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201946 A 30 H Hi1E

CkRv)

15,961,012,824
927,404,087
685,820,542
65,054,719
231,310,595
8,377,368
2,277,388

17,881,257,523

39,051,043
96,285,773
9,985,149
36,364,432
479,303,234
25,931,247

686,920,878

17,194,336,645




ITA

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

A (acc) EUR-HI1
A (acc) HKD

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

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

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

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

A (Mdis) RMB-HI
A (Mdis) SGD

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

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

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

B (Mdis) USD

C (acc) USD

C (Mdis) USD

(hedged)
(hedged)
(hedged)

(hedged)
(hedged)

(hedged)
(hedged)
(hedged)

(hedged)
(hedged)
(hedged)

(hedged)

I (acc) CHF-H1 (hedged)

I (acc) EUR

I (acc) EUR-H1 (hedged)

I (acc) NOK-H1
I (acc) USD

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

I (Mdis) EUR

I (Mdis) GBP

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

I (Mdis) JPY-H1
1(Qdis) USD

1 (Ydis) EUR

I (Ydis) EUR-H1
N (acc) EUR

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

N (acc) USD

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

N (Ydis) EUR-H1
S (acc) CHF-H1

S (acc) EUR*

S (acc) EUR-H1

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)
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RATH O

4,930,734.654
22,765,428.513
34,130,276.139
8,969,401.020
1,360,107.978
3,022,319.220
7,903,671.821
67,724,550.765
47,630,633.637
43,942,032.455
72,225,219.980
3,124,051.898
20,063,061.109
1,242,533,493.967
2,566,241.275
30,886,471.631
73,946,021.683
230,906,601.933
2,105,927.119
36,703,791.587
34,643,303.378
253,852.806
1,916,297.673
1,399,964.517
18,390,714.365
2,275,519.113
8,015,443.067
14,510,084.214
227,946.344
24,753,208.439
2,733,689.064
1,510,996.353
42,041.655
1,702,842.540
66,343,264.182
13,934,260.386
5,584,212.579
1,196,751.878
18,599,279.630
12,572,832.748
24,159,332.971
6,150,329.522
15,268,902.792
55,311,187.215
2,611,829.525
8,306,732.794
75,600.825
17,948.049
57,957.000

— A Y 7D R AR

13.96
27.26
20.72
14.99
10.86
90.82
12.53
31.01
9.40
12.06
8.18
10.80
6.53
9.01
93.88
9.40
8.85
13.67
8.21
13.06
8.39
24.53
12.80
9.89
11.78
12.70
26.43
19.42
10.90
30.01
9.38
12.08
12.85
9.46
1,076.47
756.23
9.01
13.35
8.62
24.39
18.45
169.10
27.76
9.42
6.98
8.18
10.12
9.96
10.53
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S (acc) USD 239,708.123 11.32
S (Mdis) EUR* 448.049 9.93
S (Mdis) GBP* 18,323.185 10.14
S (Mdis) GBP-HI  (hedged)* 89,527.017 10.11
S (Mdis) USD* 107,062.556 10.11
S (Ydis) USD 2,049,000.000 8.26
W (acc) CHF-HI  (hedged) 1,752,811.468 9.87
W (acc) EUR 2,246,168.301 13.15
W (acc) EUR-H1  (hedged) 5,031,406.241 11.89
W (acc) GBP-HI  (hedged) 280,820.033 10.56
W (acc) PLN-H1  (hedged) 3,999.888 99.77
W (acc) USD 8,417,313.120 12.84
W (Mdis) EUR 9,378,403.395 9.24
W (Mdis) GBP 1,733,876.121 10.55
W (Mdis) GBP-H1  (hedged) 1,302,656.121 728
W (Mdis) USD 16,263,160.439 7.53
W (Ydis) CHF-H1  (hedged) 9,513.000 9.58
W (Ydis) EUR 1,175,959.665 9.87
W (Ydis) EUR-H1  (hedged) 659,033.112 9.44
X (acc) USD 8,904,988.348 10.27
X (Ydis) USD 336,767.832 9.32
Y (Mdis) USD 1,805,108.852 9.50
Z (acc) USD 4,346,989.927 15.00
Z (Mdis) GBP-H1  (hedged) 415,246.318 8.36
Z (Mdis) USD 3,577,449.879 8.30
Z (Ydis) EUR-H1 (hedged) 1,234,007.823 8.46

*This Fund / share class was launched during the year.
10 M 70 HE EEMAEIL, TDOZTADWE TR RSN TOET,
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ATy THE

HEFFE

ZOMEH

= dith=ris

BIRIE AL DE RN
MEAGH

BEHRI LR

B A RES 78 BUCHR D R BLHIHE
SHE 2R S RN AR D F BRI AR
F 7L A BHNAR L TR A%
SME RS IR D FBLME S

YREHAR

BB R BN

S E] 2 BRI TR A FEBRFEATG $R
GRNAT T AR FE B FEAM R
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S8 E 2 RR U S | R S RN 2

FX XA TRBLE Y

AT X BRI O B

IR I UG A FH &
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CkRL)

17,571,329,650

61,653
1,471,884,328
5,181,874
5,264,567

1,482,392,422

118,751,451
37,301,011
35,772
7,141,393
8,609,176
33,951
1,564,982
5,717,592
3,574,309
57,068,764
4,000,219

