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eEE7ES)  F3220 0.3 350, 000 350,121 | 2017/12/25
HPNFa—RL— MYT  FE320ERE A R FIEA R fT 0.27 300, 000 300,153 | 2018/1 /24
SHERT 7 AT A& ) — A & T RMERIRE RIBA R 0. 442 300, 000 300,950 | 2018/8/6
ERAREE  F84[RFEE R E RINEALHHIAT 0. 388 100, 000 100,110 | 2018/2/28
WA ARRRESE  H589a I+ 1E MW PR & RNEAREFO 0. 229 100, 000 100, 027 | 2017/12/27
WHARRRESGE  FE97IEIH1E [ IR E RUEAL RO 0.208 100, 000 100, 044 | 2018/1 /30
AABREER ZH63ME 1.54 100, 000 100, 146 |  2017/12/20
AAEFE o4l 1.82 600, 000 603,654 | 2018/3/20
NTT K=t  FH19EHAEFRERNEARFIFT 0.21 810, 000 810,359 | 2018/1 /24

/N #t 2, 860, 000 2, 865, 724

& it 10, 335, 000 10, 349, 839
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CkRv)

18,453,509,128
1,006,380,946
663,918,466
178,547,969
322,136,091
40,469,090
5,018,402

20,669,980,092

32,981,125
177,518,662
11,500,287
214,109,200
48,814,316

484,923,590

20,185,056,502




ITA

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

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

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

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

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

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

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

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

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

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

B (Mdis) USD

C (acc) USD*

C (Mdis) USD

I (acc) CHF-HI (hedged)

I (acc) EUR

I (acc) EUR-HI1 (hedged)

I (acc) NOK-H1 (hedged)

1 (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-HI (hedged)
N (acc) HUF

N (acc) USD

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

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

S (Ydis) USD

W (acc) CHF-H1 (hedged)
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RATH O

8,607,180.285
31,994,179.631
47,495,566.652
11,215,141.606
2,586,274.352
4,382,180.374
21,573,501.389
90,013,021.139
22,061,716.265
34,640,301.784
65,663,873.879
2,561,872.349
12,183,308.146
529,032,988.585
402,130.623
8,031,380.232
34,189,629.864
162,511,661.933
1,562,882.187
34,260,493.697
40,314,525.998
714,494.149
4,263,121.443
313,586.411
18,019,856.644
2,468,132.515
8,064,370.855
17,602,146.293
2,740,204.028
23,094,204.060
1,330,219.182
674,233.513
204,371.110
9,357,987.586
244,908,587.737
19,342,855.397
1,400,807.496
19,633,433.169
17,269,849.337
33,673,501.482
13,722,196.899
22,919,859.406
71,080,521.980
1,062,198.327
12,166,465.923
85,021.000
64,509.000
2,659,000.000
2,351,087.067

— A Y7 TR

14.57
26.61
21.49
14.70
10.97
90.65
12.99
30.42
10.95
13.90
10.03
12.20
7.85
10.43
106.16
11.07
10.41
15.82
9.98
14.84
10.14
24.80
15.28
9.85
13.85
13.09
25.52
19.90
10.87
29.12
9.85
13.77
14.36
11.22
1,285.82
907.84
15.00
10.30
24.15
19.42
159.99
27.61
11.70
8.20
10.03
10.76
10.96
9.30
10.18



W (acc) EUR

W (acc) EUR-HI (hedged)
W (acc) GBP-H1 (hedged)
W (acc) PLN-HI1 (hedged)*
W (acc) USD

W (Mdis) EUR

W (Mdis) GBP

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

W (Ydis) EUR

X (Ydis) USD

Y (Mdis) USD

Z (acc) USD

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

Z (Ydis) EUR-HI1 (hedged)

FTIF - T Ibo 08—\ h—=58)L 13— T7UR JPYRREABAYD - IFR/IPYISR

2,697,158.975
6,246,799.349
158,463.724
9,967.375
8,401,493.568
5,448,890.153
1,417,065.654
1,435,610.938
10,469,545.244
723,096.619
211,844.679
955,128.410
5,541,179.675
535,585.491
3,285,524.734
4,376,827.586

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

LR DS BEAIARLE, 2007 TADBIE TR RSN TOET,

12.71
12.22
10.61
98.43
12.47
10.55
11.80

8.67

8.64
11.11
10.39
10.71
14.62
10.00

9.55
10.15
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MEAEH
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CKkR)

21,120,878,212

61,653
1,342,454,902
3,501,352
4,374,648

1,350,392,555

135,810,412
43,693,919
45,584
7,684,949
12,127,045
51,780
1,420,253
1,321,859
89,101,367
31,279,344
1,847,540
2,953,685
29,915,798
4,850,024

362,103,559
(794,248)

361,309,311

989,083,244
(1,322,817,967)
(269,193,840)
(119,061,326)
7,082,859

(714,907,030)

1,337,512,073
913,237,090
613,517,169
187,028,363

(243313)

