
- ” B i A H B
+HM %
S PR Ny 899, 993 4.7
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FTIF - FoFIb 70— h—B)LJ5—2 7R IPYBREABAYYS - HS5R/IPYHS R

FTIF - T NVbh T ma—r e h—F)L YR —2 e T 7 R

o

Bl A HRESS -l

B A RRE S 72 BRI @
IBNEE R A &
ARULEL 2 4 JOSRIUFLE.
T OMANLA S

HEAT

Uiy

BB A MRESR AR S
AALFRER G2

AHA I

1 E| 2 B eI A AR FE B R R
GRIAD 7 HI R B
FRILBL IS LUK E
REEE

MR PES

L PERT R

201646 A 30 H BifE

CkRv)

20,159,452,223
2,187,055,029
328,304,863
45,890,663
314,071,004
4,513,865

23,039,287,647

49,508,658
118,742,112
12,005,806
872,768,000
827,626,369
37,758,490

1,918,409,435

21,120,878,212




IIA

A (acc) CHF-H1 (hedged)
A (acc) EUR

A (acc) EUR-HI (hedged)
A (acc) HKD

A (acc) NOK-HI (hedged)
A (acc) PLN-H1 (hedged)
A (acc) SEK-H1 (hedged)
A (acc) USD

A (Mdis) AUD-H1 (hedged)
A (Mdis) EUR

A (Mdis) EUR-H1 (hedged)
A (Mdis) GBP

A (Mdis) GBP-H1 (hedged)
A (Mdis) HKD

A (Mdis) RMB-H1 (hedged)
A (Mdis) SGD

A (Mdis) SGD-H1 (hedged)
A (Mdis) USD

A (Ydis) CHF-H1 (hedged)
A (Ydis) EUR

A (Ydis) EUR-H1 (hedged)
B (acc) USD

B (Mdis) USD

C (Mdis) USD

I (acc) CHF-HI (hedged)

I (acc) EUR

I (acc) EUR-HI (hedged)

I (acc) NOK-H1 (hedged)

I (acc) USD

I (acc) USD-H4 (BRL) (hedged)

I (Mdis) EUR

I (Mdis) GBP

I (Mdis) GBP-H1 (hedged)
I (Mdis) JPY

I (Mdis) JPY-H1 (hedged)

I (Ydis) EUR

I (Ydis) EUR-HI1 (hedged)
N (acc) EUR

N (acc) EUR-H1 (hedged)
N (acc) HUF

N (acc) USD

N (Mdis) EUR-H1 (hedged)
N (Mdis) USD

N (Ydis) EUR-H1 (hedged)
S (acc) EUR-HI1 (hedged)
S (acc) USD

S (Ydis) USD

W (acc) CHF-H1 (hedged)
W (acc) EUR

FTIF - FoFIb 70— h—B)LJ5—2 7R IPYBREABAYYS - HS5R/IPYHS R

RITH O

11,165,231.920
37,595,672.221
57,222,547.675
8,396,777.135
2,384,151.723
5,812,940.881
34,051,401.237
118,506,799.570
7,608,933.461
34,478,851.628
65,786,616.805
2,341,068.648
9,816,065.309
138,564,640.142
681,276.031
7,029,131.530
34,317,964.589
138,060,117.639
1,856,711.088
34,968,411.433
40,218,265.713
1,281,452.824
6,368,228.448
24,097,281.660
5,832,029.802
7,543,594.927
22,942,663.025
4,854,368.932
40,619,554.518
1,262,911.056
762,662.306
189,816.085
11,448,648.072
344,426,458.355
12,472,624.746
3,110,054.510
17,776,708.920
22,023,868.178
38,516,334.235
16,887,011.225
32,201,846.081
78,504,931.908
1,057,665.470
13,896,248.381
53,021.000
146,371.000
2,659,000.000
2,920,094.650
3,534,889.727

— A Y 7O PE AR

13.17
24.33
19.38
12.98
9.75
79.98
11.71
27.03
10.38
13.65
9.70
11.37
7.52
9.89
97.71
10.33
9.95
15.10
9.65
14.49
9.77
22.37
14.80
13.32
11.79
23.20
17.86
9.61
25.73
8.18
13.44
13.31
10.74
1,119.78
865.47
14.56
9.88
22.24
17.62
150.59
24.71
11.41
7.88
9.73
9.63
9.67
8.76
9.17
11.57
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W (acc) EUR-HI (hedged) 5,228,871.232 10.97
W (acc) GBP-HI (hedged) 104,903.135 943
W (acc) USD 8,247,274.260 11.04
W (Mdis) EUR 686,440.664 10.32
W (Mdis) GBP 1,333,374.500 10.96
W (Mdis) GBP-H1 (hedged) 1,232,243.026 8.28
W (Mdis) USD 12,162,357.668 8.21
W (Ydis) EUR 505,785.592 10.80
X (Ydis) USD 268,301.088 9.75
Y (Mdis) USD 138,094.221 10.09
Z (acc) USD 6,578,322.943 12.95
Z (Mdis) GBP-H]1 (hedged) 420,472.060 9.54
Z (Mdis) USD 3,881,535.408 9.08
Z (Ydis) EUR-HI (hedged) 4,509,546.264 9.74

