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LR (' 500, 000) (500, 011) (10. 5) (—) (—) (-) (10. )
A 2t 3, 185, 000 3,195, 383 67.3 — — — 67.3
= i (3, 185, 000) (3, 195, 383) (67.3) (—) (—) (—) (67.3)

* () PIE, FERBETHESE
S FLRIT, HIE PRI 2 AR OB S
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B fEBIEAAB~
EN GREE) AthfE

# - 20214E 1 H 18 B HIAE
‘ Fi R | M ® 4 || F i 4 | % B & H A
% TH TH
(A& )
27-1 A5 4 0. 1010 100, 000 99, 999 2021/01/27
347 KIAFAE 1.3200 100, 000 100, 120 2021/02/25
23-1 RRURTHAME 1.1890 100, 000 100, 400 2021/05/24
/I g — 300, 000 300, 519 —
(FHES BRCERES) )
6 BUIRIE IR 1. 9000 400, 000 400, 740 2021/02/26
129 BURIE HE I 1. 2000 200, 000 200, 221 2021/02/26
22 ERE 18RI 1. 8900 100, 000 100, 314 2021/03/22
9 BUIRIE IR 1. 9000 1, 000, 000 1, 003, 342 2021/03/26
135 BURIE FE A 1. 1000 130, 000 130, 495 2021/05/31
137 BURIE HE I 1. 2000 95, 000 95, 494 2021/06/30
14 BURBUREEB 2. 1000 100, 000 101, 353 2021/09/13
145 BURIE FEHEE 1. 0000 100, 000 100, 682 2021/09/30
149 Bl s 1.0000 260, 000 262, 207 2021/11/30
/I g — 2, 385, 000 2, 394, 852 —
(B@EitES)
379 HEET) 0. 6190 100, 000 100, 006 2021/01/25
57 7 LT A& v 0. 4200 100, 000 99, 999 2021/01/29
185 AV w7 A 0. 4150 100, 000 100, 017 2021/02/19
27 ZZEUFJY — R 0. 5080 100, 000 100, 036 2021/02/24
23 Ya—U—=x 0. 0500 100, 000 99, 950 2021/09/24
/I g — 500, 000 500, 011 —
5 g — 3, 185, 000 3,195, 383 —




IR—I0 KRR -T7 8- MaAUSa—-XR (BAYER)

JL 2; = = -
BREETUEDER 20214F 1 A 18 H BIfE
136 E
. q B A # * _
af il % HE =3
TH %
Ei'a % 1z s = A 3 s 5, 170, 579 97.3
F¥Yvia o vFTVALE e HF—T 7R 47,914 0.9
=/ 2 = S - x O fh 95, 253 1.8
Ei'a & 15 b ) FE i #H 5,313, 747 100. 0
P == e N 3 U=t JE 2
BE., BF. tARUVEEMEEDIK
(20204£: 8 117H) (202049 H16H) (20204£10 116 H) (20204E11H 16 H) (20204E12H16H) (20214 1 A 18H) BifE
I El % 131 # K % 132 #] K % 133 ] K % 134 #] oK % 135 #f K % 136 ] K
A & B 6, 060, 293, 5461 5,709, 595, 214 5,202, 043, 350M 5,289, 213, 646/ 5, 168, 358, 936 5,313, 747,762
a— ) - g — 133,428,716 125, 408, 754 105, 646, 655 74, 980, 333 72, 464, 834 70, 295, 152
B IFFE 4875 GEA4E) 5, 838, 162, 339 5, 524, 390, 857 4,997, 819, 391 5,148, 754, 027 5,022, 252, 671 5,170, 579, 842
i*j}/_/; ';j‘ %}#‘{ﬂﬁéﬁ 47,923, 832 47, 928, 550 47,919, 115 47,919, 115 47,914, 398 47,914, 398
ES 17 A & 40, 778, 659 11, 867, 053 50, 658, 189 17,560, 171 25,727,033 24, 958, 370
B & & 74,929, 269 45,401, 088 71,055, 115 41,899, 963 51,137, 486 49, 895, 809
K OHO % S B & 18, 848, 896 17,999, 714 17, 561, 987 16,948, 576 16, 513, 695 16, 136, 705
xoOH OROKN & 47,153, 324 19, 487, 622 52, 238, 876 17,990, 675 27,549, 075 25, 751, 259
N = 8,891, 022 7,845, 849 7,157, 429 6,836, 189 6,922, 142 7,823,571
T o fl R H M 36, 027 67,903 96, 823 124, 523 152, 574 184, 274

© #1 & = # #|(A—-B)
ZS
0 = # # # 0 %

1703 Y RE(fiigE(C/D)

5 dl

5,985, 364, 277

37,697, 793, 407

31,712,429, 130
37,697,793, 4070
1,588

5,664, 194, 126

35,999, 429, 357

A30, 335, 235, 231
35,999, 429, 3570
1,573

5,124,988, 235

35,123, 974, 842

A\29, 998, 986, 607
35,123,974, 8420
1,459

5,247,313, 683
33,897, 153, 565

A28, 649, 839, 882

33,897, 153, 56500
1,548

5,117,221, 450

33,027, 390, 431

A27,910, 168, 981
33,027,390, 4310

1,549

5,263, 851, 953

32,273, 410, 490

27,009, 558, 537
32,273,410, 4900
1,631

k TEACIRIL
W oA
BN E ST AKE
AR AR
* TEARDKIE

38, 669, 482, 1624
80, 890, 5461

1, 052, 579, 301
31,712, 429, 130/

37,697, 793, 407
65, 587, 504
1,763, 951, 5541
30, 335, 235, 2311

35,999, 429, 357
88, 650, 421H]
964, 104, 936

29, 998, 986, 607

35, 123, 974, 842
87,641, 93614
1,314, 463, 213
28, 649, 839, 8821

33, 897, 1563, 565
67,119, 368H]
936, 882, 5021
217,910, 168, 981H]