2,336,144,352
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TR RES
IBNER E AR 6,803,630,260
FARIRE (8,681,246,465)
TBINERE « — AR DL AR (10,945,519)
(1,888,561,724)
Sy Bic 448 (1,383,404,338)
FTARBCLDHMBE OB (3,271,966,062)
BRI 20,185,056,502
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FHEE PEOD B
201746 H 30 H BIfE
f ol
= bid
W/ 4 R
a—F @ CkRV) e
(%)
OB T35 THS | S 23 R RE A liFES:
R
11,264 CEVA Holdings LLC, cvt. pfd., A-2 USA USD 3,153,861 0.01
5,203 CEVA Holdings LLC USA USD 1,300,833 0.01
203 CEVA Holdings LLC, cvt. pfd., A-1 USA USD 76,125 0.00
4,530,819 0.02
AABIEF—E R
679 Centaur Funding Corp., pfd., 144A, 9.08% CYM USD 789,125 0.01
MRAG 5,319,944  0.03
A
TRy My TS
791,300 Government of Ivory Coast, Reg S, 5.75%, 12/31/32 CIvV UsSD 762,172 0.00
A%
7,470,866 South Africa Ltd., senior secured note, Reg S, PIK, 25.00%, 12/31/22 § ZAF uUsD 6,947,905 0.04
45,566,016 South Africa Ltd., senior secured note, Reg S, PIK, 3.00%, 12/31/22 } ZAF UsSD 2,050,471 0.01
1,000,000 Hutchison Whampoa International Ltd., Reg S, 7.45%, 11/24/33 HKG USD 1,414,135 0.01
3,630,475 South Africa Ltd., senior secured note, Reg S, PIK, 8.00%, 12/31/22 § ZAF EUR 622,037 0.00
11,034,548 0.06
EMEREZR s L O 5 (& RES:
843,134,630,000 Korea Treasury Bond, senior note, 2.00%, 03/10/21 KOR KRW 741,037,687 3.67
2,567,920 Letra Tesouro Nacional, Strip, 07/01/19 BRA  BRL 650,413,558 322
101,774,800 Government of Mexico, senior note, M, 5.00%, 12/11/19 MEX MXN 540,851,072 2.68
7,486,214,100 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG  ARS 502,811,587 2.49
28,670,000,000 Government of India, senior note, 7.68%, 12/15/23 IND INR 464,924,736 2.30
1,411,880 Nota Do Tesouro Nacional, 10.00%, 01/01/21 BRA BRL 426,850,150 2.11
1,445,230 Letra Tesouro Nacional, Strip, 01/01/19 BRA  BRL 383,922,028 1.90
1,658,218 Letra Tesouro Nacional, Strip, 07/01/20 BRA  BRL 377,946,303 1.87
1,279,534 Nota Do Tesouro Nacional, 10.00%, 01/01/25 BRA BRL 377,488,733 1.87
4,422,642,000,000 Government of Indonesia, senior bond, FR56, 8.375%, 09/15/26 IDN IDR 367,101,841 1.82
5,717,798,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG  ARS 366,073,534 1.81
4,438,261,000,000 Government of Indonesia, senior bond, FR70, 8.375%, 03/15/24 IDN IDR 360,937,138 1.79
1,210,186 Nota Do Tesouro Nacional, 10.00%, 01/01/23 BRA  BRL 360,777,126 1.79
4,458,317,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 353,590,459 1.75
871,365,000,000 Titulos de Tesoreria, B, 7.75%, 09/18/30 COL cop 311,689,613 1.54
10,628,970,000 Government of the Philippines, senior note, 7-56, 3.875%, 11/22/19 PHL PHP 211,211,941 1.05
2,512,700,000,000 Government of Indonesia, 8.375%, 03/15/34 IDN IDR 203,240,745 1.01
10,792,600,000 Government of India, senior note, 8.83%, 11/25/23 IND INR 184,135,585 0.91
31,787,000 Government of Mexico, senior note, 8.50%, 12/13/18 MEX MXN 179,198,210 0.89
10,724,000,000 Government of India, senior bond, 8.13%, 09/21/22 IND INR 175,954,088 0.87




2,303,079,000,000
493,198,000,000
186,187,000,000
2,298,697,900
494,121
8,635,000,000
9,057,600,000
571,389,000
8,344,000,000
1,571,916,000,000
8,040,400,000
1,747,708,000
112,805,900,000
442,720,000
6,477,000,000
442,720,000
242,266,000,000
246,722,000
8,015,050,000
951,650,000,000
277,326,000,000
282,690
85,850,000
92,750,700,000
937,593,000
81,057,000
77,010,000
1,132,201,000
883,426,000,000
4,318,000,000
305,820,000
5,899,270,000
6,569,430,000
4,046,200,000
773,830,000,000
5,333,780,000
3,645,300,000
3,501,600,000
804,671,000
3,415,000,000
2,898,000,000
46,040
3,793,370,000
40,692,000
113,925,000,000
157,310,000
96,525,000,000
533,732,000
147,570,000
150,290,000
93,880,000,000
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Government of Indonesia, senior bond, FR59, 7.00%, 05/15/27
Titulos de Tesoreria, senior bond, B, 7.50%, 08/26/26

Korea Treasury Bond, senior note, 1.375%, 09/10/21
Argentine Bonos del Tesoro, 16.00%, 10/17/23

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

Government of India, senior note, 8.79%, 11/08/21
Government of India, senior note, 7.16%, 05/20/23
Government of Ghana, 24.50%, 10/22/18

Government of India, senior bond, 8.20%, 02/15/22
Government of Indonesia, senior bond, FR71, 9.00%, 03/15/29
Government of India, senior note, 7.80%, 04/11/21
Government of South Africa, 8.875%, 02/28/35

Korea Treasury Bond, senior bond, 4.25%, 06/10/21
Government of Ghana, senior bond, 19.75%, 03/15/32
Government of India, senior note, 8.15%, 06/11/22
Government of Ghana, 19.00%, 11/02/26