243,798,620
(244,127)

243,554,493

1,238,837,929

(743,660,816)
776,791,787
2,117,337

(49,013,300)

1,225,072,937

229,593,165

(303,353,654)

(506,543,978)
(7,603,452)
19,061,997
11,817,729

668,044,744
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TR RES
IBNER E AR 6,599,215,520
FREARIEE (6,111,000,797)
TBINERE « — AR DL AR (3,416,905)
484,797,818
Sy Bic 448 (1,529,835,567)
FTARBCLDHMBE OB (1,045,037,749)
HRME 17,194,336,645
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FHEE PEOD B
201946 H 30 H BIfE
popi
B bicd
W/ 44 R
a—F @ CkRV) e
(%)
O T35 THS | SN 2381 R R A liFE S
R
BRBIEY—E A
679 Centaur Funding Corp., pfd., 144A, 9.08%, 04/21/20 CYM USD 716,345 0.01
MRAGE 716,345  0.01
AR
TRy My TSR
742,100 Government of Ivory Coast, Reg S, 5.75%, 12/31/32 CIvV USD 722,123 0.01
S
10,637,228 K2016470260 South Africa Ltd., senior secured note, Reg S, PIK, 25.00%, 12/31/22 1 ZAF  USD 319,117 0.00
47,647,396 K2016470219 South Africa Ltd., senior secured note, Reg S, PIK, 3.00%, 12/31/22 1  ZAF USD 59,559 0.00
4,083,789 K2016470219 South Africa Ltd., senior secured note, Reg S, PIK, 8.00%, 12/31/22 1  ZAF EUR 46,426 0.00
425,102 0.00
[E AR 33 KO 63
843,134,630,000 Korea Treasury Bond, senior note, 2.00%, 03/10/21 KOR KRW 735,000,084 4.27
35,753,000,000 Government of India, senior note, 7.68%, 12/15/23 IND INR 538,923,972 3.13
1,655,540 Notas do Tesouro Nacional, 10.00%, 01/01/27 BRA BRL 494,474913 2.88
1,658,218 Letra Tesouro Nacional, Strip, 07/01/20 BRA BRL 407,542,015 2.37
1,359,720 Notas do Tesouro Nacional, 10.00%, 01/01/21 BRA BRL 373,328,034 2.17
71,588,200 Government of Mexico, senior note, M, 7.25%, 12/09/21 MEX MXN 371,403,931 2.16
70,432,300 Government of Mexico, senior bond, M, 6.50%, 06/09/22 MEX MXN 357,926,973 2.08
1,210,186 Notas do Tesouro Nacional, 10.00%, 01/01/23 BRA BRL 346,317,675 2.01
4,438,261,000,000 Government of Indonesia, senior bond, FR70, 8.375%, 03/15/24 IDN IDR 333,132,764 1.94
4,422,642,000,000 Government of Indonesia, senior bond, FR56, 8.375%, 09/15/26 IDN IDR 332,899,340 1.94
4,487,967,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 327,047,580 1.90
1,040,844 Notas do Tesouro Nacional, 10.00%, 01/01/25 BRA BRL 305,753,340 1.78
14,163,407,100 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG ARS 233,358,914 1.36
15,432,000,000 Government of India, senior bond, 8.08%, 08/02/22 IND INR 233,268,277 1.36
11,670,000,000 Government of India, senior bond, 8.20%, 02/15/22 IND INR 176,194,151 1.02
10,792,600,000 Government of India, senior note, 8.83%, 11/25/23 IND INR 168,935,887 0.98
10,724,000,000 Government of India, senior bond, 8.13%, 09/21/22 IND INR 162,707,732 0.95
2,303,079,000,000 Government of Indonesia, senior bond, FR59, 7.00%, 05/15/27 IDN IDR 160,844,734 0.94
186,187,000,000 Korea Treasury Bond, senior note, 1.375%, 09/10/21 KOR KRW 160,523,077 0.93
9,130,654,900 Argentine Bonos del Tesoro, 16.00%, 10/17/23 ARG ARS 154,669,096 0.90
9,057,600,000 Government of India, senior note, 7.16%, 05/20/23 IND INR 133,273,487 0.78
8,635,000,000 Government of India, senior note, 8.79%, 11/08/21 IND INR 131,581,370 0.77
24,650,800 Government of Mexico, senior bond, M, 6.50%, 06/10/21 MEX MXN 126,038,846 0.73
8,040,400,000 Government of India, senior note, 7.80%, 04/11/21 IND INR 119,495,270 0.69
321,198,000,000 Titulos de Tesoreria, senior bond, B, 7.50%, 08/26/26 COL Cop 110,763,332 0.64
20,775,800 Government of Mexico, senior bond, M, 8.00%, 12/07/23 MEX MXN 110,610,831 0.64
7,283,000,000 Government of India, senior note, 6.79%, 05/15/27 IND INR 104,266,383 0.61
572,580,000 Government of Ghana, 19.00%, 11/02/26 GHA  GHS 103,760,354 0.60
112,805,900,000 Korea Treasury Bond, senior bond, 4.25%, 06/10/21 KOR KRW 102,646,116 0.60