33,027, 390, 4311
50, 043, 6831
804, 023, 6241
27, 009, 558, 537




IR—D2U -RYE-T72F- MbalV5a-R (BANER)
BROIRNER

202047 H17H  H20204E8 H18H
F20204E 8 H17H  ZE20204E 9 A16H

12020429 H17H
FE20204F10H 16 H

H20204E10H 17H
F20204E11 7 16 H

2020411 17H
F20204F12H 16 H

H20204E12H17H
F20214E 1 A18H

5 ] & 131 M #0132 Hf & 133 #0134 Hf % 135 M # 136 H
W & & % It #% 74,312, 406/ 82,107, 8669 76, 278, 362 81,749, 2649 86, 701, 6074 101, 321, 159
Z WM R Y & 74, 316, 146 82, 114,576 76, 282, 505 81, 752, 587 86, 703, 632 101, 322, 589
% B F B 360 283 247 119 167 117
53 h il JSHI VAN 4,100 | A 6,993 | A 4300 | A 3,442 | A 2,192 | A 1,547
B) & i 5F % 58 E 8 # | A 225 521,550 A 108,124, 394 A 452,583,909 243,542,093 A 58,836,676 185, 887, 487
7 H W% 2,451, 892 1,918,211 8,872,986 248, 038, 891 1,552, 097 189, 785, 759
7 =4 B A 227,973,442 | A 110,042,605 | A 461,456,895 | A 4,496,798 | A 60,388,773 | A 3,898, 272
©fE #F H B ZH|A 892,00 |A 7,871,725 | A 7,186,432 | A 6,863,889 | A 6,950,193 | A 7,855,271
D) HHEAEBZEEL(A+B+C) [ A 160,136,193 A 33,894,253 A 383,491,979 318,427, 468 20,914,738 219, 353, 375
(E) A #1 & 8 8 & £ | A 5 314,597,037 A 5,236,501, 520 A 5,146,958, 924 A 5,340,599, 470 A 4,899, 884, 320 A 4,776, 304, 565
(F) & hn 15 5% = 18 2§ € | A26,218,847,004 | A25 046,839,744 | A24,450,973, 717 | A23,610,719,304 | A23,014,685704 | A22,496, 470, 642
e Y %5 kM %) [ 2,965,099,761) [ 2,834,268,196) [( 2,769,238,018) |( 2,676,455, 739) |(  2,610,921,459) |( 2,553,763, 838)
(G2 B 8 3E M Y %) |(A29,183,946,765) |(A27,881,107,940) [(A27,220,211,735) |(A26,287, 175,043) |(A\25,625,607,163) | (A25, 050, 234, 480)
(@) at (D+E+F) | A31,693 580,234 30,317,235 517 A29,981, 424, 620 28,632, 891, 306 A27, 893, 655, 286 26,993, 421,832
H 4 2% 4 B £|A 18084886 | A 1799714 | A 17,561,987 | A 16948576 | A 16,513,695 | A 16,136,705
REBEHIBE L (GHH) | A31,712,429,130 | A30, 335, 235, 231 29,998 986,607 | A28,649,839,882 | A27,910,168, 981 A27,009, 558, 537
BN E FE & M 2% 4| A\26,218,847,004 | A\25,046,839, 744 | A24,450,973,717 | A23,610,719,304 | A\23,014,685,704 | /\22,496, 470, 642
(Bl 4 % kA X4 %470 [( 2,965,009,765) [(  2,834,268,199) [(  2,769,238,020) |( 2,676,455, 744) |(  2,610,921,462) |( 2,553,763, 840)
(5% B H & M Y 4D |(A29,183,946,769) |(A27,881,107,943) [(A27,220,211,737) |(/A\26,287,175,048) |(/\25,625,607,166) | (/\25, 050, 234, 482)
S B OYE fiF L & 1,629, 668, 108 1, 610, 096, 910 1,618, 726, 386 1,621, 477, 737 1, 640, 188, 333 1,682, 899, 448
e B2 4| A 7,123,250,234 | A 6,898,492,397 | A 7,166,739,276 | A 6,660,598,315 | A 6,535,671,610 | A 6,195,987, 343
* A MRESE BHRSRITIE, WEROFIRZ I LD b DEEHRET,

* (5 FEHIN 2T

. (E”ﬂ'ﬁﬁ%’rﬁi’u%ﬁ%ﬁ%(i’%m LTV E£T,

FIBNMEFEERLR A & 1, BIMEFEA & UARDEFE VW, JiARZ TRIZEITHK E LT, ERIZFTFIZEE L TR IR ET,
T U7 I8 5y Bl T RE R B QMR Bl & O FF LR IZLL T o L B0 T,
) %131 # %132 %133 # %134 % 135 #) %136 A
(A) ﬁﬂ%%ﬂlﬁ%(%)ﬂﬁﬁ%ﬁé) 65, 415, 7831 74, 256, 2591 69, 117, 079 80, 047, 704 79, 786, 327 98, 586, 854
! %Wﬁ M#Mﬂﬁ%ﬁ«? 0 0 0 0 0 0
©) I 2% A & 4| 2,965,099, 765 2, 834, 268, 199 2, 769, 238, 020 2,676, 455, 744 2,610, 921, 462 2,553, 763, 840
D) 4 B % ff B S 4| 1,583,101,221 1, 553, 840, 365 1,567, 171, 294 1, 558, 378, 609 1,576,915, 701 1, 600, 449, 299
SHATHEE(A+B+C+D) | 4,613,616, 769 4, 462, 364, 823 4, 405, 526, 393 4,314, 882, 057 4, 267, 623, 490 4, 252, 799, 993
(1YY SR raesE | ( 1,223.84) | ( 1,239.57) | ( 1,254.28) | ( 1,272.93) | ( 1,292.15) | ( 1,317.74)
& 4 R & 18, 848, 896 17,999, 714 17, 561, 987 16, 948, 576 16, 513, 695 16, 136, 705
(175 8% 0 U450l 4) | ( 5) | ( 5 | ( 5) | ( 5 | ( 5 | ( 5)




IR—DUU - KRR - YE-hMIlLaySa—-R (BBHEE)
DEEDHE S

TR %ﬁ H %131?}1 %132?}] ’%133?;% ’5?%134?31 %135?}1 %136?}]
1R048Y 58S (FAH) 5M 5M 5M 5M 5M 5M

Wil D BIFANZ DN T
EAEDBIHNNIFRFE AN LR LT EHER ETICb - LET,
WAL EOBEHFNIZ DT

SyEARIE, % O FEVEMTAR & &« DZARE OEBITEA L DFEIC K 0 BBV E e D @S Ee & 3Fu%$ﬁ¢&u\ L TR RS (FERloE
&) ) TG ET, Sl OFEMAEMERN TR L R E 21X BRI 25615, 2N F @S L 7 £3, olctk O SEEMEENERITA Z Bl S
P NN Tu%%}mﬁﬁﬁAMﬁé(ﬁ%}Mé) ﬁ@mﬁanuMé&@Dif

C EAHLREA: (FERIELA) R4 LI SAIE. EE’H&EE# B Dl OZ3EF OMEBITEAD D YT RS (R EA) 2 HE5R L7248,
@%@Mﬁ®§§%®M%EA&&Ui¢

« EE AL 1320, 316% (FT#5Bi16% ., EBEERIFTSRI0. 315% 38 L UM A BL 5 %) OB THRRMEIN (FERE) ShEJ, 2k, MERELEITV.,

EOHERR E IR AR E RN b TE ET,

MIEANDZIE DY A, BENRLY £,

SOMEBAEEEBR OB & 72 o 7o AR, HEFORBEN Lt BAR DS E1RH Y 7,
MBUENBOE SN AEIIE, BRERLTIN2LARHY £7,

MERBL O BBV OFEMZOWTIE, BIBEHEMEEICIHRINDI ZLE2BEOLET,

Brot
HLHEL DSV EE A,

s ROR, @B MR T, HRENBEATRRELTEY £,




IR—I0 KRR -T7 8- MaAUSa—-XR (BAYER)

ZERR

BIRENR &Y HIEEREEAMFOME

TRP Global Emerging Markets
TRP Global Emerging Markets

Bond Fund JPY Class,TRP Global Emerging Markets
Bond Fund NZD Class,TRP Global Emerging Markets

Bond Fund AUD Class
Bond Fund BRL Class

J7v k4% TRP Global Emerging Markets Bond Fund ZAR Class,/TRP Global Emerging Markets Bond Fund TRY Class
TRP Global Emerging Markets Bond Fund CNY Class,/TRP Global Emerging Markets Bond Fund CAD Class
TRP Global Emerging Markets Bond Fund MXN Class
2 X WM % ’T/va%@/%l_li‘Qﬁféi’EiEﬁE%/P?%T

2 A B ®

CHHUE OB, BUNHERE S ANIETT E 72 IIMRAET 2K R TOREHR A Pl
/05@1%& T REWNREFEVEORREHKRLET,

WEEL, mAKEDA BT A

TEREAZR

BBLUE OB, BURFEBISE D317 E 72 ITMRAET 22k RV COMEHR A2 P
FlEEEHLET,

BELET, 72, SAEBBE TR

1.%;7VF§\im%Fw@T@%@E@ﬂﬁ\Mﬁ%%%ﬁ%ﬁitm%ﬂ?é%%%%E%ﬁiﬁﬁﬁ

xRELET,

@7 =L —aid, Te—I U IEETE T IC LT 2EOHE L LET,
kT — U U TERFTIG TS L X, REBEWREREETHDE ] PEALATEMB L 70— VL « A RN—Y
77 A ROEMEE NNET,

@7 — 7 4 U AOFEEAATIX, RIS LT, B—MHHEY EE LET,

@k F/I/u%@ﬁ%f@f@ﬁf‘m@&%ﬂi‘ JFHIE LT, 77 v ROMBEERED20% N E LET, 7272
L. ZOHAITLEEETY . K RVBEVOBERG | 2175 Z & &FAIE LET,