Titulos de Tesoreria, senior bond, B, 10.00%, 07/24/24
Government of Ukraine, Reg S, VRI, GDP Linked Security, zero cpn., 05/31/40
Serbia Treasury Note, 10.00%, 02/05/22

Government of Indonesia, senior bond, FR40, 11.00%, 09/15/25
Titulos de Tesoreria, senior bond, B, 6.00%, 04/28/28

Nota Do Tesouro Nacional, senior note, 10.00%, 01/01/19
Government of Ukraine, Reg S, 7.75%, 09/01/27

Korea Treasury Bond, senior note, 1.50%, 06/10/19
Government of South Africa, R186, 10.50%, 12/21/26
Government of Ukraine, Reg S, 7.75%, 09/01/26

Government of Kenya, senior note, Reg S, 6.875%, 06/24/24
Government of South Africa, 8.25%, 03/31/32

Government of Indonesia, senior bond, FR73, 8.75%, 05/15/31
Government of India, senior bond, 8.08%, 08/02/22
Government of Ghana, 19.04%, 09/24/18

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

Serbia Treasury Note, 8.00%, 10/22/20

Government of India, senior bond, 8.35%, 05/14/22
Government of Indonesia, senior bond, FR46, 9.50%, 07/15/23
Serbia Treasury Note, 10.00%, 09/11/21

Government of India, senior note, 8.12%, 12/10/20
Government of India, senior bond, 7.80%, 05/03/20
Government of South Africa, 8.00%, 01/31/30

Government of India, senior note, 8.27%, 06/09/20
Government of India, senior bond, 9.15%, 11/14/24

Nota Do Tesouro Nacional, Index Linked, 6.00%, 05/15/45
Serbia Treasury Note, 10.00%, 03/20/21

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

Titulos de Tesoreria, senior bond, B, 7.00%, 05/04/22

Ghana Treasury Note, 22.50%, 12/10/18

Titulos de Tesoreria, senior bond, B, 11.00%, 07/24/20
Government of South Africa, 8.50%, 01/31/37

Government of Ghana, 19.75%, 03/25/24

Government of Ghana, 18.75%, 01/24/22

Titulos de Tesoreria, senior bond, B, 11.25%, 10/24/18

IDN
COL
KOR
ARG
BRA
IND
IND
GHA
IND
IDN
IND
ZAF
KOR
GHA
IND
GHA
COL
UKR
SRB
IDN
COL
BRA
UKR
KOR
ZAF
UKR
KEN
ZAF
IDN
IND
GHA
SRB
SRB
IND
IDN
SRB
IND
IND
ZAF
IND
IND
BRA
SRB
UKR
COL
GHA
COL
ZAF
GHA
GHA
COL

IDR
CopP
KRW
ARS
BRL
INR
INR
GHS
INR
IDR
INR
ZAR
KRW
GHS
INR
GHS
CcopP
USD
RSD
IDR
CcopP
BRL
USD
KRW
ZAR
USD
USD
ZAR
IDR
INR
GHS
RSD
RSD
INR
IDR
RSD
INR
INR
ZAR
INR
INR
BRL
RSD
USD
cor
GHS
CcopP
ZAR
GHS
GHS
CcopP

175,398,581
172,739,690
159,460,135
148,544,582
144,885,936
144,060,985
142,804,375
139,696,622
136,657,211
134,899,945
129,355,628
124,070,299
107,485,376
107,241,699
106,228,012
104,821,684
96,820,541
96,636,073
90,736,702
88,319,401
86,843,139
86,605,260
83,394,690
80,808,621
79,436,762
79,032,601
78,887,119
78,006,098
74,903,129
70,686,903
70,401,864
68,807,353
68,088,448
66,903,811
65,609,950
59,747,638
59,121,892
55,949,738
55,596,317
55,301,438
50,550,861
43,473,687
41,908,999
39,827,905
39,273,844
37,636,355
36,445,919
36,204,688
35,902,013
35,028,400
33,319,495