* 10 Y70 EEMAEIE, Z D/ T ADBE TR RSN TOET,
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30,788,646,224

61,653
1,552,705,625
1,483,625
6,680,770

1,560,931,673

174,629,514
56,416,558
61,705
10,244,435
15,458,139
61,357
1,580,842
1,146,813
134,665,905
39,288,792
2,677,867
4,456,538
38,999,664
7,375,865

487,063,994
(1,058,639)

486,005,355

1,074,926,318
(2,669,577,737)
177,391,407
1,059,489
(9,150,750)
(150,036,362)

(1,575,387,635)

2,131,939,362
(2,092,075,599)
(659,869,155)
(11,764,340)
(1,297,118)

(2,208,454,485)
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TTARREE
BN ERE 5,904,228,935
fifKoEA (11,798,018,683)
TBNNER E « — E AR RE O UL 25 7S (32,675,607)
(5,926,465,355)
Sy EE (1,532,848,172)
FTARRECLBMBEDORDA (7,459,313,527)
HIRMEE 21,120,878,212
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FAAE EEO B
2016%4F6 H 30 A BI1E
Al
P/ st S L
a—F  EE CkRV) e
(%)
ORI T35 THG | SN2 FEE rT e A liFiES
L7 =2V
e
11,264 CEVA Holdings LLC, cvt. pfd., A-2 GBR USD 3,942,326 0.02
5,203 CEVA Holdings LLC GBR USD 1,821,166 0.01
203 CEVA Holdings LLC, cvt. pfd., A-1 GBR USD 106,575 0.00
5,870,067 0.03
WRBEY—E 2
679 Centaur Funding Corp., pfd., 144A, 9.08% CYM USD 803,130 0.00
RAEE 6,673,197 0.03
IAFEAE
Ty bRy IEES
820,000 Government of Ivory Coast, Reg S, 5.75%, 12/31/32 CIvV USD 770,373 0.00
FAE S
989,000,000 General Electric Co., senior note, A, 8.50%, 04/06/18 USA MXN 56,648,152 0.27
31,828,000 LUKOIL International Finance BV, Reg S, 6.656%, 06/07/22 RUS USD 36,123,825 0.17
31,820,000 LUKOIL International Finance BV, senior note, Reg S, 6.125%, 11/09/20 RUS USD 34,807,898 0.17
74,720,000 Edcon Ltd., senior secured note, first lien, Reg S, 9.50%, 03/01/18 * ZAF UsSD 22,789,600 0.11
15,100,000 Stena International SA, senior secured bond, first lien, 144A, 5.75%, 03/01/24 SWE USD 12,457,500 0.06
Linn Energy LLC/Finance Corp., senior secured note, second lien, 144A, 12.00%,
19,500,000 USA USD 6,776,250 0.03
12/15/20 *
3,552,000 LUKOIL International Finance BV, senior note, 144A, 6.656%, 06/07/22 RUS UsSD 4,021,397 0.02
10,250,000 Edcon Ltd., senior secured note, first lien, Reg S, 9.50%, 03/01/18 * ZAF EUR 3,469,981 0.02
3,356,728 Edcon Ltd., senior secured note, Reg S, PIK, 8.00%, 06/30/19 } ZAF  EUR 2,738,463 0.01
1,000,000 Hutchison Whampoa International Ltd., Reg S, 7.45%, 11/24/33 HKG USD 1,475,845 0.01
3,511,792 Edcon Ltd., senior secured note, Reg S, PIK, 12.75%, 06/30/19 i ZAF EUR 940,372 0.00
400,000 GE Capital Trust IV, sub. bond, Reg S, 4.625% to 09/15/16, FRN thereafter, 09/15/66 USA  EUR 446,731 0.00
182,696,014 0.87
[EMEFES d6 L O 7 (& RiE 25
687,890,000 Government of Portugal, Reg S, 5.125%, 10/15/24 PRT USD 692,199,631 3.28
19,831,922,802 Government of Uruguay, senior bond, Index Linked, 4.375%, 12/15/28 URY UYU 584,426,025 2.77
2,602,920 Letra Tesouro Nacional, Strip, 07/01/19 BRA  BRL 573,380,429 2.72
1,350,470 Nota Do Tesouro Nacional, 10.00%, 01/01/21 BRA BRL 392,747,603 1.86
4,559,718,000,000 Government of Indonesia, senior bond, FR70, 8.375%, 03/15/24 IDN IDR 364,518,448 1.73
405,293,300,000 Korea Treasury Bond, senior note, 2.00%, 12/10/17 KOR KRW 355,412,678 1.68
4,458,317,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 351,435,308 1.66
386,446,600,000 Korea Monetary Stabilization Bond, senior note, 1.49%, 02/02/18 KOR KRW 336,558,585 1.59
1,445,230 Letra Tesouro Nacional, Strip, 01/01/19 BRA  BRL 336,443,306 1.59
3,722,022,000,000 Government of Indonesia, senior bond, FR56, 8.375%, 09/15/26 IDN IDR 301,423,857 1.43
338,471,700,000 Korea Monetary Stabilization Bond, senior note, 1.56%, 10/02/17 KOR KRW 294,789,321 1.40