0%%4a~®&%z;t FHIE LT, 77 F‘UD%QF‘{’A‘%‘E@ZO%MW ELET,

E HA A & @B LIS DFITT B Al —HAITIRDIE S~ DO EEI & FHIE LT, 77 v ROMBEEREDI0%LAN & L
FT, L. A—BITHROFEEE~OREEE i EHUk LT, 77 ¥ ROMEHEREED 3 %LUNE LE
7
O v v = EM B ACH LEME SR TG OIEF FREFE BV L, KEEMB LA AAKBHEYLLL EOXK KR
NETOAMHE~TET 25603 H V)iﬁ‘
2. %‘77/1\ IBWT, ARETHEEIZEICELY, HANEEOFENRBETH LK RAVDED L RS|Ix5E
BOBEWOLERG 21TV ET,
3. %/\@jﬁ mzf@hrﬁ BEx G EIC B 2 FhE (%Eﬂf‘%ﬁ T 7 4V b ERERKE R & OGRS 0
A, BEKS . BREHIOET, T aolSEORES) Lo UL, LRROEANRTERWEERHY F
\j—
8 F 4 TA— BT TFTA R H—FaF e UIT R
B2 = (T. Rowe Price International Ltd)
£ i & E|#F3HREKH
I % 0 o B|FEUEAITHET,
%@%&@H%‘ : R0, 09% (FLHE)
EReooft, FFREMEEIZH 2B, SHAG MR OFE BRI 0258, BitFFoMBIcET 28 M, Fith
FEDBERIZDNDEM., 77 v RO 7)‘7)’5%’)5@ B Cooxert, IAEERE N, AREREBRITE

ML EBA R MAFMEERORE T 2HH, BASRLLBERICHTDFIEFLT 7 > FOEEMEN LR
EEBM S & U HENET,
Z 0t & A F| LLoEEEMEICE. FREEMTSE~O®RMRIEENTEY . TOHRIMZIZTIREE (K940, 000K kL)
ﬂiéﬂ’@\iﬁ“
SREREA~O & U TER L0, 000K FAD0 0 £97,
HEHERMIED 200 8 A,
K EFL O FITIERE T 256030 0 £7,
B A F # #H|bEEA
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BEERNRETHIEEREEAMFOEEDKR

W77 v ROBERABEEERR BT, AFARERERMOFEMBOEEORIICSOE, T4 — - 1
T TTAR A E—FaF N UITy N EZ TG RERESED R - FERRL b 0%
FELTEY 7,

ENHEE (20203 A31HICKRT LI-EE) (HAL - 1)
I 2
= R B 3, 758, 968, 488
R &it 3, 758, 968, 488
ZH
PR A 47, 455, 919
HARNT 4 —T 4 — 31, 905, 131
B2 8, 548, 588
40 25 EHREE I 7,682, 237
TRt 3, 226, 135
ZRER L 1,030, 157
EBERE 99, 848, 167
Sk 3, 659, 120, 321

EHRRURRER (18) #:
EH (18) &

A AMhiGESR (2,112, 699, 863)
AT T HS| 76, 561
HIE 2R | M OV E 25 TR S | (4, 224, 069, 187)
X0\ A (6, 336, 692, 489)
RER (18) HOEE :
A AMhRESR (5,900, 815, 832)
2Ty THS| (13, 649, 283)
HME 2R | K O E 25 TR B | (3,619, 346, 395)
RERBOLEE & (9, 533, 811, 510)
EREUKRERE At (15, 870, 503, 999)
BRICKIMEEDRLVE &5 (12, 211, 383, 678)

MEELDFHEE (20203 A31BITHRT L-FE)
BRICESMEEDE (B) %
HFI 2% 3,659, 120, 321

FEHIR (6, 336, 692, 489)
RIEBHH DL E) (9, 533, 811, 510)
BRICLPMEEORDE At (12, 211, 383, 678)
AR~ DI (4, 194, 059, 284)
7 7 v ROZAFESR OIS\ K 2 M8 pE DD (17, 320, 274, 679)
MEEDRAEE (33,725, 717, 641)
HE 72,015, 507, 248

HIR 38, 289, 789, 607




HiBEI#AMEK (20204 3 A31ARE)
AR SRR MG PELLE (%) INTEAR I

HEER RIS (109.5%) (BAT : )
FILECFY (1.7%)

#EH 0.4%)

IRSA Propiedades Comerciales S.A.

UsD 1,800,000  8.75% due 03/23/23 @ ® 142, 097, 709
wESH 142,097, 709
EfE (1.3%)
Argentine Republic Government International Bond

USD 12,765,556  8.28% due 12/31/33 495, 669, 432
EFE &t 495, 669, 432
FILEUFY & (BEBER{ET, 724, 346, 197M) 637,767, 141

F—ZX+U7 (0.2%)
#HiE#H (0.2%)

Suzano Austria GmbH

UsD 1,000,000  6.00% due 01/15/29 © 101, 725, 185
wESH 101, 725, 185
F—ZR Y7 & (ESEIE108, 767, 988F) 101,725, 185
N\ (3.5%)
EfE (3.5%)
Bahamas Government International Bond

UsD 3,950,000  6.00% due 11/21/28 © 374, 630, 063

UsD 7,850,000  7.13% due 04/02/38 983, 296, 682
EfE i 1,357,926, 745
NN Et (ERIBIRAET, 100, 897, 217M) 1,357,926, 745
INJLINER (0. 19%)
EfE (0.1%)
Barbados Government International Bond

UsD 500,000  6.50% due 10/01/29 48, 579, 749
EfE &t 48,579, 749
NN RR O E (BRRIR{ES5, 285, 814M) 48,579, 749
INEa1—4 (1.0%)
EfE (1.0%)
Bermuda Government International Bond

UsD 1,400,000  3.72% due 01/25/27 © 145, 249, 078

UsD 2,190,000  4.75% due 02/15/29 © 240, 805, 291
EfE &t 386, 054, 369
NTa—4 F (Ef5R{E405, 876, 859M) 386, 054, 369
TSI (6.0%)
HiEH (3.5%)
Banco BTG Pactual S.A.

UsD 940,000  7.75% due 02/15/29 @ 87, 270, 820
Banco Daycoval S.A.

UsD 1,200,000  4.25% due 12/13/24 122, 132, 903
Banco do Brasil S.A.

UsD 5,700,000  9.00% ©©: @ 590, 917, 428



fitidl] fz4i R PEILR (%) IATEAfiE
(BT - 1)

BRF S.A.

UsD 1,300,000  4.88% due 01/24/30 © 118, 651, 719
Cosan Overseas, Ltd.

UsD 1,200,000  8.25% © @ 116, 826, 524
Globo Comunicacao e Participacoes S.A.

UsD 215,000  4.88% due 01/22/30 19, 955, 077

UsD 1,145,000  5.13% due 03/31/27 © 110, 809, 743
Itau Unibanco Holding S.A.

UsD 1,390,000  6.13% ® © @ 142, 104, 402
0i S.A.

UsD 775,000  10.00% due 07/27/25 © 57, 833, 099
HEH & 1,366, 501, 715
EfE (2.5%)
Brazilian Government International Bond

UsD 9,350,000  5.00% due 01/27/45 966, 480, 613
EfE i 966, 480, 613
T332 & (BIGR{E2, 431,836, 357M) 2,332,982, 328
hF45 (0.1%)
HiEE (0.1%)
St Marys Cement, Inc. Canada

USsD 260,000  5.75% due 01/28/27 © 26, 933, 007
HEH & 26, 933, 007
hF+4 E (RBRIES0, 822, 219M) 26, 933, 007
F1) (0.2%)
HE#H 0.2%)
Latam Finance Ltd.

UsD 1,400,000  7.00% due 03/01/26 © 69, 677, 934
ESH 69,677,934
F1) &t (En8IR1M164, 725, 685M) 69, 677, 934
hE (2.1%)
HEE (2.1%)
China Evergrande Group

UsD 300,000  8.25% due 03/23/22 26, 395, 851

UsD 750,000  9.50% due 04/11/22 66, 596, 895
CIFI Holdings Group Co. Ltd.