0.87
0.86
0.79
0.74
0.72
0.71
0.71
0.69
0.68
0.67
0.64
0.61
0.53
0.53
0.53
0.52
0.48
0.48
0.45
0.44
0.43
0.43
0.41
0.40
0.39
0.39
0.39
0.39
0.37
0.35
0.35
0.34
0.34
0.33
0.33
0.30
0.29
0.28
0.28
0.27
0.25
0.22
0.21
0.20
0.19
0.19
0.18
0.18
0.18
0.17
0.17
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558,314,000 Government of South Africa, senior bond, 6.25%, 03/31/36 ZAF ZAR 30,081,675 0.15
111,180,000 Government of Ghana, 24.50%, 06/21/21 GHA  GHS 29,523,901 0.15
310,220,000,000 Government of Indonesia, senior bond, FR42, 10.25%, 07/15/27 IDN IDR 28,651,268 0.14
120,370,000 Ghana Treasury Note, 21.00%, 01/07/19 GHA  GHS 28,048,043 0.14
490,784,000 Inter-American Development Bank, senior bond, 7.50%, 12/05/24 SP MXN 27,989,129 0.14
353,348,000,000 Government of Indonesia, senior note, FR69, 7.875%, 04/15/19 IDN IDR 27,138,398 0.13
349,652,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 26,622,363 0.13
28,962,300,000 Korea Treasury Bond, senior note, 1.75%, 12/10/18 KOR KRW 25,368,023 0.13
25,395,000 Government of Ukraine, Reg S, 7.75%, 09/01/24 UKR USD 24,961,126 0.12
273,500,000,000 Government of Indonesia, senior bond, FR47, 10.00%, 02/15/28 IDN IDR 24,929,388 0.12
253,817,000,000 Government of Indonesia, FR35, 12.90%, 06/15/22 IDN IDR 23,995,022 0.12
94,360,000 Government of Ghana, 24.50%, 05/27/19 GHA  GHS 23,519,643 0.12
351,592,000 Government of South Africa, 7.00%, 02/28/31 ZAF  ZAR 21,971,849 0.11
63,003,000,000 Titulos de Tesoreria, senior note, B, 7.00%, 09/11/19 COL cop 21,396,096 0.11
244,640,000,000 Government of Indonesia, FR43, 10.25%, 07/15/22 IDN IDR 21,074,464 0.10
220,584,000,000 Government of Indonesia, FR34, 12.80%, 06/15/21 IDN IDR 20,052,806 0.10
950,600,000 Government of the Philippines, senior note, 7-51, 5.00%, 08/18/18 PHL PHP 19,132,692 0.09
303,241,000 Argentine Bonos del Tesoro, 21.20%, 09/19/18 ARG ARS 18,406,407 0.09
64,040,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 17,135,555 0.08
225,837,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 15,853,983 0.08
43,631,000,000 Government of Colombia, senior bond, 7.75%, 04/14/21 COL cop 15,271,190 0.08
16,891,000,000 Korea Treasury Bond, senior note, 2.75%, 09/10/19 KOR KRW 15,092,994 0.07
2,658,821 Mexican Udibonos, Index Linked, 4.00%, 06/13/19 MEX MXN 14,900,416 0.07
160,863,000,000 Government of Indonesia, senior bond, FR31, 11.00%, 11/15/20 IDN IDR 13,661,339 0.07
55,000,000 Ghana Treasury Note, 19.95%, 05/06/19 GHA  GHS 12,814,037 0.06
2,096,506 Mexican Udibonos, Index Linked, 2.50%, 12/10/20 MEX MXN 11,340,976 0.06
45,400,000 Government of Ghana, 24.50%, 04/22/19 GHA  GHS 11,227,495 0.06
30,240,000,000 Titulos de Tesoreria, B, 7.00%, 06/30/32 COL cop 10,008,856 0.05
115,440,000,000 Government of Indonesia, FR48, 9.00%, 09/15/18 IDN IDR 8,973,613 0.04
25,148,000 Government of Peru, senior bond, 7.84%, 08/12/20 PER PEN 8,607,416 0.04
29,210,000 Government of Ghana, senior note, 21.50%, 03/09/20 GHA  GHS 7,068,691 0.03
76,180,000,000 Government of Indonesia, senior bond, FR39, 11.75%, 08/15/23 IDN IDR 7,034,461 0.03
20,651,000,000 Titulos de Tesoreria, B, 5.00%, 11/21/18 COL COP 6,796,670 0.03
63,998,000,000 Government of Indonesia, FR36, 11.50%, 09/15/19 IDN IDR 5,286,356 0.03
52,080,000,000 Government of Indonesia, senior bond, FR52, 10.50%, 08/15/30 IDN IDR 4,925,279 0.02
10,539,000,000 Government of Colombia, senior bond, 9.85%, 06/28/27 COL cop 4,455,809 0.02
40,850,000,000 Government of Indonesia, senior bond, FR44, 10.00%, 09/15/24 IDN IDR 3,561,360 0.02
44,881,000,000 Government of Indonesia, 6.125%, 05/15/28 IDN IDR 3,110,774 0.02
34,325,000,000 Government of Indonesia, FR45, 9.75%, 05/15/37 IDN IDR 3,069,482 0.02
136,100,000 Government of India, senior note, 7.28%, 06/03/19 IND INR 2,139,331 0.01
8,850,000 Government of Ghana, 21.00%, 03/23/20 GHA  GHS 2,129,180 0.01
6,616,000,000 Government of Colombia, senior bond, 4.375%, 03/21/23 COL CoP 2,011,512 0.01
83,270,000 Government of the Philippines, senior note, 3.375%, 08/20/20 PHL PHP 1,628,718 0.01
4,460,000 Government of Ghana, 24.75%, 03/01/21 GHA  GHS 1,184,936 0.01
418,000 Government of El Salvador, senior bond, Reg S, 7.65%, 06/15/35 SLV USD 394,356 0.00

12,597,271,626  62.41

THELINICMEE T 5505
489,701,000 FHLB, 0.00%, 07/07/17 USA  USD 489,647,133 2.43
450,000,000 FHLB, 0.00%, 07/05/17 USA USD 449975250  2.23
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374,429,600,000 Korea Monetary Stabilization Bond, senior note, 1.49%, 02/02/18 KOR KRW 327,251,545 1.62
320,000,000 FHLB, 0.00%, 07/03/17 USA USD 320,000,000 1.58
573,441,180 Mexico Treasury Bill, 0.00%, 08/03/17 MEX MXN 313,904,382 1.55
561,420,350 Mexico Treasury Bill, 0.00%, 09/14/17 MEX MXN 304,812,147 1.51
300,000,000 FHLB, 0.00%, 07/06/17 USA USD 299,975,100 1.49
483,258,260 Mexico Treasury Bill, 0.00%, 12/07/17 MEX MXN 258,176,225 1.28
489,130,590 Mexico Treasury Bill, 0.00%, 04/26/18 MEX MXN 254,648,156 1.26