960,540
26,794,900,000
702,406,000,000
10,619,200,000
265,405,000,000
2,512,700,000,000
612,510
198,740,000
10,792,600,000
16,365,840,000
175,458
170,478,630,000
594,304,000
581,899,000
389,012,000,000
124,559,000
124,559,000
134,952
124,559,000
124,559,000
124,559,000
124,559,000
124,559,000
124,559,000
10,388,660,000
376,850
18,521,600
1,147,934,000,000
951,650,000,000
222,343,000,000
2,862,760,590
94,170

282,690
330,920,000

250,522,000

2,483,581,100
77,010,000
80,720
2,251,540,000
305,820,000
235,016,000,000
275,437,000
262,866,000
773,830,000,000
6,569,430,000
6,257,500,000
3,631,500,000
5,333,780,000
180,900,000
3,415,000,000
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Nota Do Tesouro Nacional, 10.00%, 01/01/25

Serbia Treasury Note, 10.00%, 03/02/18

Titulos De Tesoreria B, 7.75%, 09/18/30

Government of the Philippines, senior note, 7-56, 3.875%, 11/22/19
Korea Monetary Stabilization Bond, senior note, 1.45%, 06/02/18
Government of Indonesia, 8.375%, 03/15/34

Nota Do Tesouro Nacional, 10.00%, 01/01/23

Government of Ecuador, senior note, Reg S, 7.95%, 06/20/24
Government of India, senior note, 8.83%, 11/25/23

Serbia Treasury Note, 10.00%, 04/27/18

Nota Do Tesouro Nacional, Index Linked, 6.00%, 05/15/23
Korea Treasury Bond, senior note, 2.00%, 03/10/21
Government of Ghana, 23.00%, 08/21/17

Government of Ghana, 24.50%, 10/22/18

Titulos De Tesoreria B, senior bond, 7.50%, 08/26/26
Government of Ukraine, Reg S, 7.75%, 09/01/20

Government of Ukraine, Reg S, 7.75%, 09/01/21

Nota Do Tesouro Nacional, Index Linked, 6.00%, 05/15/19
Government of Ukraine, Reg S, 7.75%, 09/01/22

Government of Ukraine, Reg S, 7.75%, 09/01/23

Government of Ukraine, Reg S, 7.75%, 09/01/24

Government of Ukraine, Reg S, 7.75%, 09/01/25

Government of Ukraine, Reg S, 7.75%, 09/01/26

Government of Ukraine, Reg S, 7.75%, 09/01/27

Serbia Treasury Note, 10.00%, 02/05/22

Nota Do Tesouro Nacional, 10.00%, 01/01/27

Government of Mexico, M, 4.75%, 06/14/18

Government of Indonesia, senior bond, 9.00%, 03/15/29
Government of Indonesia, senior bond, FR40, 11.00%, 09/15/25
Titulos De Tesoreria B, senior bond, 10.00%, 07/24/24
Uruguay Notas del Tesoro, 13, Index Linked, 4.00%, 05/25/25
Nota Do Tesouro Nacional, Index Linked, 6.00%, 05/15/45
Nota Do Tesouro Nacional, senior note, 10.00%, 01/01/19
Government of Malaysia, senior bond, 3.314%, 10/31/17
Government of Ukraine, senior bond, Reg S, zero cpn. to 05/31/21, FRN thereafter,
05/31/40

Uruguay Notas del Tesoro, senior note, 13.90%, 07/29/20
Government of Kenya, senior note, Reg S, 6.875%, 06/24/24
Nota Do Tesouro Nacional, Index Linked, 6.00%, 08/15/22
Uruguay Notas del Tesoro, 7, 13.25%, 04/08/18

Government of Ghana, 19.04%, 09/24/18

Titulos De Tesoreria B, senior bond, 6.00%, 04/28/28
Government of Poland, FRN, 1.75%, 01/25/21 1