— 24
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550,964,000 Government of Ghana, senior bond, 19.75%, 03/15/32 GHA  GHS 100,395,686 0.58
6,275,278,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG  ARS 100,377,940 0.58
6,477,000,000 Government of India, senior note, 8.15%, 06/11/22 IND INR 98,065,256 0.57

16,280,700 Government of Mexico, senior bond, M 20, 10.00%, 12/05/24 MEX MXN 94,631,850 0.55
242.266,000,000 Titulos de Tesoreria, senior bond, B, 10.00%, 07/24/24 COL cop 91,282,171 0.53
77,010,000 Government of Kenya, senior note, Reg S, 6.875%, 06/24/24 KEN USD 82,145,797 0.48
951,650,000,000 Government of Indonesia, senior bond, FR40, 11.00%, 09/15/25 IDN IDR 80,247,791 0.47
4,046,200,000 Government of India, senior bond, 8.35%, 05/14/22 IND INR 61,513,390 0.36
773,830,000,000 Government of Indonesia, senior bond, FR46, 9.50%, 07/15/23 IDN IDR 59,698,973 0.35
212,180 Letra Tesouro Nacional, Strip, 07/01/21 BRA BRL 49,047,079 0.29

231,430,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 46,498,464 0.27

2,898,000,000 Government of India, senior bond, 9.15%, 11/14/24 IND INR 46,142,297 0.27
521,916,000,000 Government of Indonesia, senior bond, FR71, 9.00%, 03/15/29 IDN IDR 40,881,419 0.24
113,925,000,000 Titulos de Tesoreria, senior bond, B, 7.00%, 05/04/22 COL cop 37,410,338 0.22

39,650,000,000 Korea Monetary Stabilization Bond, senior note, 2.05%, 10/05/20 KOR KRW 34,487,007 0.20
2,217,000,000 Government of India, senior note, 6.84%, 12/19/22 IND INR 32,407,428 0.19
96,525,000,000 Titulos de Tesoreria, senior bond, B, 11.00%, 07/24/20 COL cop 32,095,692 0.19
164,170,000 Government of Ghana, 18.75%, 01/24/22 GHA  GHS 29,805,169 0.17
158,840,000 Government of Ghana, 19.75%, 03/25/24 GHA  GHS 29,664,379 0.17
91,446,000,000 Titulos de Tesoreria, senior bond, B, 6.00%, 04/28/28 COL cop 28,585,197 0.17
157,160,000 Government of Ghana, senior note, 18.25%, 07/25/22 GHA  GHS 28,184,316 0.16
310,220,000,000 Government of Indonesia, senior bond, FR42, 10.25%, 07/15/27 IDN IDR 25,601,526 0.15
490,784,000 Inter-American Development Bank, senior bond, 7.50%, 12/05/24 SP MXN 25,459,744 0.15
349,652,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 24,934,139 0.14
117,410,000 Government of Ghana, 24.50%, 06/21/21 GHA  GHS 23,448,485 0.14
273,500,000,000 Government of Indonesia, senior bond, FR47, 10.00%, 02/15/28 IDN IDR 22,422,077 0.13
253,817,000,000 Government of Indonesia, senior bond, FR35, 12.90%, 06/15/22 IDN IDR 20,864,113 0.12
104,540,000 Government of Ghana, senior note, 18.25%, 09/21/20 GHA  GHS 19,131,686 0.11
244,640,000,000 Government of Indonesia, senior bond, FR43, 10.25%, 07/15/22 IDN IDR 18,950,402 0.11
220,584,000,000 Government of Indonesia, senior bond, FR34, 12.80%, 06/15/21 IDN IDR 17,382,857 0.10
713,553,000 Argentina Treasury Bill, Strip, 07/31/20 ARG  ARS 16,265,582 0.09
225,837,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 15,397,363 0.09
43,631,000,000 Government of Colombia, senior bond, 7.75%, 04/14/21 COL cop 14,211,646 0.08
160,863,000,000 Government of Indonesia, senior bond, FR31, 11.00%, 11/15/20 IDN IDR 12,071,980 0.07
2,281,428 Mexican Udibonos, Index Linked, 2.50%, 12/10/20 MEX MXN 11,739,721 0.07
46,550,000 Government of Ghana, 16.50%, 02/06/23 GHA  GHS 7,922,158 0.05
76,180,000,000 Government of Indonesia, senior bond, FR39, 11.75%, 08/15/23 IDN IDR 6,316,830 0.04
10,539,000,000 Government of Colombia, senior bond, 9.85%, 06/28/27 COL cop 4,139,223 0.02
40,850,000,000 Government of Indonesia, senior bond, FR44, 10.00%, 09/15/24 IDN IDR 3,259,323 0.02
44,881,000,000 Government of Indonesia, senior bond, FR64, 6.125%, 05/15/28 IDN IDR 2,940,177 0.02
6,616,000,000 Government of Colombia, senior bond, 4.375%, 03/21/23 COL cop 2,000,594 0.01
10,090,000 Government of Ghana, 17.60%, 11/28/22 GHA  GHS 1,806,784 0.01
83,270,000 Government of the Philippines, senior note, 3.375%, 08/20/20 PHL PHP 1,604,577 0.01
7,230,000 Government of Ghana, 24.75%, 03/01/21 GHA  GHS 1,432,166 0.01
418,000 Government of El Salvador, senior bond, Reg S, 7.65%, 06/15/35 SLV USD 437,017 0.00
1,340,000 Government of Ghana, senior note, 16.50%, 03/22/21 GHA  GHS 237,308 0.00
8,920,233,595 51.88