45,812,600 Government of Mexico, M, 4.75%, 06/14/18 MEX MXN 247,531,425 1.23

265,405,000,000 Korea Monetary Stabilization Bond, senior note, 1.45%, 06/02/18 KOR KRW 231,837,451 1.15
409,930,150 Mexico Treasury Bill, 0.00%, 10/12/17 MEX MXN 221,366,347 1.10
393,385,900 Mexico Treasury Bill, 0.00%, 11/09/17 MEX MXN 211,296,437 1.05
393,734,100 Mexico Treasury Bill, 0.00%, 11/23/17 MEX MXN 210,910,696 1.04
369,915,680 Mexico Treasury Bill, 0.00%, 07/20/17 MEX MXN 203,047,997 1.01
301,716,960 Mexico Treasury Bill, 0.00%, 10/26/17 MEX MXN 162,492,904 0.80

181,464,300,000 Korea Treasury Bond, senior note, 2.00%, 12/10/17 KOR KRW 158,976,573 0.79
290,903,940 Mexico Treasury Bill, 0.00%, 03/01/18 MEX MXN 152,974,629 0.76
583,624,000 Government of Ghana, 23.00%, 08/21/17 GHA  GHS 133,480,607 0.66
217,035,920 Mexico Treasury Bill, 0.00%, 09/28/17 MEX MXN 117,609,767 0.58

10,102,780,000 Serbia Treasury Note, 10.00%, 04/27/18 SRB  RSD 100,397,244 0.50
169,326,710 Mexico Treasury Bill, 0.00%, 07/06/17 MEX MXN 93,195,003 0.46
166,504,080 Mexico Treasury Bill, 0.00%, 08/31/17 MEX MXN 90,646,920 0.45
107,735,270 Mexico Treasury Bill, 0.00%, 08/24/17 MEX MXN 58,733,175 0.29
106,803,390 Mexico Treasury Bill, 0.00%, 01/04/18 MEX MXN 56,747,393 0.28
989,000,000 General Electric Co., senior note, A, 8.50%, 04/06/18 USA MXN 54,705,357 0.27

97,489,520 Mexico Treasury Bill, 0.00%, 08/17/17 MEX MXN 53,261,519 0.26
173,960,000 Government of Ghana, 23.23%, 02/19/18 GHA  GHS 40,769,675 0.20
145,680,000 Government of Ghana, 23.47%, 05/21/18 GHA  GHS 34,592,460 0.17
1,601,562,000 Government of the Philippines, senior note, 5-72, 2.125%, 05/23/18 PHL PHP 31,578,535 0.16
55,678,360 Mexico Treasury Bill, 0.00%, 02/01/18 MEX MXN 29,433,321 0.15
78,750,000 Ghana Treasury Note, 24.25%, 06/11/18 GHA  GHS 18,872,252 0.09
78,620,000 Government of Ghana, 25.40%, 07/31/17 GHA  GHS 17,963,750 0.09
3,031,743 Mexican Udibonos, Index Linked, 3.50%, 12/14/17 MEX MXN 16,802,718 0.08
60,760,000 Ghana Treasury Note, 23.95%, 11/06/17 GHA  GHS 14,079,980 0.07
59,660,000 Ghana Treasury Note, 23.30%, 12/11/17 GHA  GHS 13,869,085 0.07
37,110,000,000 Colombian Tes Corto Plazo, Strip, 09/12/17 COL  COP 12,052,111 0.06
37,660,000 Government of Ghana, 22.49%, 04/23/18 GHA  GHS 8,847,746 0.04
35,060,000 Ghana Treasury Note, 24.25%, 10/09/17 GHA GHS 8,094,405 0.04
222,880,000 Government of the Philippines, senior note, 5.875%, 01/31/18 PHL PHP 4,487,016 0.02
10,220,000,000 Colombian Tes Corto Plazo, Strip, 03/13/18 COL  COopP 3,232,187 0.02
8,946,000,000 Colombian Tes Corto Plazo, Strip, 12/12/17 COL Ccop 2,870,529 0.01
31,550,000,000 Government of Indonesia, FR28, 10.00%, 07/15/17 IDN IDR 2,370,897 0.01
17,987,000 Argentine Bonos del Tesoro, 22.75%, 03/05/18 ARG  ARS 1,088,517 0.01
5,838,606,566  28.92

NG 18,447,674,912  91.39

INEE 18,452,994,856  91.42
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RSB S | P73 DML T35 T B35 R I3 G S0 TR\ G FTHE A filiFE SR

R
N
610,224,365 Holdco 2, A ** ZAF  ZAR 465,980 0.00
63,241,286 Holdco 2, B ** ZAF  ZAR 48,292 0.00
514,272 0.00
R 514272 0.00
U7k
N
157,594,096 Edcon Holdings Ltd., wts., 02/20/49 ** ZAF  EUR 0 0.00
U7 R 0 0.00
/AL
A%
15,000,000 NewPage Corp., Escrow Account ** USA USD 0 0.00
AHEER 0  0.00
INGEE 514,272 0.00
&t 18,453,509,128  91.42

I Income may be received in additional securities and/or cash
** These securities are submitted to a Fair Valuation