Government of Malaysia, senior note, 4.012%, 09/15/17
Government of Indonesia, senior bond, FR46, 9.50%, 07/15/23
Serbia Treasury Note, 8.00%, 10/22/20

Serbia Treasury Note, 10.00%, 10/23/24

Government of India, senior bond, 8.60%, 06/02/28

Serbia Treasury Note, 10.00%, 09/11/21

Government of Poland, 5.75%, 09/23/22

Government of India, senior bond, 8.33%, 07/09/26

BRA
SRB
COL
PHL
KOR
IDN
BRA
ECU
IND
SRB
BRA
KOR
GHA
GHA
COoL
UKR
UKR
BRA
UKR
UKR
UKR
UKR
UKR
UKR
SRB
BRA
MEX
IDN
IDN
COoL
URY
BRA
BRA
MYS

UKR

URY
KEN
BRA
URY
GHA
COoL
POL
MYS
IDN

SRB
SRB
IND

SRB
POL
IND

BRL
RSD
Ccor
PHP
KRW
IDR
BRL
USD
INR
RSD
BRL
KRW
GHS
GHS
cor
USD
UsD
BRL
USD
UsD
UsD
USD
UsD
uUsD
RSD
BRL
MXN
IDR
IDR
corp
uYU
BRL
BRL
MYR

UsD

UYU
usD
BRL
uYuU
GHS
cop
PLN
MYR
IDR
RSD
RSD
INR
RSD
PLN
INR

269,062,623
261,131,705
243,223,250
232,139,968
231,023,189
202,062,037
174,040,047
173,933,273
170,424,747
160,270,686
155,850,845
152,742,783
149,679,407
147,693,911
132,423,808
122,304,482
121,603,838
121,115,957
120,981,043
120,513,947
119,649,507
119,142,552
118,645,562
118,206,491
109,462,498
103,964,632
101,218,869

96,960,819

88,952,724

88,485,310

84,724,077

84,424,548

84,110,399

82,653,997

82,359,108

79,052,549
71,965,845
71,867,984
71,392,434
70,782,445
70,680,239
68,891,548
66,178,270
65,450,077
63,399,157
63,013,812
57,421,273
55,820,075
54,772,213
53,008,946

1.27
1.24
1.15
1.10
1.09
0.96
0.82
0.82
0.81
0.76
0.74
0.72
0.71
0.70
0.63
0.58
0.58
0.57
0.57
0.57
0.57
0.56
0.56
0.56
0.52
0.49
0.48
0.46
0.42
0.42
0.40
0.40
0.40
0.39