UsD 768,000  6.00% due 07/16/25 © 72,963, 725
CNRC Capitale Ltd.

UsD 500,000  3.90% ®© @ 52, 762, 758
Country Garden Holdings Co., Ltd.

UsD 700,000  4.75% due 01/17/23 © 71, 030, 428

UsD 500,000  8.00% due 01/27/24 © 55, 463, 243
Health & Happiness H&H International Holdings Ltd.

UsD 400,000  5.63% due 10/24/24 © 40, 375, 609
Kaisa Group Holdings Ltd.

UsD 1,000,000  8.50% due 06/30/22 © 89, 340, 020
State Grid Overseas Investment 2013, Ltd.

UsD 1,590,000  4.38% due 05/22/43 208,901, 788




R E2Aid] AGPELLE (%) N IEATE
(BAT : )

Times China Holdings Ltd.

USD 1,190,000  6.75% due 07/16/23 © 116, 576, 538
wESE i 800, 406, 855
hE i (B4SE{H855, 386, 943M) 800, 406, 855
JOVET (2.2%)
EfE (2.2%)
Colombia Government International Bond

UsD 950,000  5.63% due 02/26/44 113,613,432

UsD 5, 700, 000 6.13% due 01/18/41 710, 340, 216
EE 3 823, 953, 648
aOvE7 & (EBEM797, 892, 973MH) 823, 953, 648
AVIRTHAE (0.3%)
#EH (0.3%)
HTA Group, Ltd.

UsD 950,000  9.13% due 03/08/22 96, 167, 931
wEHF i 96, 167, 931
JVIRIHIE & (EAGEIM114, 916, 366M) 96, 167, 931
aX& 1A (0.8%)
5% (0.1%)
Instituto Costarricense de Electricidad

[IN)) 600, 000 6.38% due 05/15/43 41, 131, 502
wiESE i 41,131,502
EfE (0.7%)
Costa Rica Government International Bond

UsD 3,175, 000 7.00% due 04/04/44 277,737, 807
EfE & 271,731, 807
aRA YA E (EFRIES, 621, 063F) 318, 869, 309
FE=H#&ME (2.0%)
EfE (2.0%)
Dominican Republic International Bond

Ush 7,573,000 6.85% due 01/27/45 758,271, 317
EfE & 758, 271, 317
FE=A#£ME 5 (ERGEE05, 373, 773M) 758, 271, 317
I97 KL (0.9%)
EfE (0.9%)
Ecuador Government International Bond

UusD 4, 100, 000 7.88% due 01/23/28 125, 800, 175

[IN)) 7,500, 000 7.95% due 06/20/24 230, 753, 808
EfE & 356, 553, 983
IH 7RIV & (BRGIRAE1, 267, 543, 289F) 356, 553, 983
ITT b+ (3.2%)
EfE (3.2%)
Egypt Government International Bond

usD 1,900, 000 6.59% due 02/21/28 175, 629, 287



R E2Aid] AGPELLE (%) N IEATE
(WAL - 1)
UsD 200, 000 7.90% due 02/21/48 17,623, 524
UsD 11, 600, 000 8.50% due 01/31/47 1,032, 681, 015
EfFE &t 1,225, 933, 826
I2T b+ & (BSRIET, 573,591, 818F) 1,225, 933, 826
IILHILINRIL (1.6%)
EfE (1.6%)
El Salvador Government International Bond
UsD 1,675,000 6.38% due 01/18/27 159, 766, 238
UsD 2,500, 000 7.12% due 01/20/50 210, 242, 358
UsD 2,225, 000 8.63% due 02/28/29 235, 045, 781
EfF &t 605, 054, 377
TLHILNFIL & (BREGR{ET23, 877, 669F) 605, 054, 377
H—7+ (1.7%)
EfE (1.7%)
Ghana Government International Bond
UsD 520, 000 7.63% due 05/16/29 40, 617, 412
UsD 7,100, 000 8.13% due 01/18/26 606, 524, 439
EfFE &t 647, 141, 851
A—7+ & (B4RR{E952, 161, 145M) 647141, 851
JL+4 (0.6%)
=& (0.6%)
Grenada Government International Bond
UsD 2,209, 633 7.00% due 05/12/30 213, 494, 090
EfE & 213, 494, 090
JULF4 & (BERIE213, 750, 470M) 213, 494, 090
G775 (0.3%)
EfE (0.3%)
Guatemala Government Bond
UsD 933,000  4.90% due 06/01/30 97, 301, 745
EE 3 97,301, 745
J7T<3 &t (BUBRIEE102, 978, 269F) 97,301, 745
& (1.7%)
#EH (1.7%)
CNAC HK Finbridge Co., Ltd.
IN)) 4, 500, 000 4.63% due 03/14/23 498, 176, 398
WIT Investment, Ltd.
UsD 1,473,000 5.50% due 11/21/22 ® 149, 409, 055
wHiESH & 647, 585, 453
&F#E &t (WSRE659, 689, 694M) 647, 585, 453
12 F 3.2%)
&% (0.1%)
HPCL-Mittal Energy, Ltd.
UsD 610, 000 5.25% due 04/28/27 49, 643, 885
wESE i 49, 643, 885




R E2Aid] AGPELLE (%) N IEATE
(B - 1)

EfE (3.1%)
Export-Import Bank of India

USD 11, 300, 000 3.38% due 08/05/26 1, 166, 998, 409
EfE &t 1,166, 998, 409
14> F &t (EfRIR{HE1, 285, 376, 139M) 1,216, 642, 294
A2 FERT7 (5.9%)
#HEH (4.5%)
Bank Tabungan Negara Persero Tbk PT

USb 230, 000 4.20% due 01/23/25 21, 851, 457
Pertamina Persero PT

Usb 11, 322, 000 6.00% due 05/03/42 1, 301, 567, 600
Perusahaan Listrik Negara PT

Usb 3, 500, 000 5.38% due 01/25/29 396, 183, 912
wiESE i 1,719, 602, 969
EfE (1.4%)
Perusahaan Penerbit SBSN Indonesia II1

USD 4, 000, 000 4.15% due 03/29/27 434, 320, 229

Usb 1, 100, 000 4.45% due 02/20/29 121, 613, 869
EfE & 555, 934, 098
A4 FxRT7 & (BRER@2, 072,811, 498M) 2,275, 537, 067
TAILT2F (0.3%)
&% (0.3%)
GTLK Europe DAC

USD 1, 200, 000 5.13% due 05/31/24 122, 311, 501
wiEH i 122, 311, 501
TANLTU R & (BRGR(E139, 483, 692M) 122, 311, 501
ARZIIL (2.9%)
5% (2.8%)
Bank Leumi Le-Tsrael BM

UsD 1,530,000  3.28% due 01/29/31 @ ©© 153, 646, 826
Israel Chemicals, Ltd.

UsD 1,800,000  6.38% due 05/31/38 ©»® 242, 628, 642
Israel Electric Corp., Ltd.

USD 2,600,000  4.25% due 08/14/28 © 287, 592, 006

USD 2, 750, 000 7.75% due 12/15/27 388, 226, 549
HEH E 1,072,094, 023
EfE (0.1%)
State of Israel

USb 330, 000 3.88% due 07/03/50 35, 625, 149
EfE & 35, 625, 149
ARZT)L EF (BR1GRE973, 915, 977M) 1,107, 719,172
a—+rORT—IL (1.7%)
EfE (1.7%)
Ivory Coast Government International Bond

USD 4, 788, 000 5.75% due 12/31/32 ® 468, 488, 638



AR SRR MG PELLE (%) INTEARIE

(BT - 1)

EUR 1,600,000  6.63% due 03/22/48 161, 717, 047
EfE &t 630, 205, 685
a— kORI —)L i (EBRAET28, 346, 067M) 630, 205, 685
T¥I4H (1.6%)
HEH 0.1%)
TransJamaican Highway Ltd.