() ¥R, AF X —R & T T —AEMSCISE[F TR L 7= TR PE AR (GICS) | D24DFERT N—F 2L
TREYET,
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11341 (20138 A19AH) 10, 191 0.1 80.9 — 5,297
121 (201448 A19AH) 10, 199 0.1 59.7 — 8, 648
1311 (201558 A19AH) 10, 206 0.1 4.7 — 22,034
1411 (20164E 8 A19H) 10, 211 0.0 68.6 — 19, 722
1581 (20174 8 A21H) 10, 208 A0.0 64.0 — 17, 754
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10H K 10, 210 A0.0 67. 1 —
11AR 10, 210 A0.0 81. 1 —
128K 10, 210 A0.0 54. 1 —
201741 AR 10, 209 0.0 49. 7 —
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5 A K 10, 208 A0.0 73.1 —
6 AR 10, 208 A0.0 65. 4 —
7THRE 10, 208 AO0.0 60. 1 —
€./ )
201748 H21H 10, 208 A0.0 64.0 —

kR E LT,
KAESRI LR ITE TR — 58 0 BTk,



FHIr— IF—T7 UK

OEmM i
Oih DEXEMEF DR
(BAEMERZEDOHTE]
) (20164 8 B208~20174 8 B218)
10,212

10211 .
10,210 -
10209 F === mmmmmmmmmm \ ,,,,,,,,,,,,,,,,,,,,,,
10208 - mm e \ A

10,207 F === — = - —— s s m s o m s m s oo —
10,206 I I I I I I
2016/9 2016/11 201771 2017/3 2017/5 2017/7
\ — B
O&EEMEAD T L EEER

RELTLWAEAFMESCI—IIL - O— VR EDYAFRAEFREZER LT HXIF
I%\%O



FHIr— IF—T7 UK
OBREIRIE
ERRZEFE. SKEZHILERECER - IFREORERHEZ £ERIC. FOHEIE
HIAMNGREE L,
D5, BREBFTIE IRAFXEFFEEM - BESRENI Z#& L. 2016469 A
I, S DBEREAZRIET IERALDL L [RESMBEMESEMN - SHESRET
#BALZEFLT

- BRI -ILZEVEFIOHR

RAFTRERBEENE L. —005%RETH o, <ERLFIONL >
BLEL, 0.20 -
0.10 A BRI —)LBBYEF]

- T-Bill (EEGHAEESH) 3 »AMOFIEYD o000
% -0.10
BARBITICEDPIEALEBNZEZHRIDE L 020

BRERFEN <P, SATHAETOM. FIE o030

YlE—02%~—04%FEETHRELELz. T o040

A NV M S N A A S

NEIF. BERDEFEEFRFZERICHEYIE 050 T-Bll3 hﬁ%‘;@ﬂ@U
FRL. BiXRIZIE—014% %5 Y £ LT=, -0.60 ———

T
165 "7E

OQYI7YKFODR—F+I4+ YT
BE1ELAOARBOOAT— VL R—NAA—E0EHHEMEEE~DEBREEZTHL. Hb
BTCa—/L- O—VETERZTES CLETRIMEOHEEAZRY £ L=,

O%T7 Y RDRYFT—H LDER ‘
%77 KTiE, RS ERTEOLERS EAES (B
BELEW D, AVFI—0 FEB Y FA, o0

TZ7& iDL T 7 FOEARIREEMEE 000
001
002
003
004

5158
2017/8/21

W =EffEE




FHIr— IF—T7 UK
O5HMERA#

BE1EUROAHEBECIT—I v L R—N—Z0EHAEMIIF~ADKREEITLEL. b
HTTCa—I - O—VFETEREZTLHI CETREMOEREZR > TERWV-LET,

BARBITIZCEDIATRAEMBERDEL L. FTELERERNRLELIHIAMAEDOHEY PREER
DEOQOI—IL-A—2DEFNEIATREGDZHR . IATRAFEYDEE~DREFZEL T,
HEMEBEATEIT DA ENEEINFITOTIZBELLEEL,

5IEHMECEBEBYET LS. FALIBBAVEBELEITFET,

O1F/A%E:-YDERAEM (20164E 8 H20A ~20174E 8 B21R)
FZYURFEISITVERA.

OFER U IDIKR (20164E 8 H20R ~20174E 8 H21R)

. AAHE
= £ #H 5¢ F #

TH TFH

ESl e 26, 957, 668 26, 957, 639

[E | W5 REs 7, 885, 120 —

( 6,738,010)

RS 18, 040, 131 —

A (23, 825, 000)

S (BEENEREETD) 16, 069, 442 —

(13, 490, 000)

* BEIIZITELRE, GEEFRFOEEERLTEY £8A.)

* LA 3TV $5C

k() PHIMEIESIC & 288y T,

FAMEE BRI 25T) IR TR AT (BIREAD 35 Eh Ty A,

. Z Oh s HEE S
"N & % &
TH TH
N VR Ny 3,599, 972 -
" (3,900, 000)

k REHITR T LG,
s HANLAGR (380 0 $5 T,
* () PIIMEESIC X 28y T,
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(201648 A20H~201748 A21H)