0.39

0.37
0.34
0.34
0.34
0.34
0.34
0.33
0.31
0.31
0.30
0.30
0.27
0.26
0.26
0.25
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3,501,600,000 Government of India, senior bond, 7.80%, 05/03/20 IND INR 52,733,721 0.25
2,898,000,000 Government of India, senior bond, 9.15%, 11/14/24 IND INR 46,927,570 0.22
2,145,362,000 Government of the Philippines, senior note, 5-72, 2.125%, 05/23/18 PHL PHP 45,369,578 0.22
2,825,900,000 Government of India, senior bond, 8.28%, 09/21/27 IND INR 43,633,835 0.21
173,960,000 Government of Ghana, 23.23%, 02/19/18 GHA  GHS 43,400,271 0.21
39,729,000 Government of Croatia, Reg S, 6.75%, 11/05/19 HRV  USD 43,358,244 0.21
2,799,600,000 Government of India, senior note, 7.16%, 05/20/23 IND INR 40,608,089 0.19
2,629,300,000 Government of India, senior note, 8.12%, 12/10/20 IND INR 40,117,743 0.19
2,599,000,000 Government of India, senior bond, 8.15%, 11/24/26 IND INR 39,763,809 0.19
3,793,370,000 Serbia Treasury Note, 10.00%, 03/20/21 SRB  RSD 39,337,570 0.19
96,525,000,000 Titulos De Tesoreria B, senior note, B, 11.00%, 07/24/20 COL cop 37,860,812 0.18
145,680,000 Government of Ghana, 23.47%, 05/21/18 GHA  GHS 36,441,548 0.17
93,880,000,000 Titulos De Tesoreria B, senior bond, 11.25%, 10/24/18 COL Cop 35,122,020 0.17
34,157,000 Government of Ukraine, Reg S, 7.75%, 09/01/19 UKR USD 33,815,430 0.16
98,976,000,000 Titulos De Tesoreria B, senior bond, 7.00%, 05/04/22 COL cop 33,791,109 0.16
4,501,100,000 Government of Sri Lanka, 10.60%, 07/01/19 LKA LKR 30,268,788 0.14
490,784,000 Inter-American Development Bank, senior note, 7.50%, 12/05/24 SP MXN 30,213,451 0.14
310,220,000,000 Government of Indonesia, senior bond, FR42, 10.25%, 07/15/27 IDN IDR 28,351,223 0.13
353,348,000,000 Government of Indonesia, senior bond, FR69, 7.875%, 04/15/19 IDN IDR 27,238,219 0.13
349,652,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 26,060,158 0.12
28,962,300,000 Korea Treasury Bond, senior note, 1.75%, 12/10/18 KOR KRW 25,437,600 0.12
273,500,000,000 Government of Indonesia, senior bond, FR47, 10.00%, 02/15/28 IDN IDR 24,684,852 0.12
253,817,000,000 Government of Indonesia, FR35, 12.90%, 06/15/22 IDN IDR 24,320,339 0.12
4,294,963 Mexican Udibonos, Index Linked, 3.50%, 12/14/17 MEX MXN 24,315,310 0.12
860,620,800 Government of Uruguay, senior bond, Index Linked, 4.00%, 07/10/30 URY UYU 24,257,694 0.12
94,360,000 Government of Ghana, 24.50%, 05/27/19 GHA  GHS 23,858,407 0.11
25,435 Nota Do Tesouro Nacional, Index Linked, 6.00%, 08/15/18 BRA BRL 22,770,229 0.11
3,646,880,000 Government of Sri Lanka, A, 9.00%, 05/01/21 LKA LKR 22,478,596 0.11
84,680,000 Government of Ghana, 24.50%, 06/21/21 GHA  GHS 21,741,991 0.10
63,003,000,000 Titulos De Tesoreria B, senior note, 7.00%, 09/11/19 COL CoOP 21,702,769 0.10
244,640,000,000 Government of Indonesia, FR43, 10.25%, 07/15/22 IDN IDR 21,126,523 0.10
950,600,000 Government of the Philippines, senior note, 7-51, 5.00%, 08/18/18 PHL PHP 21,027,733 0.10
220,584,000,000 Government of Indonesia, FR34, 12.80%, 06/15/21 IDN IDR 20,493,224 0.10
78,620,000 Government of Ghana, 25.40%, 07/31/17 GHA  GHS 20,157,134 0.10
78,750,000 Ghana Treasury Note, 24.25%, 06/11/18 GHA  GHS 19,911,504 0.09
22,611,400,000 Korea Treasury Bond, senior note, 1.375%, 09/10/21 KOR KRW 19,705,406 0.09
2,678,950,000 Government of Sri Lanka, D, 8.50%, 06/01/18 LKA LKR 17,564,448 0.08
69,748,000 Government of Malaysia, senior bond, 3.26%, 03/01/18 MYS MYR 17,412,149 0.08
570,974,378 Government of Uruguay, Index Linked, 4.25%, 04/05/27 URY UYU 16,987,858 0.08
63,773,000 Government of Malaysia, senior bond, 4.24%, 02/07/18 MYS MYR 16,161,685 0.08
1,033,200,000 Government of India, senior bond, 8.35%, 05/14/22 IND INR 15,861,482 0.08
225,837,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 15,515,883 0.07
43,631,000,000 Government of Colombia, senior bond, 7.75%, 04/14/21 COL cCop 15,390,163 0.07
60,760,000 Ghana Treasury Note, 23.95%, 11/06/17 GHA  GHS 15,350,772 0.07
16,891,000,000 Korea Treasury Bond, senior note, 2.75%, 09/10/19 KOR KRW 15,335,886 0.07
2,291,300,000 Government of Sri Lanka, B, 5.80%, 07/15/17 LKA LKR 15,034,399 0.07
59,660,000 Ghana Treasury Note, 23.30%, 12/11/17 GHA  GHS 14,959,123 0.07
17,036,700,000 Korea Treasury Bond, senior note, 1.50%, 06/10/19 KOR KRW 14,892,769 0.07
2,503,396 Mexican Udibonos, Index Linked, 4.00%, 06/13/19 MEX MXN 14,497,249 0.07
160,863,000,000 Government of Indonesia, senior bond, FR31, 11.00%, 11/15/20 IDN IDR 13,879,565 0.07
15,120 Nota Do Tesouro Nacional, Index Linked, 6.00%, 08/15/20 BRA  BRL 13,482,864 0.06
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45,400,000 Government of Ghana, 24.50%, 04/22/19 GHA  GHS 11,537,454 0.05
1,731,120,000 Government of Sri Lanka, A, 11.00%, 08/01/21 LKA LKR 11,467,191 0.05
1,701,880,000 Government of Sri Lanka, C, 8.50%, 04/01/18 LKA LKR 11,208,577 0.05