UsD 405,000  5.75% due 10/10/36 © 42, 300, 816
ESH 42,300, 816
EfE (1.5%)
Jamaica Government International Bond

UsD 5,000,000  7.88% due 07/28/45 583,127,018
EfFE &t 583, 127,018
TyI4H F (EFR{E644, 837, 142M) 625, 427, 834
=7 (0.7%)
EfE (0.7%)
Kenya Government International Bond

UsD 2,700,000  7.25% due 02/28/28 272,551, 047
EfE i 272,551,047
=7 & (E{3E{H293, 258, 490MH) 272,551, 047
LoV ITLY (1.8%)
HEH (1.8%)
CSN Resources S.A

UsD 1,400,000  7.63% due 02/13/23 © 105, 985, 575

UsD 245,000  7.63% due 04/17/26 © 17, 370, 497
MHP Lux S.A.

UsD 1,770,000  6.25% due 09/19/29 150, 953, 474
Minerva Luxembourg S. A

UsD 2,185,000  6.50% due 09/20/26 © 216, 765, 231
Nexa Resources S. A

UsD 700,000  5.38% due 05/04/27 © 58, 834, 610
Rumo Luxembourg Sarl

UsD 1,470,000  5.88% due 01/18/25 © 147, 782, 851
ESH 697,692, 238
Lot TNY & (Bf3RIE835, 555, 897M) 697, 692, 238
A¥2a (6.6%)
1H1E% (6.6%)
Axtel SAB de CV

UsD 700,000  6.38% due 11/14/24 © 62, 855, 988
Banco Santander Mexico S.A. Institucion de Banca Multiple Grupo Financiero Santand

UsD 1,000,000  8.50% ®© @ 111, 733, 423
Cemex SAB de CV

UsD 700,000  5.45% due 11/19/29 © 61,947, 277
Cometa Energia S.A. de CV

UsD 1,647,300  6.38% due 04/24/35 © 162, 772, 595

Controladora Mabe S.A. de CV
320,000  5.60% due 10/23/28 © 32, 940, 697




AR SRR MG PELLE (%) INTEARIE

(HAT 2 F)

Mexico City Airport Trust

Ush 11, 505, 000 5.50% due 07/31/47 © 1, 024, 910, 552
Petroleos Mexicanos

UsD 10, 020, 000 5.63% due 01/23/46 682, 347, 496

Ush 1, 865, 000 6.50% due 06/02/41 130, 098, 336

Ush 2, 800, 000 6.63% due 06/15/38 201, 104, 400
Sixsigma Networks Mexico S.A. de CV

UsD 750,000  7.50% due 05/02/25 57, 384, 424
wEHE A 2,528,095, 188
A¥xL o F (EBIRMES, 033, 952, 034M1) 2,528,095, 188
E2 3L (0.9%)
=& (0.9%)
Development Bank of Mongolia LLC

[IN)] 1, 765, 000 7.25% due 10/23/23 164, 810, 946
Mongolia Government International Bond

Ush 1, 800, 000 5.13% due 12/05/22 174, 875, 966
EfE &t 339, 686, 912
ErdIL B (EBRIE400, 024, 842F) 339, 686, 912
EOwa (0.5%)
Ef&E (0.5%)
Morocco Government International Bond

[IN)] 1, 500, 000 5.50% due 12/11/42 172,709, 266
EfE &t 172,709, 266
0w & (E4FR{ME183, 587, 971M) 172,709, 266
TS0 (2.1%)
#HEH 2.1%)
Equate Petrochemical BV

UsD 1, 200, 000 4.25% due 11/03/26 123, 410, 181
Listrindo Capital BV

Usb 1, 270, 000 4.95% due 09/14/26 © 120, 478, 442
Mong Duong Finance Holdings BV

UsD 740,000  5.13% due 05/07/29 @ 67, 981, 639
Petrobras Global Finance BV

Ush 3,910, 000 6.85% due 06/05/15 * 403, 238, 102

[IN)} 750, 000 7.38% due 01/17/27 83, 421, 955
wEHF i 798, 530, 319
A5U4% & (E5IR{E834, 854, 640M) 798, 530, 319
T4z Y7 (2.6%)
EfE (2.6%)
Nigeria Government International Bond

Ush 12, 655, 000 6.50% due 11/28/27 956, 089, 832

Ush 600, 000 7.88% due 02/16/32 45, 826, 897
EfE &t 1,001, 916, 729
T4 oz yF & (BSRIME1, 463, 134, 062M) 1,001, 916, 729




R E2Aid] AGPELLE (%) N IEATE
(HAT 2 )

<=2 (1.3%)
&% (0.3%)
Lamar Funding, Ltd.

Ush 1, 400, 000 3.96% due 05/07/25 109, 798, 308
wESE i 109, 798, 308
EfE (1.0%)
Oman Government International Bond

Usb 820, 000 6.50% due 03/08/47 58, 323, 532

UsD 4, 750, 000 6.75% due 01/17/48 342, 284, 815
EfE & 400, 608, 347
Av—> &t (EERIET74, 797, 879M) 510, 406, 655
NERXZ 2 (0.4%)
EfE (0.4%)
Pakistan Government International Bond

Ush 1, 700, 000 6.88% due 12/05/27 153, 379, 762
EfE & 153, 379, 762
NFRE Y F (EFGER{E181, 970, 393M) 153, 379, 762
13+ (0.6%)
EfE (0.6%)
Panama Government International Bond

Ush 1, 500, 000 6.70% due 01/26/36 208, 943, 930
EfE &t 208, 943, 930
NF & (EAFRE219, 798, 555M) 208, 943, 930
RSTT74 (1.0%)
&S (0.2%)
Telefonica Celular del Paraguay S.A.

UsD 900,000  5.88% due 04/15/27 © 88, 459, 594
wEHE A 88, 459, 594
=& (0.8%)
Paraguay Government International Bond

UsD 1,590,000  5.40% due 03/30/50 “ 175, 083, 132
Republic of Paraguay

Usb 1, 165, 000 6.10% due 08/11/44 133, 943, 722
EfE & 309, 026, 854
RZTT74 & (BRRIE437,310,561M) 397, 486, 448
~NIL— (0.4%)
#HE%H (0.49%)
Lima Metro Line 2 Finance Ltd.

[IN)] 408, 245 5.88% due 07/05/34 47, 423, 891
Peru LNG Srl

Ush 1,610, 000 5.38% due 03/22/30 105, 769, 279
wESH & 153,193,170
R)L— & (RFE{E218, 971, 306M) 153,193,170




R E2Aid] AGPELLE (%) N IEATE
(HAT 2 )

T4 YEY (0.7%)
EfE (0.7%)
Philippine Government International Bond

USD 1, 700, 000 7.75% due 01/14/31 260, 848, 189
EfE & 260, 848, 189
T4 YEY & (REREM270,028, 292M) 260, 848, 189
HHOTCFTISET (2.0%)
EHE (1.8%)
Almarai Sukuk, Ltd.

Usb 1, 655, 000 4.31% due 03/05/24 173, 605, 893
Saudi Arabian 0il Co.

USb 4, 800, 000 4.25% due 04/16/39 515, 376, 438
wiESH i 688, 982, 331
EfE (0.2%)
Saudi Government International Bond

Usb 630, 000 5.00% due 04/17/49 73,754, 212
EfE &t 73,754,212
HOOFIET & (BBRIMES32, 792, 932M) 762, 736, 543
ZRAIL (1.5%)
EfE (1.5%)
Senegal Government International Bond

USh 5, 900, 000 6.25% due 05/23/33 575, 877, 948
EfE & 575, 8717, 948
tRAIL E (EFRIME669, 943, 483M) 575, 877, 948
TILET (0.6%)
EfE (0.6%)
Serbia International Bond

USD 2, 087, 000 7.25% due 09/28/21 236, 566, 509
EfE & 236, 566, 509
wILET F (BEBRME271, 317, 042M) 236, 566, 509
S UHAR—IL (0.4%)
&% (0.4%)
Theta Capital Pte Ltd.