VEELIPI R 23R
2,567,920 Letra Tesouro Nacional, Strip, 07/01/19 BRA BRL 667,868,228 3.88
101,774,800 Government of Mexico, senior note, M, 5.00%, 12/11/19 MEX MXN 522,830,745 3.04
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488,000,000 FHLB, 0.00%, 07/12/19 USA USD 487,673,445 2.84
421,500,000 FHLB, 0.00%, 07/03/19 USA USD 421,448,716 2.45
365,000,000 FHLB, 0.00%, 07/08/19 USA USD 364,844,572 2.12
11,358,709,300 Argentina Treasury Bill, 0.00%, 09/30/19 ARG  ARS 357,808,701 2.08
383,922,340,000 Korea Monetary Stabilization Bond, senior note, 2.16%, 02/02/20 KOR KRW 333,030,247 1.94
325,000,000 FHLB, 0.00%, 07/09/19 USA USD 324,841,832 1.89
623,071,330 Mexico Treasury Bill, 0.00%, 07/18/19 MEX MXN 322,899,541 1.88
295,900,000 FHLB, 0.00%, 07/10/19 USA USD 295,737,995 1.72
265,000,000 FHLB, 0.00%, 07/01/19 USA USD 265,000,000 1.54
454,046,880 Mexico Treasury Bill, 0.00%, 04/02/20 MEX MXN 222,593,835 1.29
443,522,400 Mexico Treasury Bill, 0.00%, 02/27/20 MEX MXN 218,912,378 1.27
208,000,000 FHLB, 0.00%, 07/11/19 USA USD 207,873,467 1.21
390,629,750 Mexico Treasury Bill, 0.00%, 09/12/19 MEX MXN 199,892,655 1.16
373,709,930 Mexico Treasury Bill, 0.00%, 07/04/19 MEX MXN 194,289,699 1.13
36,316,300 Government of Mexico, senior bond, M, 8.00%, 06/11/20 MEX MXN 189,480,582 1.10
181,300,000 FHLB, 0.00%, 07/05/19 USA USD 181,255,884 1.05
205,361,000,000 Korea Treasury Bond, senior note, 1.75%, 06/10/20 KOR KRW 177,899,593 1.03
5,665,349,000 Argentina Treasury Bill, 0.00%, 10/31/19 ARG  ARS 168,975,569 0.98
272,357,310 Mexico Treasury Bill, 0.00%, 01/02/20 MEX MXN 135,997,829 0.79
122,000,000 FHLB, 0.00%, 07/02/19 USA USD 121,992,579 0.71
100,496,000 Government of Argentina, senior note, 4.50%, 02/13/20 ARG ARS 86,929,040 0.51
84,390,000,000 Korea Monetary Stabilization Bond, senior note, 0.00%, 09/17/19 KOR KRW 72,699,521 0.42
70,400,000,000 Korea Treasury Bond, senior note, 2.00%, 03/10/20 KOR KRW 61,062,482 0.36
3,415,000,000 Government of India, senior note, 8.27%, 06/09/20 IND INR 50,482,318 0.29
1,955,319,300 Argentina Treasury Bill, 0.00%, 07/19/19 ARG  ARS 49,849,595 0.29
57,520,000,000 Korea Monetary Stabilization Bond, senior note, 1.87%, 11/09/19 KOR KRW 49,772,395 0.29
41,036,000,000 Korea Monetary Stabilization Bond, senior note, 2.14%, 06/02/20 KOR KRW 35,661,815 0.21
40,404,000,000 Korea Treasury Bond, senior note, 1.25%, 12/10/19 KOR KRW 34,886,244 0.20
152,000,000 Government of Ghana, senior note, 18.50%, 06/01/20 GHA  GHS 27,920,273 0.16
49,460,220 Mexico Treasury Bill, 0.00%, 08/01/19 MEX MXN 25,550,803 0.15
966,005,100 Argentina Treasury Bill, 0.00%, 07/31/19 ARG  ARS 25,224,603 0.15
63,003,000,000 Titulos de Tesoreria, senior note, B, 7.00%, 09/11/19 COL cop 19,709,569 0.11
101,730,000 Ghana Treasury Note, 16.50%, 02/17/20 GHA  GHS 18,511,300 0.11
21,100,000,000 Korea Monetary Stabilization Bond, senior note, 1.715%, 05/09/20 KOR KRW 18,262,440 0.11
16,891,000,000 Korea Treasury Bond, senior note, 2.75%, 09/10/19 KOR KRW 14,633,971 0.09
504,129,000 Argentina Treasury Bill, Strip, 04/30/20 ARG ARS 13,488,821 0.08
18,668,650 Mexico Treasury Bill, 0.00%, 11/07/19 MEX MXN 9,436,836 0.06
39,220,000 Ghana Treasury Note, 17.18%, 01/06/20 GHA  GHS 7,186,830 0.04
36,340,000 Ghana Treasury Note, 17.24%, 11/11/19 GHA  GHS 6,675,451 0.04
31,760,000 Government of Ghana, senior note, 21.50%, 03/09/20 GHA  GHS 5,970,067 0.04
27,701,000 Government of Ghana, 21.00%, 03/23/20 GHA  GHS 5,175,266 0.03
25,680,000 Ghana Treasury Note, 16.50%, 03/16/20 GHA  GHS 4,662,079 0.03
63,998,000,000 Government of Indonesia, senior bond, FR36, 11.50%, 09/15/19 IDN IDR 4,588,465 0.03
177,300,000 Government of Argentina, FRN, 42.819%, 06/21/20 ARG  ARS 4,067,800 0.02
66,855,000 Government of Argentina, Index Linked, 4.00%, 03/06/20 ARG  ARS 2,157,418 0.01
31,253,000 Argentina Treasury Bill, 0.00%, 02/28/20 ARG  ARS 724,135 0.00
7,038,437,629  40.93