1,973,951 Mexican Udibonos, Index Linked, 2.50%, 12/10/20 MEX MXN 10,928,547 0.05
1,052,020,000 Serbia Treasury Note, 10.00%, 11/21/18 SRB  RSD 10,446,237 0.05
37,660,000 Government of Ghana, 22.49%, 04/23/18 GHA  GHS 9,277,239 0.04
115,440,000,000 Government of Indonesia, FR48, 9.00%, 09/15/18 IDN IDR 9,042,981 0.04
35,060,000 Ghana Treasury Note, 24.25%, 10/09/17 GHA  GHS 8,887,688 0.04
25,438,000 Government of Peru, senior bond, 7.84%, 08/12/20 PER PEN 8,468,496 0.04
76,180,000,000 Government of Indonesia, senior bond, FR39, 11.75%, 08/15/23 IDN IDR 7,127,911 0.03
676,920,000 Serbia Treasury Note, 10.00%, 06/05/21 SRB  RSD 7,050,694 0.03
20,651,000,000 Titulos De Tesoreria B, 5.00%, 11/21/18 COL CoOpP 6,809,388 0.03
63,998,000,000 Government of Indonesia, FR36, 11.50%, 09/15/19 IDN IDR 5,434,685 0.03
172,854,750 Government of Uruguay, senior bond, Index Linked, 3.70%, 06/26/37 URY UYU 4,524,727 0.02
10,539,000,000 Government of Colombia, senior bond, 9.85%, 06/28/27 COL cop 4,248,839 0.02
648,790,000 Government of Sri Lanka, B, 8.50%, 07/15/18 LKA LKR 4,242,476 0.02
40,850,000,000 Government of Indonesia, senior bond, FR44, 10.00%, 09/15/24 IDN IDR 3,575,629 0.02
551,640,000 Government of Sri Lanka, A, 7.50%, 08/15/18 LKA LKR 3,526,988 0.02
34,325,000,000 Government of Indonesia, FR45, 9.75%, 05/15/37 IDN IDR 3,094,121 0.02
44,881,000,000 Government of Indonesia, 6.125%, 05/15/28 IDN IDR 2,992,634 0.01
31,550,000,000 Government of Indonesia, FR28, 10.00%, 07/15/17 IDN IDR 2,466,689 0.01
29,921,000,000 Government of Indonesia, senior bond, FR59, 7.00%, 05/15/27 IDN IDR 2,188,168 0.01
136,100,000 Government of India, senior note, 7.28%, 06/03/19 IND INR 2,023,673 0.01

88,590,000 Government of the Philippines, senior note, 5.875%, 01/31/18 PHL PHP 1,962,098 0.01

6,616,000,000 Government of Colombia, senior bond, 4.375%, 03/21/23 COL cop 1,943,645 0.01

1,920 Nota Do Tesouro Nacional, Index Linked, 6.00%, 08/15/24 BRA BRL 1,724,536 0.01
257,190,000 Government of Sri Lanka, 8.00%, 11/01/19 LKA LKR 1,593,937 0.01
1,504,500,000 Korea Monetary Stabilization Bond, senior note, 1.70%, 08/02/17 KOR KRW 1,311,603 0.01
3,340,000 Government of Ghana, 21.00%, 03/23/20 GHA  GHS 773,727 0.00
430339 Peru Enhanced Pass-Through Finance Ltd., senior secured bond, A-1, Reg S, zero PER USD 415.870 0.00

cpn., 05/31/18
418,000 Government of El Salvador, senior bond, Reg S, 7.65%, 06/15/35 SLV USD 382,556 0.00

12,017,622,495  56.90

TEELINITHEE  2RES

178,720,100 Government of Mexico, senior note, M, 5.00%, 06/15/17 MEX MXN 982,965,927 4.65
643,692,900,000 Korea Monetary Stabilization Bond, senior note, 2.07%, 12/02/16 KOR KRW 560,368,656 2.65
444,864,300,000 Korea Monetary Stabilization Bond, senior note, 1.61%, 11/09/16 KOR KRW 386,424,968 1.83

1,464,540,000 Government of Malaysia, senior note, 3.394%, 03/15/17 MYS MYR 365,405,912 1.73
660,135,650 Mexico Treasury Bill, 0.00%, 08/18/16 MEX MXN 359,212,540 1.70
1,060,465 Nota Do Tesouro Nacional, senior note, 10.00%, 01/01/17 BRA BRL 324,370,128 1.54
579,735,200 Mexico Treasury Bill, 0.00%, 10/13/16 MEX MXN 313,369,521 1.48
560,204,600 Mexico Treasury Bill, 0.00%, 12/08/16 MEX MXN 300,743,869 1.42
43,887,130 Government of Mexico, 7.25%, 12/15/16 MEX MXN 243,181,166 1.15

