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

A (acc) EUR-HI
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-H1
A (Mdis) SGD

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

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

A (Ydis) EUR-HI
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

1 (Mdis) GBP

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

I (Mdis) JPY-H1
1(Qdis) USD
1(Ydis) EUR
1(Ydis) EUR-H1
N (acc) EUR

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

N (acc) USD

N (Mdis) EUR-HI
N (Mdis) USD

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

S (acc) EUR-H1

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)

(hedged)
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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 Y70 R

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

S (Mdis) EUR*

S (Mdis) GBP*

S (Mdis) GBP-H1 (hedged)*
S (Mdis) USD*

S (Ydis) USD

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

W (acc) EUR-HI (hedged)
W (acc) GBP-H1 (hedged)
W (acc) PLN-H1  (hedged)
W (acc) USD

W (Mdis) EUR

W (Mdis) GBP

W (Mdis) GBP-H1  (hedged)
W (Mdis) USD

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

W (Ydis) EUR-HI (hedged)
X (acc) USD

X (Ydis) USD

Y (Mdis) USD

Z (acc) USD

Z (Mdis) GBP-H1 (hedged)
Z (Mdis) USD

Z (Ydis) EUR-HI (hedged)

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

LR TS BERIARLE, 2007 TADBE TR RSN TOET,

239,708.123
448.049
18,323.185
89,527.017
107,062.556
2,049,000.000
1,752,811.468
2,246,168.301
5,031,406.241
280,820.033
3,999.888
8,417,313.120
9,378,403.395
1,733,876.121
1,302,656.121
16,263,160.439
9,513.000
1,175,959.665
659,033.112
8,904,988.348
336,767.832
1,805,108.852
4,346,989.927
415,246.318
3,577,449.879
1,234,007.823

11.32
9.93
10.14
10.11
10.11
8.26
9.87
13.15
11.89
10.56
99.717
12.84
9.24
10.55
7.28
7.53
9.58
9.87
9.44
10.27
9.32
9.50
15.00
8.36
8.30
8.46
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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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LA REE
BINER ERH 6,599,215,520
figRAa (6,111,000,797)
JEINGERE » — EB AR IRE DU 25 (3,416,905)
484,797,818
il A% (1,529,835,567)
FTARRENCLAME EORDHA (1,045,037,749)
HIFRMIEPE 17,194,336,645
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FANE EEO B
201946 A 30 H BIfE
St
R/ gt | Sl il S
a—k g CKERL) e
(%)
Z DR T THG | S DFEEE PTREA iRES
BR
BRIBEEF—ER
679 Centaur Funding Corp., pfd., 144A, 9.08%, 04/21/20 CYM USD 716,345 0.01
HRAGH 716,345 0.01
/SR
Ty Sy Ui
742,100 Government of Ivory Coast, Reg S, 5.75%, 12/31/32 CIv USD 722,123 0.01
FHAE 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 3 ZAF = EUR 46,426 0.00
425,102 0.00
[EMEEREZ5 46 SO T R 2
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
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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 copr 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 COopP 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 COoP 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 COoP 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 COoP 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

VLN 8 3 HRES
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

IR 15,959,818,449  92.82

JNEF 15,960,534,794  92.83
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/h5E
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
R 478,030  0.00
U7k
s
157,594,096 Edcon Holdings Ltd., wts., 02/20/49 ** ZAF  EUR 0 0.00
U7 R 0 0.00
R
FHAE S
15,000,000 NewPage Corp., Escrow Account ** USA USD 0 0.00
N 0  0.00
/NG 478,030 0.00
&EF 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

() ML, AFH —R & T T —REMSCIN IR TR L7z iR EE 33 S AL YE (GICS) | 024D FER T N—THfEHL
TEVET,
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I (Mdis) JPY*
I (Mdis) JPY-H1*

MG pERT A A
201943 A 31 HHIfE

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

L0 ST DREE PEATAIL 2007 T AD B CRFSTVET,

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

FATH N EK

35,266,274.412
1,307,106.747

— 1 S OHE AR

996.58
982.37
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CkRL)

BB RE 0
&3
EEFILE (BL5 %) 2,798,719
TEAFE 92,980
@iV ES 5,450
At 2.897.149
#H
TE FH R 296,459
(e RSP = A PN 37,731
P& A 44,693
B 10,005
FIRI - b 2 A 89
SRATFECR 69
2T 7 FE 7,023
ot H 5,570
&BHAR 401,639
BURIEADLOEHRA (2,434)
Wi A 399.205
BEMAIE 2,497,944
BB A MRESR 78 B (AR D FEBLMIHE 2R (48,419)
GME 2R SR AR D SE BRI 336,700
AT BHNARDEBIMHE 46
SME 2R H S N ARD FEBLMF 4 1,024,265
L EEBIHILE 3,810,536
PR I AR (9,538,327)
A\ E B e P O A FEBR R A 2% 3,985,739
BRNAD TR T B (2,123,086)
AT A B AR B TNR ®)
S E AR IS | A FE R FEAM 1R (217,850)
XL AL FRBLE Y (32,311)
ERIZLDMEEDORAE (4,115,307)
TLARENE
JE NG ERE 334,151,382
Ak 0
IBHNER AE » — SRR O A5 A 239,360

334,390,742
Bl A% (1,530,990)
FoAR RN L AHMIE O 332,859,752
HIRMEE 328,744,445
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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
VLIS DRE S
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
/NG 234,944,733 71.47
BaFt 234,944,733 71.47
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