AR 15,959,818,449  92.82

/NEE 15,960,534,794  92.83
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ezl
/N
610,224,365 K2016470219 South Africa Ltd., A ** ZAF  ZAR 433,141 0.00
63,241,285 K2016470219 South Africa Ltd., B ** ZAF  ZAR 44,889  0.00
478,030  0.00
A 478,030  0.00
U7k
/N5
157,594,096 Edcon Holdings Ltd., wts., 02/20/49 ** ZAF  EUR 0 0.00
U5 0 0.00
/R
FLAE S
15,000,000 NewPage Corp., Escrow Account ** USA USD 0 0.00
ARG 0  0.00
/NGE 478,030  0.00
i 15,961,012,824  92.83

I Income may be received in additional securities and/or cash
T Floating Rates are indicated as at June 30, 2019
** These securities are submitted to a Fair Valuation

() MO, AXH —R&T 7 —RXEMSCIDH[FCRAFE Uiz [ SR PE 3£/ FHILHE (GICS) | D24DPEFET N —T %L
TRVET,
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Ei'a ‘ Vsl &t Gl AT T EB|IReA T v a B D4R T VAT 7 G HIE
FALET,

« T RIE, BT —URER, TRy My RS, B S (R
BEITIOGEDRHVET,

< JPY [REZEE~yY-7T7AIL, AU THEE PERERZ KR L
BU-FEITIT R KR LB E WO A TR 41
F0. MHTO TR~ VBT FEARELET,
< JPY 7T7AL, FHIEL TEBRA~y UETRVER A,
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FTSIF — TV 7 NVh T a—r3 )L h—HF L J2—> SIF

&

B A HRE SR

A RRES 78 BRI
ERIMAEES IR0 SEI) S

S E 2 B S R AR K BLRTAT 4%
L DOAMARILA S

"EAF

A

BEAMAEREARL S

R T
BRNRY 7RI R FEBIEHIE
F T a K-
RELBIA I LUK H
AEAE

PR A A

ITA
I (Mdis) JPY*
I (Mdis) JPY-H1*

WG PER R E
201943 A 31 HHI(E

* This Fund / share class was launched during the year.

LR DS BERIARLE, 2007 TADBIE TR RSN TOET,

CkRv)

234,944,733
36,069,779
88,190,820

3,178,260
3,985,739
2,434

366,371,765

35,241,432
152,181
2,123,086
3

110,618

37,627,320

328,744,445

FHITEDOE

35,266,274.412
1,307,106.747

— 1 ¥ 7D AR

996.58
982.37
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IS IO B E
2019483 31 BITH T L7 3HE 1R

CkRL)

B WIE e 0
%
fEHFILE (BiB11%) 2,798,719
TEAFE 92,980
Z DM AR 5,450
& F 2.897.149
®BH
T FH 296,459
PR - 4 28 LI RN 37,731
PRE T A 44,693
Bt 10,005
kI - A 89
SRAT Tk} 69
277 FLE 7,023
DA E A 5,570
BEHEF 401,639
BURIEAD SO E R A (2,434)
wERAR 399.205
BB MR 2,497,944
P& A MRES7E B R D FEHLMR (48,419)
HI E RS TN AR D FEBURIF 2 336,700
AT a BN AR D FEEBLMF 3% 46
S E BRI 1R FEBIR 8 1,024,265
LEASESIAILR 3,810,536
P RSB EHMR (9,538,327)
S]] BRSO AR FEBREAM 25 3,985,739
SRIAT T IR R B (2,123,086)
I 7L a2 BHIAR BN E ®)
S E 2 RR B | A FE B FEAMG $R (217,850)
X EHVT A RBLS Y (32,311)
I DB EDOR AR (4,115,307)
TARES
BN ERE 334,151,382
fifE oA 0
TBANERAE « — FARIIRF O UL 5 7 239,360