. FIZEEA & DEEIRR

(o A Py _ _
i o | S Goammgi] b G N TV TTTEIN Y
& OIGIRILB A L OWAIRID C

ENNE! =W % ENLE! EWNE! %

INFEAE 41,994 4,092 9.7 — — —

FIERGRA LT, BE R OBEIENCET 2IEMBIEE LHIOHE SN ORERRATHY | H7 7 > IR DFIFBRA &35

BEHARI T,
O AEEDHEMA (20174 8 A21 BERE)
| EmLE
(A) [EWN ORER) AfEHAE FRIERIB R
e i K
X 5 A , v | DBBBELT s N
Bowm 4 B|RE M A M OA M @A W R SEDL] 260 | 2R
TFH TFH % % % % %
4,020, 000 4,031, 567 22.7 — — — 22.7
(e 2 o ) ’ ’ ’
W7 S ( 4,020,000)| ( 4,031,567) (22.7) (—) (—) (—) (22.7)
R (i e 1, 205, 000 1, 207, 280 6.8 — — - 6.8
(B < AxfhfE) (1,205,000)| (1,207, 280) (6.8 (—) (=) (=) (6.8)
2,090, 000 2,090, 748 11.8 — — - 11.8
=1 j»:# ’ ’ ) ) . .
SRS (12,090,000)| (2,090, 748) (11.8) () () (- aLe)
M SR 5 4,030, 000 4,034, 993 22.7 — — — 22.7
(FLefEENES) (14,030,000)| ( 4,034,993) (22.7) (=) (=) (—) (22.7)
R . 11, 345, 000 11, 364, 590 64. 0 — — - 64. 0
o ! (11, 345,000)| (11, 364, 590) (64. 0) (=) (—) (=) (64. 0)
% () PRI RBTHEE T,

AT, S EREIC T 2 FHMEE OB,
* BERD BALANIEI Y $#5C,
FFHIIZ OV TII BB IE I, MRER S 7T =2 2 AFLTOVET,
KFRAFIIRI DY 1 AELAN O AHAE IR & U CEARAIEIC L VI L ThET,
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(B) EWN Ghga) AfE  #miBIBErs
& Wi Y N S ‘ A
F B\ m & | F O | EEEAR
A &S % TH TH
HRHEE  ABEEE651E] 1.62 50, 000 50,062 | 2017/9/20
W) B (54F) 620 0.26 360, 000 360,089 | 2017/9/20
MR A% (54E) 3530 0.231 480, 000 480,101 | 2017/9/20
KB A5 (54) #586[H] 0.23 100, 000 100,024 | 2017/9 /27
KU A% (54) 89l 0.2 190, 000 190, 132 | 2017/12/27
HABE  ABEERR24F LSS O 8] 0.14 30, 000 30,027 | 2018/3/22
BRI A (54E) ERR2AEFES 8 (1] 0.236 170, 000 170,059 | 2017/10/18
I BRI AZEPRRI9EEESS 1 [\ 1.87 150, 000 150,496 | 2017/10/26
HFEPZATHIGHTE  AZEEE54(a] 1.7 100, 000 100, 161 | 2017/9 /25
HFERATHGM S E  AZEFETE 1.65 900, 000 905,079 | 2017/12/25
HFERATHGM S E A8 1.59 100, 000 100,666 | 2018/ 1 /25
KB AGEFERRI9FEE S 10[E] 1.74 800, 000 804, 416 | 2017/12/19
BIRER AZ (54) FRAFES 18 0.22 590, 000 590,251 | 2017/10/31
/)N it 4, 020, 000 4,031, 567
HiES Br< /B
NEAREES BUFRAESE885E 1.7 33, 000 33,414 | 2018/5/22
EfR WA ARFERCRMSEES (64  H1E 0.4 70, 000 70,033 | 2017/9/27
EfR WA ARFRCRMMEES (64  H3ME 0.4 20, 000 20,034 | 2018/1 /30
AAREHERRA - GRS BUFREEF47R 1.5 4,000 4,020 2017/12/27
AAREHERRA - GRS BUFMREE 4900 1.5 42, 000 42,274 2018/1 /31
AAREHERRA - EEREERES  BUFREE 52 1.6 44, 000 44,360 | 2018/2/28
AAREHERRA - EEREEREES  BUFREE 56/ 1.4 25, 000 25,228 | 2018/4 /20
HAAREHGERE S BUFLRAES 100 1.5 77, 000 77,375 | 2017/12/21
FrEAVE E Rz A BB S 10 0. 161 260, 000 260,031 | 2017/9/20
Wb EEE R LA 0.279 500, 000 500,462 | 2017/12/20
WHASMHER F18E 0. 387 130, 000 130,045 2017/9/20
/N it 1, 205, 000 1, 207, 280
ERES
PRSI T48[E 5 0.3 200, 000 200,069 | 2017/9 /27
PETRES  FIEBT5LE S 0.25 120, 000 120,100 | 2017/12/27
Bk RIS TATE R 0.35 370, 000 370,020 | 2017/8/25
LA E AhaeEs: R E2740E 0.3 1, 000, 000 1,000,317 | 2017/9 /27
LAESR R (34 179 0.14 400, 000 400, 240 | 2017/12/27
/N 7 2,090, 000 2,090, 748
LEHES (BTREENESR)
BEFEREE ) 5540008 3.1 100, 000 100,041 | 2017/8/25
BAVEE ) £H458[a] 1.83 100, 000 100, 145 | 2017/9 /20
ek ) Z5288[E] 1.89 240, 000 240, 754 | 2017/10/25
usfESeE #5265[H] 1.79 300, 000 300, 065 | 2017/8 /25
U E 7R 5276[H] 0.592 200, 000 200, 111| 2017/9/25
JUNET  ZHALTE] 0. 641 340, 000 340,036 | 2017/8/25
eEE #5293H] 1.86 100, 000 100, 169 | 2017/9/25
eWEEES 32208 0.3 350, 000 350,348 | 2017/12/25
b3 & BB E 2R RIRRE R AR AT 0.317 500, 000 500, 142 | 2017/9/20
HPNFa—R L — MYT  FE3 1R EHE FRE RIE s fT 0.33 300, 000 300,177 | 2017/10/25
SHERT 7 AT U A& — A F TSR ERIB R 0. 442 300, 000 301,250 | 2018/8/6
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& i = s E
F A w4 B O | EETHA
TEES (EOREEZANES % TH FH
ERABIPE  HE84mItLAE M BRE RINERL AHR 0. 388 100, 000 100,196 | 2018/ 2 /28
WAARMRESGE 56 7 BFLE R R E FNEA AR 3.3 600, 000 600,236 | 2017/8 /25
WHAARMESGE  5550E4L1E MR E FNEA AR 1.86 100, 000 100, 153 | 2017/9/20
WU REGE 25 38l 2.825 200, 000 201,066 | 2017/10/30
EIRBAFE  ZF 34l IR E RNBAL RO 1F 0. 592 200, 000 200,095 | 2017/9 /20
/N #t 4, 030, 000 4, 034, 993
& it 11, 345, 000 11, 364, 590
A - FRAMAE O BAT AT T E) D $5C,
| EnzotHbEs
N =] et x
% ” ¥ W& I F
TFH %
av— Tl e R 899, 993 5.1
R LT, MG PRI R B A O BIE,
K ARFRO A8 #5C,
OB EBIETHEDERK (20174 8 A21 HETE)
5 H I K %
T %
/AN R 11, 364, 590 63.6
Z OMAT A FES: 899, 993 5.0
a—)L - B— M ZO 5, 590, 335 31.4
P 5 FEM PERREE 17, 854, 918 100. 0