UsD 1,831,000  8.13% due 01/22/25 © 145, 290, 756
#HEH 5t 145, 290, 756
P UAR—IL F (B4§R{@E201, 303, 105M) 145, 290, 756
m77UH (2.5%)
#HEH (0.7%)
FirstRand Bank, Ltd.

UsD 1,200,000  6.25% due 04/23/28 ¢ 116, 841, 810
MIN Mauritius Investment, Ltd.

USD 1, 500, 000 6.50% due 10/13/26 155, 798, 332
wHiES & 272, 640, 142




R E2Aid] AGPELLE (%) N IEATE
(A7 : )
EfE (1.8%)
Republic of South Africa Government International Bond
Ush 1, 000, 000 5.38% due 07/24/44 77,808, 457
Ush 7,500, 000 5.65% due 09/27/47 601, 174, 395
EfE &t 678, 982, 852
m72Yh & (ESRIE1, 282, 860, 127M) 951, 622, 994
RS 2h (3.3%)
&% (0.3%)
SriLankan Airlines Ltd.
UsD 1, 330, 000 7.00% due 06/25/24 115, 223, 068
wiEH & 115, 223, 068
Ef& (3.0%)
Sri Lanka Government International Bond
Usb 7,520, 000 6. 13% due 06/03/25 503, 304, 484
usb 7, 555, 000 6.25% due 07/27/21 562, 764, 006
Usb 1, 295, 000 6.85% due 11/03/25 86, 674, 519
EfE & 1,152, 743, 009
RS vh & (EIGER(ET, 999, 952, 364F) 1,267, 966, 077
24 (0.1%)
5% (0.1%)
Thaioil Treasury Center Co. Ltd.
Usb 570, 000 3.50% due 10/17/49 53, 644, 971
wESE A 53, 644, 971
24 & (E4FRIE60, 963, 721M) 53, 644, 971
~La (2.5%)
#E%H (0.9%)
Turk Telekomunikasyon AS
Usb 1, 500, 000 4.88% due 06/19/24 146, 613, 683
Usb 650, 000 6.88% due 02/28/25 66, 465, 733
Turkiye Sise ve Cam Fabrikalari AS
UsD 1,155,000  6.95% due 03/14/26 © 114, 132, 184
HiESH & 327, 211, 600
EfE (1.6%)
Turkey Government International Bond
IN)) 610, 000 4.88% due 04/16/43 46, 091, 450
Usb 2, 800, 000 5.13% due 02/17/28 254, 090, 008
Ush 3, 400, 000 6.00% due 01/14/41 288, 509, 214
Ush 450, 000 6.88% due 03/17/36 43, 046, 467
EfFE &t 631, 737, 139
ML & (E4RIR{EE1, 056, 230, 488F) 958, 948, 739
2954F (6.1%)
EfE (6.1%)
Ukraine Government International Bond
EUR 545, 000 6.75% due 06/20/2026 57,599, 502




fitidl] fz4i R PEILR (%) IATEAfiE
(BT : 1)

USD 480,000  7.75% due 09/01/2024 47,934,714

USD 14,350,000  7.75% due 09/01/2025 1,415,926, 957

UsD 3,350,000  7.75% due 09/01/2027 332, 644, 974

UsD 4,650,000  9.75% due 11/01/2028 489, 998, 182
Bl 2,344,104, 329
D954 F & (BBIRIE2, 670, 658, 930/M) 2,344,104, 329
75 JEREER (1.3%)
iEH (1.3%)
Emirates NBD Bank PJSC

UsD 1,300,000 6. 13% ® © @ 120, 096, 675
Kuwait Projects Co. SPC Ltd.

UsD 1,400,000  4.23% due 10/29/26 142, 068, 777
NBK Tier 1 Financing 2 Ltd.

UsD 1,065,000  4.50% ©© @ 108, 648, 609
Ruwais Power Co. PJSC

USD 1,000,000  6.00% due 08/31/36 126, 076, 933
wiEH & 496, 890, 994
73 IOEREER & (EERME546, 193, 984M) 496, 890, 994
14 F1) R (0.6%)
&% (0.6%)
Ukraine Railways Via Rail Capital Markets PLC

UsD 2,530,000  8.25% due 07/09/24 232, 840, 038
&S &t 232, 840, 038
A4F¥YR F (BEFFRME275, 887, 685) 232, 840, 038
T A YA (17.0%)
HEH 0.3%)
Azul Investments LLP

UsD 1,245,000  5.88% due 10/26/24 © 75, 098, 892
GUSAP 11T LP

USD 460,000  4.25% due 01/21/30 @ 43,948, 976
HiESH A 119, 047, 868
EfE (16.7%)
U.S. Treasury Note

USD 59,018,000  1.50% due 06/15/20 6, 389, 819, 787
EfE &t 6, 389, 819, 787
FAYAH & (EFEIEE, 607, 678, 242M) 6, 508, 867, 655
IILTTA (1.3%)
EfE (1.3%)
Uruguay Government International Bond

UsD 4,000,000  5.10% due 06/18/50 492, 950, 589
EfE & 492, 950, 589
VT TA & (BER{E487, 071, 553M) 492, 950, 589




IR=DVU-RYE-T72F- MaVZ3-X (BASER)

i SRR PG PELLR (%) INTEARifiE
(BEAZ - )

DARERA Y (1.5%)
EfE (1.5%)
Republic of Uzbekistan Bond

USD 3,030,000  4.75% due 02/20/24 323, 456, 765
USD 2,400,000  5.38% due 02/20/29 257, 863, 899
EfE & 581, 320, 664
VARFZRE Y F (BERIH614, 526, 157M) 581, 320, 664

N hF L (3.4%)
EfE (3.4%)

Vietnam Government International Bond

USD 11,851,000  4.80% due 11/19/24 1, 298, 485, 748
EE i 1,298, 485, 748
N hFLo F (BR\BIRIET 387, 774, 894M) 1,298, 485, 748
REEFTIES Bt (BRISR{E48, 538,511, 952M) 41,933,778, 803

BHKRE Q.1%)
75 22R (0.0%)
EHFEE (0.0%)

Société Geénérale

EUR 106,493 (0.65)% " due 04/01/20 12, 614, 475
EHEE & 12,614, 475
I3VR &t (BRBRIE2, 818,002M) 12,614, 475

TAUA B.1%)
EHTEE 3.1%)
JPMorgan Chase & Co.

USD 10, 823, 862 0. 15% due 04/01/20 1, 168, 489, 975
EMEE & 1,168, 489, 975
TAUH E (ERISEAET, 179, 006, 868F) 1,168, 489, 975
"ERE 5t (EGRIET, 191, 824, 870M) 1,181, 104, 450
%E &t (ESRIE49, 730, 336, 822M) 112. 6% 43,114, 883, 253
A (RERV T OMEEERE) (12.6) (4, 825, 093, 646)
wmaEE 100. 0% 38, 289, 789, 607

(a) HHHIT44AFESR — 1933 FAESIEM A4 IE D < B IR A GRS BMIRESR, 0 OFEFKIL, BERE bk SN —IRIICIE, BAETEBEI R E F~DIE N
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IR—=20 - RR-Z7 R MbayZa3-X

(BRMEDY)