334,390,742
Sy Bic 448 (1,530,990)
TeA BB L AMIE FEO BN 332,859,752
HIRME PE 328,744,445
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FHEE PEOD B
20194E3 H 31 H BIfE
f ol
= bid
W/ 44 R
a—F @ CkRV) e
(%)
O T35 THS | SN 2380 RTRE A liFES:
A
[EMIERIE S 4 L O i R
80,100 Brazil Notas do Tesouro Nacional, 10.00%, 01/01/27 BRA BRL 21,699,140 6.60
2,500,000 Government of Mexico, senior bond, M, 6.50%, 06/10/21 MEX MXN 12,552,827 3.82
14,200,000,000 Korea Monetary Stabilization Bond, senior note, 2.05%, 10/05/20 KOR KRW 12,536,576 3.81
44,600 Brazil Notas do Tesouro Nacional, 10.00%, 01/01/25 BRA BRL 12,082,789 3.68
11,600,000,000 Korea Monetary Stabilization Bond, senior note, 2.14%, 06/02/20 KOR KRW 10,239,587 3.11
452,600,000 Argentina Treasury Bill, Strip, 07/31/20 ARG ARS 10,055,023 3.06
47,000 Letra Tesouro Nacional, Strip, 01/01/22 BRA BRL 9,758,437 2.97
9,500,000,000 Korea Treasury Bond, senior note, 1.75%, 06/10/20 KOR KRW 8,349,856 2.54
9,300,000,000 Korea Treasury Bond, senior note, 2.00%, 03/10/21 KOR KRW 8,217,505 2.50
95,000,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 6,348,451 1.93
90,000,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 6,337,602 1.93
1,150,000 Government of Mexico, senior note, M, 7.25%, 12/09/21 MEX MXN 5,844,565 1.78
28,000,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 5,593,974 1.70
159,362,000 Bank of Thailand Bond, senior note, 1.95%, 11/26/20 THA THB 5,030,325 1.53
178,000,000 Argentina Treasury Bill, Strip, 04/30/20 ARG  ARS 4,546,314 1.38
20,000,000 Government of Ghana, senior note, 18.25%, 07/25/22 GHA  GHS 3,549,160 1.08
16,000,000 Government of Ghana, senior note, 24.00%, 11/23/20 GHA  GHS 3,099,021 0.94
10,300 Brazil Notas do Tesouro Nacional, 10.00%, 01/01/23 BRA BRL 2,778,474 0.85
13,400 Brazil Letras do Tesouro Nacional, Strip, 07/01/22 BRA BRL 2,662,409 0.81
146,048,000 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG  ARS 2,352,747 0.72
130,000,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG  ARS 2,159,964 0.66
100,000,000 Argentine Bonos del Tesoro, 16.00%, 10/17/23 ARG  ARS 1,720,932 0.52
157,515,678  47.92
VLN IR T DRES:
43,000,000 Mexico Treasury Bill, 0.00%, 02/27/20 MEX MXN 20,600,455 6.27
38,360,630 Mexico Treasury Bill, 0.00%, 01/02/20 MEX MXN 18,596,289 5.66
349,955,000 Bank of Thailand Bond, senior note, 1.77%, 03/27/20 THA THB 11,025,127 3.35
11,600,000,000 Korea Treasury Bond, senior note, 2.00%, 03/10/20 KOR KRW 10,216,978 3.11
283,000,000 Argentina Treasury Bill, 0.00%, 04/12/19 ARG  ARS 7,330,465 2.23
13,355,790 Mexico Treasury Bill, 0.00%, 07/04/19 MEX MXN 6,735,096 2.05
130,000,000 Philippine Treasury Bill, 0.00%, 05/29/19 PHL  PHP 2,449,913 0.74
14,998,000 Government of Thailand, senior bond, 3.875%, 06/13/19 THA THB 474,732 0.14
77,429,055  23.55
AR 234,944,733 71.47
/NEE 234,944,733 71.47
&t 234,944,733 71.47
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SHEL—BORBNITEBRYET £S5, BELELETETS,

QLT 7V FOMUEMAEIRDEY TY,
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FPBERROAHBEFCRELT, RELERELRBEOERERNDS CLEENE LTERETVEY,

TLBRERZ

ABBERTOBHAMAS ETERETRE LET,
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Omifi 5 HDERAERE
e i L\E B b F| #H
i % B
M % % % EWNE!
1311 (201558 A19AH) 10, 206 0.1 44,7 — 22,034
14341 (201648 A19H) 10, 211 0.0 68. 6 — 19,722
1511 (201748 A21AH) 10, 208 A0.0 64.0 — 17, 754
161 (20184 8 A20H) 10, 206 A0.0 38.7 — 13,511
1731 (20194E 8 A19H) 10, 205 A0.0 59.3 — 8, 458
# (S SR B O C LSk — 58 0 AT IER,
M7 7 KT, lEh& 2R TEEREEBGFEELRNZD, XU F~v—7%3H ) THA,
OLHAhDEAEMEE L TRFDHER
. F q B e fif | % & P
[ % =M A K |k B K =F
€./ ! % % %
20184 8 H20H 10, 206 - 38.7 —
8 AR 10, 207 0.0 40.6 —
9 AR 10, 206 0.0 52.5 —
10H K 10, 206 0.0 53.1 —
11AR 10, 206 0.0 41.5 —
128K 10, 206 0.0 51.0 —
201941 AR 10, 206 0.0 51.1 —
2 AR 10, 205 A0.0 55.7 —
3 AR 10, 205 A0.0 64. 2 —
4 AR 10, 205 A0.0 54.0 —
5 A K 10, 205 A0.0 65.5 —
6 AR 10, 205 A0.0 61.8 —
7THRE 10, 205 AO0.0 57.8 —
€./ )
20194 8 H19H 10, 205 A0.0 59.3 —

kR E T,
KAEFRI IR ITE TR — 58 0 @ TR,




FHIr— IF—T7 UK

O:EREA
OHih DA EMEEZDHT
[BAMEEE DHEFRE]
M) (2018 8 H21H~2019%8H19H)
10,209
10.208 b = = = & & — o ____

10,207 ﬂ 777777777777777777777777777777777777777777777777777777777777777
10,206 — - - \ ,,,,,,,,,,,,,,,,,,,,,,,,,,,,
10205 F - == e J \