436,572,880 Mexico Treasury Bill, 0.00%, 02/02/17 MEX MXN 232,765,311 1.10
251,010,400,000 Korea Monetary Stabilization Bond, senior note, 1.96%, 02/02/17 KOR KRW 218,690,903 1.04

209,050,000 FHLB, 0.00%, 07/06/16 USA USD 209,045,401 0.99

313,707,890 Mexico Treasury Bill, 0.00%, 07/07/16 MEX MXN 171,488,292 0.81
195,083,300,000 Korea Monetary Stabilization Bond, senior note, 1.57%, 07/09/16 KOR KRW 169,247,287 0.80

288,134,610 Mexico Treasury Bill, 0.00%, 10/27/16 MEX MXN 155,475,323 0.74
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279,741,390 Mexico Treasury Bill, 0.00%, 07/21/16 MEX MXN 152,686,379 0.72
254,219,870 Mexico Treasury Bill, 0.00%, 05/25/17 MEX MXN 133,706,754 0.63
242,285,450 Mexico Treasury Bill, 0.00%, 03/30/17 MEX MXN 128,328,490 0.61
232,391,490 Mexico Treasury Bill, 0.00%, 09/01/16 MEX MXN 126,245,969 0.60
129,283,600,000 Korea Monetary Stabilization Bond, senior note, 1.52%, 09/09/16 KOR KRW 112,209,942 0.53
128,677,800,000 Korea Monetary Stabilization Bond, senior note, 1.53%, 10/08/16 KOR KRW 111,709,934 0.53
3,737,468,000 Uruguay Treasury Bill, Strip, 04/03/17 URY UYU 109,705,678 0.52
124,138,900,000 Korea Monetary Stabilization Bond, senior note, 2.46%, 08/02/16 KOR KRW 107,805,734 0.51
109,399,900,000 Korea Monetary Stabilization Bond, senior note, 2.22%, 10/02/16 KOR KRW 95,137,785 0.45
173,554,920 Mexico Treasury Bill, 0.00%, 09/29/16 MEX MXN 93,962,274 0.45
105,767,800,000 Korea Monetary Stabilization Bond, senior note, 1.56%, 08/09/16 KOR KRW 91,783,393 0.43
90,577,000 FHLB, 0.00%, 07/01/16 USA  USD 90,577,000 0.43
342,940,000 Bank of Negara Monetary Note, 0.00%, 10/11/16 MYS MYR 84,419,013 0.40
335,900,000 Bank of Negara Monetary Note, 0.00%, 09/22/16 MYS MYR 82,895,366 0.39
80,000,000 FHLB, 0.00%, 07/05/16 USA  USD 79,998,560 0.38
296,635,000 Government of Poland, 4.75%, 10/25/16 POL PLN 75,951,496 0.36
135,314,930 Mexico Treasury Bill, 0.00%, 03/02/17 MEX MXN 71,909,767 0.34
271,512,000 Government of Poland, FRN, 1.75%, 01/25/17 1 POL PLN 68,949,282 0.33
259,030,000 Government of Malaysia, senior bond, 3.814%, 02/15/17 MYS MYR 64,767,469 0.31
249,530,000 Government of Ghana, 24.44%, 05/29/17 GHA  GHS 63,372,418 0.30
250,080,000 Bank of Negara Monetary Note, 0.00%, 10/18/16 MYS MYR 61,523,716 0.29
2,007,350,000 Uruguay Treasury Bill, Strip, 02/10/17 URY UYU 60,112,261 0.28
107,761,050 Mexico Treasury Bill, 0.00%, 08/25/16 MEX MXN 58,586,254 0.28
182,890 Letra Tesouro Nacional, Strip, 10/01/16 BRA BRL 55,057,653 0.26
100,997,140 Mexico Treasury Bill, 0.00%, 11/24/16 MEX MXN 54,321,068 0.26
1,553,500,000 Uruguay Treasury Bill, Strip, 07/28/16 URY UYU 50,333,959 0.24
1,733,130,000 Uruguay Treasury Bill, Strip, 05/19/17 URY UYU 50,003,066 0.24
82,727,930 Mexico Treasury Bill, 0.00%, 08/04/16 MEX MXN 45,086,063 0.21
49,687,120,000 Korea Treasury Bond, senior note, 3.00%, 12/10/16 KOR KRW 43,435,735 0.21
167,190,000 Government of Ghana, 23.00%, 02/13/17 GHA  GHS 42,097,850 0.20
76,505,970 Mexico Treasury Bill, 0.00%, 11/10/16 MEX MXN 41,213,004 0.20
42,328 Nota Do Tesouro Nacional, Index Linked, 6.00%, 08/15/16 BRA BRL 38,076,442 0.18
36,300,000 FHLB, 0.00%, 07/07/16 USA USD 36,299,020 0.17