T7 U RLRILNEAEFHERE 202063 A31ARE
g WEIHFA Pkl Ri¥H 5t Pk ST 4 FHE (48) il (18) &t
EUR Bank of America NA 406,000  04/21/2020  USD 434,911 ¥ 1,175,604 ¥ — ¥ 1, 175, 604
EUR Citibank NA 1,014,860  04/21/2020  USD 1, 093, 352 2,267, 323 — 2,267, 323
EUR  Goldman Sachs Group, Inc. 517,933  04/21/2020  USD 571, 489 - (298, 544) (298, 544)
EUR HSBC Bank PLC 687,000  04/21/2020  USD 762, 385 - (864, 841) (864, 841)
EUR Morgan Stanley 1,311, 781 04/21/2020  USD 1, 445, 997 - (602, 441) (602, 441)
EUR Royal Bank of Canada 778,115 04/21/2020  USD 829, 172 2,722, 461 — 2,722,461
USD  Citibank NA 502,916  04/21/2020  EUR 455, 000 355, 835 — 355, 835
USD  JPMorgan Chase & Co. 6,841,685  04/21/2020  EUR 6, 105, 458 14, 833, 793 — 14, 833, 793
Y 21,355,016 ¥ (1,765,826) ¥ 19, 589, 190
Class A - JPY Class/\EAEFHERS 20204 3 A31BHRE
B WEI#EFAH 24958 REH 5t 24958 ik FFE (18) FHE (38) #EEt
JPY Morgan Stanley 5,441,591, 752 04/02/2020  USD 49,613,300 ¥ 85,519,159 ¥ — ¥ 85,519,159
JPY BNP Paribas SA 145,351,855  05/07/2020  USD 1, 331, 000 1,925, 131 — 1,925, 131
JPY  JPMorgan Chase & Co. 104,994,386  05/07/2020  USD 973, 000 145, 248 — 145, 248
JPY Standard Chartered Bank 4,111,483,282  05/07/2020  USD 37,041, 391 119, 954, 074 — 119, 954, 074
USD  JPMorgan Chase & Co. 818,000  04/02/2020  JPY 88, 078, 477 229, 847 - 229, 847
USD  JPMorgan Chase & Co. 488,000  04/02/2020  JPY 52, 593, 126 89, 590 — 89, 590
USD  JPMorgan Chase & Co. 2,196,000  04/02/2020  JPY 234,992, 642 2,079, 581 - 2,079, 581
USD  JPMorgan Chase & Co. 994,000  04/02/2020  JPY 104,930,914 2,377, 733 — 2,377, 733
USD  JPMorgan Chase & Co. 1,505,000  04/02/2020  JPY 161,322,756 1, 151, 604 — 1,151, 604
USD  JPMorgan Chase & Co. 804,000  04/02/2020  JPY 87,119, 269 — (322, 335) (322, 335)
USD  JPMorgan Chase & Co. 523,000  04/02/2020  JPY 54,773, 057 1,688, 133 — 1,688, 133
USD Morgan Stanley 1,877,000  04/02/2020  JPY 206, 333, 354 — (3, 699, 218) (3, 699, 218)
USD  Morgan Stanley 2,408,000  04/02/2020  JPY 249,614, 122 10, 344, 855 — 10, 344, 855
USD  Morgan Stanley 812,000  04/02/2020  JPY 90, 350, 753 — (2, 690, 168) (2, 690, 168)
USD Standard Chartered Bank 36,933,250  04/02/2020  JPY 4,111, 483,282 - (124, 303, 078) (124, 303, 078)
USD  JPMorgan Chase & Co. 227,000  05/07/2020  JPY 24, 480, 065 - (18, 858) (18, 858)
USD  Morgan Stanley 359,000  05/07/2020  JPY 38, 691, 046 — (5,701) (5, 701)
Y 225,504,955 ¥ (131,039,358) Y 94, 465,597
Class B - AUD Class/\EAE FHERS|I 20204 3 A31HIRE
B BEIHFA 20%E REB 5t 2H9%E ik SHE (18) FHE (38) #®Et
AUD  Barclays Bank Plc 203, 484, 058 04/02/2020  USD 133,932,637 ¥ —  ¥(1,014, 280,987) ¥(1, 014, 280, 987)
AUD  BNP Paribas SA 5,768,372  05/04/2020  USD 3, 489, 000 4, 564, 459 - 4, 564, 459
AUD  Deutsche Bank AG 23,734 05/04/2020  USD 14, 150 40, 885 — 40, 885
AUD  JPMorgan Chase & Co. 4,226,905  05/04/2020  USD 2,591, 000 — (357, 874) (357, 874)
AUD  Standard Chartered Bank 150,430,519  05/04/2020  USD 88, 782, 588 356, 701, 196 — 356, 701, 196
USD Deutsche Bank AG 14,148 04/02/2020  AUD 23, 734 - (40, 837) (40, 837)
USD  JPMorgan Chase & Co. 83,000  04/02/2020  AUD 126, 161 624, 697 — 624, 697
USD  JPMorgan Chase & Co. 1,954,000  04/02/2020  AUD 3,029, 434 10, 785, 967 — 10, 785, 967
USD  JPMorgan Chase & Co. 1,266,000  04/02/2020  AUD 1,942, 227 8,345,914 — 8, 345, 914
USD  JPMorgan Chase & Co. 1,093,000  04/02/2020  AUD 1, 642, 369 9, 481, 680 — 9, 481, 680
USD  JPMorgan Chase & Co. 2,115,000  04/02/2020  AUD 3, 250, 431 13, 565, 239 — 13, 565, 239
USD  JPMorgan Chase & Co. 2,548,000  04/02/2020  AUD 4,059, 206 6,872, 952 — 6, 872, 952
USD  JPMorgan Chase & Co. 3,435,000  04/02/2020  AUD 5, 750, 234 - (9, 099, 378) (9, 099, 378)
USD  JPMorgan Chase & Co. 481,000  04/02/2020  AUD 811, 988 — (1,722, 691) (1,722, 691)
USD  JPMorgan Chase & Co. 2,290,000  04/02/2020  AUD 3, 935, 330 — (12, 795, 072) (12, 795, 072)
USD  JPMorgan Chase & Co. 5,545,000  04/02/2020  AUD 9,013, 534 3,075, 765 - 3,075, 765
USD  Morgan Stanley 5,337,000  04/02/2020  AUD 8, 240, 627 31, 688, 376 - 31, 688, 376
USD  Morgan Stanley 4,500,000  04/02/2020  AUD 7,676, 363 - (21, 389, 073) (21, 389, 073)
USD  Morgan Stanley 2,075,000  04/02/2020  AUD 3,551, 902 — (10,671, 813) (10, 671, 813)



IR=DVU-RYE-T72F- MaVZ3-X (BASER)

8 WEIH8FA Eark] RER 5 ek ST 4 ST (18) STl (18) &t
USD  Standard Chartered Bank 88, 757, 767 04/02/2020  AUD 150, 430, 519 - (357, 280, 316) (357, 280, 316)
USD  JPMorgan Chase & Co. 622, 000 05/04/2020  AUD 1,010, 707 350, 584 — 350, 584
USD  Morgan Stanley 1, 139, 000 05/04/2020  AUD 1, 861, 202 - (44, 607) (44, 607)

¥ 446,097,714  ¥(1,427,682,648) ¥ (981,584, 934)
Class G - NZD Class#E A% F#ERSl 20204 3 A31HRE