10204 F - - m — oo
10,203 ! ! ! ! ! |
2018/9 2018/11 20191 2019/3 2019/5 2019/7
\ — EEflE \
O&EEMBNELEHER

RELTWLWAEAFMESCI—IIL - O— VR EDYAFTRAEFREZER LT DT
I%\%O



BRYR— IV—T7 UK
ORERE
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COESGH, BRBTE TRESFIREMEEM - BHESHEN Z#8KEL. 201964 A8
[ZIF TBERERID I+ T—RAA TR L YBAKEITRT 20, 27a< £32020F6FEFET
WEDEOLOTEVREEFDKEZHIFISILELFL
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L7720 FTREBESZRTEUGERS ERMER (ARIHEE)
GELEWVE=O AUFT—0ZFEHYFEHA, 0002
TS5 0T 7 FORIRIEEMEE o000
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BE1EUROAHEBECIT—IvIL - R—N—Z0EHAEMIIF~ADKREEITLL. b
HTTCa—I - O—VFETEREZTLHI CETREMOEREZR > TERWV-LET,

HBAREBITICEDIATRAEMBRDE L. FELERERNZRLELIHIAMEDOHEY PREER
DEOQOI—IL-A—2DEFNEIATREGDZHR . IATRFEYDEE~DREEFZEL T,
HEMEATEIT DA ENAEEINFITOTIZBELLEEL,

5IEHmECEEBYET LS. FALIBBVERELETFET,

O1F/AY-YDEREM (20184E 8 H21A~20194E 8 B19R)
FZYURFEISITVERA.

OFRER U IDIKR (20184E 8 H21B~20194E 8 H19R)

0wt
= £ #H 5¢ F #

+HM +M

ESl e 6,812, 723 6,812, 701

[E | W5 REs 2,994, 475 —

( 2,452, 000)

RS 5, 906, 659 —

" (17,940, 000)

S (BEENEREETD) 11, 495, 778 —

(10, 167, 000)

*BEIIZITELARE, GEERFOEEERLTEY $8A.)

* LA 3E) 0 $5C

k() PHIMEIESIC L 288y T,

RN BEEAMES 25T) IR TR AT (BIREAD 35 Eh Ty A,

. Z Oh s HEE S
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TH TH
N VR Ny 4, 699, 986 -
" (8, 600, 000)
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(201848 A21H~20194 8 A19A)

. FIZEEA & DEEIRR

7 (oA Py _ _
i o | S Goammgi] b S Gommmes] D
& OIGIRILB A L OWAIRID C

ENNE! =W % ENNE! EWNE! %

INFEAE 20, 396 1, 141 5.6 — — —

FIERMRA LT, BEEFEROBREIENCET 2IEMBIEE LHICHE SN ORERRATHY | BT 7 > FITRDFIFRRA &35

BEEASI T,
O AEEDHEM (20194 8 A 19 1)
.@W’Mﬂﬁ
(A) [EWN ORER) AfEHAE FRIERIB R
ES 4y | . v | 9 BBBRUT FRAFMRIBIIA LR
IR T ] I e A e T Ry T Y=
F T % % % % %
. 1, 156, 000 1, 157, 903 13.7 - - - 13.7
I RRESS (1,156,000)| (1, 157, 903) (13.7) (=) (=) (=) 13.7)
Bk S 700, 000 700, 671 8.3 — - - 8.3
(B < i) (' 700,000)| ( 700,671) (8.3) (—) (=) (=) (8.3)
N 350, 000 350, 021 4.1 — - - 4.1
RS ( 350,000)| ( 350,021) (4.1) (—) (—) (—) (4.1)
WAL e 2, 800, 000 2,804, 925 33.2 - - - 33.2
(FLefEENES) (2,800, 000)| (2,804, 925) (33.2) (—) (=) (—) (33.2)
N . 5, 006, 000 5,013, 521 59. 3 — — — 59. 3
- i (5,006, 000)| (5,013, 521) (59. 3) (-) (—) (—) (59.3)
% () WIRIE LB chEX T,