36,952 Nota Do Tesouro Nacional, Index Linked, 6.00%, 05/15/17 BRA BRL 33,174,425 0.16
827,150,000 Uruguay Notas del Tesoro, 11.00%, 03/21/17 URY UYU 26,362,271 0.13
1,257,400,000 Philippine Treasury Bill, 0.00%, 05/03/17 PHL  PHP 26,325,482 0.12
100,950,000 Government of Poland, 4.75%, 04/25/17 POL PLN 26,250,711 0.12
1,163,630,000 Philippine Treasury Bill, 0.00%, 11/02/16 PHL  PHP 24,601,199 0.12
1,120,640,000 Philippine Treasury Bill, 0.00%, 01/18/17 PHL  PHP 23,615,460 0.11
1,034,380,000 Philippine Treasury Bill, 0.00%, 07/20/16 PHL  PHP 21,935,708 0.10
83,360,000 Bank of Negara Monetary Note, 0.00%, 10/06/16 MYS MYR 20,528,810 0.10
75,300,000 Malaysia Treasury Bill, 0.00%, 01/20/17 MYS MYR 18,470,796 0.09
864,330,000 Philippine Treasury Bill, 0.00%, 09/07/16 PHL  PHP 18,310,778 0.09
33,665,710 Mexico Treasury Bill, 0.00%, 09/15/16 MEX MXN 18,255,460 0.09
746,120,000 Philippine Treasury Bill, 0.00%, 02/22/17 PHL  PHP 15,692,126 0.07
555,220,000 Philippine Treasury Bill, 0.00%, 08/24/16 PHL  PHP 11,763,898 0.06
341,080,000 Uruguay Treasury Bill, Strip, 11/03/16 URY UYU 10,604,690 0.05
174,930,000 Toyota Motor Credit Corp., senior note, zero cpn., 02/15/17 USA MXN 9,188,612 0.04
412,650,000 Government of the Philippines, senior bond, 1042, 9.125%, 09/04/16 PHL PHP 8,851,089 0.04
385,780,000 Government of the Philippines, senior note, 3-21, 2.875%, 05/22/17 PHL PHP 8,232,388 0.04
366,470,000 Philippine Treasury Bill, 0.00%, 08/03/16 PHL  PHP 7,771,034 0.04
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229,480,000 Uruguay Treasury Bill, Strip, 09/15/16 URY UYU 7,275,866 0.03
323,910,000 Philippine Treasury Bill, 0.00%, 03/15/17 PHL  PHP 6,803,653 0.03
317,940,000 Philippine Treasury Bill, 0.00%, 12/07/16 PHL PHP 6,714,132 0.03
16,310 Letra Tesouro Nacional, Strip, 07/01/16 BRA BRL 5,076,426 0.02
17,600,000 Government of Ghana, 26.00%, 06/05/17 GHA  GHS 4,526,137 0.02
161,960,000 Philippine Treasury Bill, 0.00%, 09/14/16 PHL  PHP 3,428,637 0.02
160,990,000 Philippine Treasury Bill, 0.00%, 07/06/16 PHL  PHP 3,417,332 0.02
53,452,000 Rabobank Nederland, senior note, 8.75%, 01/24/17 NLD MXN 2,989,162 0.01
30,897,000,000 Government of Indonesia, senior note, 8.50%, 10/15/16 IDN IDR 2,354,450 0.01
8,680,000 Government of Ghana, 25.48%, 04/24/17 GHA  GHS 2,216,769 0.01
72,720,000 Philippine Treasury Bill, 0.00%, 06/07/17 PHL PHP 1,524,027 0.01
350,000 Gaz Capital SA, (OJSC Gazprom), loan participation, senior bond, Reg S, 5.136%, RUS EUR 399.820 0.00
03/22/17
7,951,685,346  37.65
AR 20,152,774,228  95.42
/NG 20,159,447,425  95.45
RSB | T2 O M5 T R85 F 213 | S QR R RTRE Al
A
U7k
U\
157,594,096 Edcon Holdings Ltd., wts., 02/20/49 ** ZAF  EUR 0 0.00
U7 R 0.00
/W
A
2,429,500 Fontainebleau Las Vegas, senior secured bond, first lien, 144A, 10.25%, 06/15/15 * USA USD 4,798 0.00
15,000,000 NewPage Corp., Escrow Account ** USA USD 0 0.00
4,798 0.00
AT 4,798 0.00
/NEE 4,798 0.00
it 20,159,452,223 9545

T Floating Rates are indicated as at June 30, 2016

** These securities are submitted to a Fair Valuation

* These Corporate Bonds are currently in default

I Income may be received in additional securities and/or cash
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