* SHFEOHNLAG ZE) 0 $5T,
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OBk, A, TARUVEEMBEOKT wizspess OIBBOIRT (201658 A208~20174 8 A218)
TH H ERES H H CE
£ M
N &EE 17, 854, 918, 800 -
S e 5. 549, 998, 539 (OM:EEJE:: 95, 706, 562
INHEAE GEAMAR) 11, 364, 590, 303 ZHURE 98,717, 375
Z DA HFE S 899, 993, 268 A, A 3,010,813
AR 18, 125, 679 R
AL 22,211, 011 (B) HiMFEHFTEER A100, 546, 660
B &f& 100, 793, 362 A A100, 546, 660
ARG 100, 679, 000 ©) 4#IBIHS(A+B) A 4,840,008
ER N3 Ok 106, 947
RIHAIEHIE R £
LTI 7,415 (D) RIHAREMIERSE 406, 859, 951
(C) #MEEMRIE(A—B) 17, 754, 125, 438 (E) EmMEFEEEES 52, 555, 651
ek 17,392, 173, 897 F) mupzdne A 92,623,963
W R A 4 361, 951, 541 -
D) SHELOMK 17,392, 173, 89700 @ F(C+D+E+F) 361, 951, 541
1HFAH- Y EEMEBE(C D) 10, 208 REZHBES (G) 361, 951, 541
() 8 A% 1319,315,765,955 [ . i B NG & A I kB ORREOT TG BEEHFTEBETIIHROFMIMRAIZLD

2,507,553,1791, Hirh— AR e AKHIX4,431,145,2371, 1 H

M7= Y A PEAIE1.0208 1 T,

bOEGHRET,
KAAZEORPLO P T (B) BIMETEEBEE L H D DIX (FiTOEM
EDORE, BMREZE LI MigiN S A% 2 LW 20 &2 0
E3
R ORI O T (F) BUEBRE L HH0IT. TR,
AR D RAIEE & 72 LS W 2588 2 VDN E T,

O&IH—T7 U FEREXNR LT HREFBADIHRTALE

e EFES e ETIES

A A A SRR
3] [
JBTAT=NTVITRT 7/ KA Ty K30 (ERETEREEEEZER) | 5, 423, 785, 404 B R F =« Bl v 7 T BB (X717 7 v &) FURER 3,123,334
JET A=V TVIT AT 7V EA A7) v F50 G e & soekltt) | 4, 206, 288, 588 KEZEBGER 7 7o F Aa—X 2,952, 997
FFAR5Y —7 v b MBS HB TS 0774 A (B Bz 50 | 3, 161, 244, 481 Bt/ m = A A= RERRE (R2—=7 -1 77 F) EUERER 1,937,870
PR A 80055 — 7 v b (AEERB TR 1774 A (RIEEEEZEH) | 2, 296, 160, 091 WA 7V~ 77 )0V~ ~Fx—F—-77/F 1, 020, 305
AARRA V1577 % (ALEERBTE 1305 (m%t&ﬁ%éﬂmﬁ{ﬁﬁ) 969, 401, 962 BF 7 a— e A=V FEERE (M2—2) FAHEA 984, 834
HHAAT 7V FREE (v3—7—V77 v F) E2RRFA 436, 168, 504 BRI B~ A=V FEERE (BREEE2—A) FA N 984, 834
SRR = R SRR 151, 953, 753 TR 0=~V A A= VFEERE (7 VT 8K 21— A) il il 934, 834
Ny —rT757 0 N (B~ THY) 2015-06 146, 986, 772 FR 70— b~ « =)V RIEREE (Ha—A) EmRan 934, 834
) LT TIT V) =X (xFx—=T =) T7E) 98, 153, 976 BH /0=~ AV IEERE BREEEE1—2) FfEH 984, 834
Nyrzua—r 77 F B~y YHD) 2014-09 98, 039, 216 BH 7 a=A o A=V RERER (TVTEEI-A) FURER 984, 834
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