FAAARIT, S EREIC T 2 FHMEE OB,
* BERD BALANG IHI Y $#5C,
FFHIIZ OV TIIRRETRIE I, MRER 4L 7T =2 2 AT L TOVET,
KFRAFIIRI DY 1 AELAN O AHAE IR & U CTEARIEIC L VI L TWhET,
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(B) EWN Ghga) AfE  #miBIBEzs
4 Wi 4 o x
F A w4 B M | EETHA
A& % TFH TH
KIRRF  ZAZEEE330[0] 1.48 116, 000 116,173 | 2019/9 /27
KIRIF  AZE5E331R] 1.41 100, 000 100,269 | 2019/10/29
ERIR AZPRR2 IR 23E] 1.37 100, 000 100,218 | 2019/10/18
FRI IR ATEERR21EEEE 4 (1] 1.56 100, 000 100, 007 | 2019/ 8 /20
BRI ATEERR21EEEE 5 (A 1.35 100, 000 100,222 | 2019/10/18
TRV ABRERIAEEEE 3 [0 1.41 140, 000 140,196 | 2019/9 /25
@R ATEERR264EEE LS 4 [7] 0.135 100, 000 100,016 | 2019/ 9 /26
I BRI AZEPRR21IEEESS 1 [\ 1.35 100, 000 100, 256 |  2019/10/28
HFERATHGM S E  AZEETIE 1.34 100, 000 100,246 |  2019/10/25
TR ASERERIAEFES 2 (7] 1.35 100, 000 100,262 | 2019/10/29
BIREBR AZ (54) FR264ES 18 0.153 100, 000 100,034 | 2019/10/31
/I #t 1, 156, 000 1,157,903
HES < £/E)
HABUREEE S TAE Y BB 55 46(0] 0.219 100, 000 100,020 | 2019/ 9 /20
HABUREE S TAE Y BB 567 0. 001 100, 000 100,000 | 2019/9 /20
AAREHERRA - EEREERES: R E53 1.38 400, 000 400, 478 | 2019/ 9 /20
[EIBR W I 8U TSR 16l Bk Rafk 2.07 100, 000 100, 172 2019/ 9 /20
/N #t 700, 000 700, 671
SRES
mLER FIETTLIEWE 0.2 350, 000 350,021 | 2019/8/27
/I #t 350, 000 350, 021
TEMES (EOREEANES
PR ) #5492 1. 405 350, 000 350,881 | 2019/10/25
HWALE S ZH452H] 1. 405 100, 000 100,489 | 2019/12/25
JUNET  ZH423[R] 0. 959 100, 000 100,093 | 2019/9 /25
pEE S F319E 0.514 550, 000 550,281 | 2019/9/25
ZEFORUF JHUT  FB110MREE LA PR e RIRAL RO 1.485 400, 000 400,898 | 2019/10/16
=ZUF JV—2R ZHo6RlfEHRE FNEALRHRIfT 0. 441 200, 000 200,224 | 2019/11/21
SHAREhPE  F3TIEIHAE FRIPR E RINENL RO FF 1.493 100, 000 100,484 | 2019/12/20
HRAITESL  H60mI4L1E MR & FNEA FHR 1.7 200, 000 200,594 | 2019/10/25
HERESE  H16ln 68 R R E RINENL A0 FF 1.875 600, 000 600,959 | 2019/9/20
EIRBRSE  F28[El A PR E RNEAL Rt fF 1.474 200, 000 200,017 | 2019/8/20
/)N At 2, 800, 000 2, 804, 925
= it 5, 006, 000 5,013, 521
S} HETT - FEATEED WAL ARTIZE) 0 $BC,
| EnzotsbiEs
X LN
x 7 T A I £
TH %
Ov— L R 499, 996 5.9
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K ABFRO AL I8 Y #5C,
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Z DA MRS 499, 996, 087 SRR, A 1,997,288
RULFIE 7,780, 208 (B) AfEFEHTEEE A 48,206, 310
ATEAZ 11,771, 369 EHEE A 48,206, 310
® fifE 4,506 () HHEIHS(A+B) A 1,972,474
AHLFIE, 4,506 O FHEmEns 273, 342, 594
© HAELERA-B) 848,161,078 (€) BMETEBERS 10, 418, 721
JEAR 8, 288, 568, 727
VRS 4 169, 592, 351 (F) fRfEiats A112,196, 490
D) SIELOK 8,288,568, 72701 @ E(C+D+E+F) 169, 592, 351
1 A0O% 7 Y (% (C./ D) 10, 205/ RERIBES (G) 169, 592, 351
(FE) H o0 A %H 13 13,238,234,160 9 . M B MR E o A% 1T REREOREOF TE) BEMIEHFTER/FTITHRKOE MR ZICL D
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il B ALE Y 7 VR 1,861, 757 B AT = - GRESA V7 T BERER (BEY L) ba—x) BARER 982, 609
H3lE] BRI AT T 7 R 1,371,897 PR R A A R 982, 608
B 0=~ A=V REERE (w37 )77 ) FIERER 1, 230, 043 BRAREANA - A =V REREE (Ma—2) FAnER 982, 608
Fale] BRI AT T 7 R 1,077,981 PR RENA - A =V REERE (B RVva—2x) GApEE 982, 608
el BAEMAE Y 7 K 1,077,981 BFRENA A=) FERRE (7 VMV T Va—2) fApEE 982, 608
Bt 7 o — VBRIE (v k=T =7 7 v F) F2lnlik FA 996, 807 BEREN AV FERRE @7 7) 07y Fa—%) BARRE 982, 608
BE 70— A A=V REERE (Ba—2) A SR 984, 834 BPROKIENA - A =V RERRE (bva) 7a—2) FHHER 932, 608
BRI 0~ A A—V FERRE (BREEE2-2) fANEE 984, 834 FRRENA A=V RERERE (5 RV 2 —2) FoaiiA 982, 608
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