g WEIHEFA B4k RFH b ek EaiEs STl (48) STl (48) W&
NZD  JPMorgan Chase & Co. 266, 456 04/02/2020  USD 168,000 ¥ - ¥ (1, 083,486) ¥ (1, 083, 486)
NZD Standard Chartered Bank 15, 150, 845 04/02/2020  USD 9, 591, 803 - (65, 842, 303) (65, 842, 303)
NZD BNP Paribas SA 479, 785 05/04/2020 IN)) 286, 000 — (174, 873) (174, 873)
NZD  Goldman Sachs Group, Inc. 11, 269, 461 05/04/2020  USD 6, 535, 721 15, 507, 237 — 15, 507, 237
NZD  HSBC Bank PLC 1,497 05/04/2020 IN)) 871 1, 750 — 1, 750
NZD  JPMorgan Chase & Co. 338,614 05/04/2020 UsD 204, 000 - (355, 365) (355, 365)
USD  Goldman Sachs Group, Inc 6, 536, 851 04/02/2020  NZD 11, 269, 461 - (15, 550, 712) (15, 550, 712)
USD  HSBC Bank PLC 871 04/02/2020  NZD 1,497 - (1, 750) (1, 750)
USD  JPMorgan Chase & Co. 243, 000 04/02/2020  NZD 409, 724 11, 058 - 11, 058
USD  JPMorgan Chase & Co. 486, 000 04/02/2020  NZD 803, 914 1,016, 283 — 1,016, 283
USD  JPMorgan Chase & Co. 204, 000 04/02/2020  NZD 334, 897 589, 712 - 589, 712
USD  JPMorgan Chase & Co. 149, 000 04/02/2020  NZD 236, 487 950, 314 - 950, 314
USD  JPMorgan Chase & Co. 80, 000 04/02/2020  NZD 124, 924 641, 383 — 641, 383
USD  JPMorgan Chase & Co. 66, 000 04/02/2020  NZD 103, 997 469, 337 - 469, 337
USD  JPMorgan Chase & Co. 84, 000 04/02/2020  NZD 134, 417 465, 662 - 465, 662
USD  JPMorgan Chase & Co. 93, 000 04/02/2020  NZD 149, 965 442, 188 - 442, 188
USD  JPMorgan Chase & Co. 41, 000 04/02/2020  NZD 70, 807 - (105, 432) (105, 432)
USD  JPMorgan Chase & Co. 212, 000 04/02/2020  NZD 367, 422 — (628, 263) (628, 263)
USD  Morgan Stanley 151, 000 04/02/2020  NZD 263, 168 - (541, 308) (541, 308)
USD  Morgan Stanley 310, 000 04/02/2020  NZD 532,993 — (645, 080) (645, 080)
USD  Morgan Stanley 384, 000 04/02/2020  NZD 613, 628 2, 183, 041 - 2,183, 041
USD  Morgan Stanley 112, 000 05/04/2020  NZD 189, 051 - (5, 806) (5, 806)

Y 22,277,965 ¥  (84,934,378) ¥ (62, 656,413)
Class D - BRL Class#tE A FHERS] 20204 3 A3IHRE

8 W5IHFA 2LihEa RER 7 g S iff 2 STl (48) ETfi (48) &
BRL BNP Paribas SA 184,671,978 04/02/2020 IN)) 45,576,638 ¥ —  ¥(1,076,479,685) ¥(1,076, 479, 685)
BRL BNP Paribas SA 973,915 04/02/2020 IN)) 187, 338 46, 961 — 46, 961
BRL BNP Paribas SA 146, 000, 000 04/02/2020  USD 28, 083, 944 7,039, 931 — 7,039, 931
BRL Credit Suisse International 10, 763, 505 04/02/2020 IN)) 2,070, 422 519, 003 — 519, 003
BRL Deutsche Bank AG 4,828,819 04/02/2020 UsD 928, 851 232, 839 — 232, 839
BRL  JPMorgan Chase & Co. 13, 324, 923 04/02/2020  USD 2, 563, 126 642, 511 — 642, 511
BRL  JPMorgan Chase & Co. 5,725,034 04/02/2020  USD 1,101, 243 276, 054 — 276, 054
BRL  JPMorgan Chase & Co. 2, 204, 254 04/02/2020  USD 424, 001 106, 287 - 106, 287
BRL  JPMorgan Chase & Co. 26, 455, 168 04/02/2020  USD 5, 088, 805 1, 275, 633 — 1, 275, 633
BRL Morgan Stanley 41, 313, 835 04/02/2020  USD 7,946, 955 1,992, 099 - 1,992, 099
BRL Morgan Stanley 51, 346 04/02/2020  USD 9,877 2,476 - 2,476
BRL Morgan Stanley 99, 306, 242 04/02/2020  USD 19, 102, 130 4,788,419 — 4,788, 419
BRL Morgan Stanley 16, 424, 419 04/02/2020  USD 3,159, 332 791, 964 - 791, 964
BRL Morgan Stanley 182, 699, 482 04/02/2020  USD 43,339, 932 - (876, 069, 024) (876, 069, 024)
BRL Barclays Bank Plc 179, 843, 159 05/05/2020  USD 40, 806, 671 — (670, 116, 059) (670, 116, 059)
BRL Morgan Stanley 10, 382, 336 05/05/2020  USD 2, 048, 000 — (5,517, 651) (5,517, 651)
BRL Morgan Stanley 182, 699, 482 05/05/2020  USD 43, 284, 485 — (877,947, 354) (877,947, 354)
BRL Barclays Bank Plc 176, 442, 502 06/02/2020  USD 39,979, 721 - (656, 681, 588) (656, 681, 588)
BRL BNP Paribas SA 146, 000, 000 06/02/2020 USD 28,575,902 — (58, 247, 699) (58, 247, 699)
BRL BNP Paribas SA 20, 195, 175 06/02/2020  USD 4, 035, 000 - (16,917, 053) (16, 917, 053)



IR=DVU-RYE-T72F- MaVZ3-X (BASER)

8 WEIH8FA Eark] RER 5 ek ST 4 ST (18) 5Pl (18) &t
BRL Deutsche Bank AG 4, 828, 819 06/02/2020  USD 1, 093, 681 - (17,921, 146) (17,921, 146)
BRL Credit Suisse International 33, 500, 000 07/02/2020 IN)) 6, 557, 313 - (14, 498, 542) (14, 498, 542)
BRL  JPMorgan Chase & Co. 21, 159, 007 07/02/2020  USD 4, 124, 000 - (7, 256, 343) (7, 256, 343)
BRL Morgan Stanley 99, 306, 242 07/02/2020 IN)) 19, 475, 631 - (46, 996, 538) (46, 996, 538)
BRL Morgan Stanley 51, 346 07/02/2020 USD 10, 078 - (25, 170) (25, 170)
USD  BNP Paribas SA 218, 000 04/02/2020  BRL 973,915 3,263, 179 — 3,263, 179
USD  BNP Paribas SA 28, 657, 232 04/02/2020  BRL 146, 000, 000 54, 850, 166 — 54, 850, 166
USD  BNP Paribas SA 35,522, 723 04/02/2020  BRL 184, 671, 978 - (8,904, 644) (8,904, 644)
USD Credit Suisse International 2, 385, 000 04/02/2020  BRL 10, 763, 505 33, 441, 657 — 33, 441, 657
USD  Deutsche Bank AG 1, 096, 487 04/02/2020  BRL 4, 828, 819 17, 864, 507 - 17, 864, 507
USD  JPMorgan Chase & Co. 2,601, 000 04/02/2020  BRL 13, 324, 923 3, 446, 232 - 3, 446, 232
USD  JPMorgan Chase & Co. 5, 248, 000 04/02/2020  BRL 26, 455, 168 15,910, 536 - 15,910, 536
USD  JPMorgan Chase & Co. 442, 000 04/02/2020  BRL 2,204, 254 1, 836, 820 - 1, 836, 820
USD  JPMorgan Chase & Co. 1, 126, 000 04/02/2020  BRL 5,725,034 2,396,573 — 2,396,573
USD  Morgan Stanley 35, 143, 302 04/02/2020  BRL 182, 699, 482 - (8, 809, 532) (8,809, 532)
USD  Morgan Stanley 10, 115 04/02/2020  BRL 51, 346 23,234 - 23,234
USD Morgan Stanley 8, 026, 000 04/02/2020  BRL 41, 313, 835 6,541, 312 - 6, 541, 312
USD  Morgan Stanley 3,278, 000 04/02/2020  BRL 16, 424, 419 12,019, 010 - 12,019, 010
USD  Morgan Stanley 19, 556, 172 04/02/2020  BRL 99, 306, 242 44, 228, 352 - 44, 228, 352
USD Credit Suisse International 6,571, 849 05/05/2020  BRL 33, 500, 000 13,891, 617 - 13,891, 617
USD  JPMorgan Chase & Co. 4, 036, 000 05/05/2020  BRL 19, 695, 680 26, 726, 199 - 26, 726, 199
USD  JPMorgan Chase & Co. 8, 242, 000 05/05/2020  BRL 39, 454, 454 70, 465, 581 - 70, 465, 581
USD  Goldman Sachs Group, Inc. 7,653, 000 06/02/2020  BRL 35,999, 712 79, 709, 389 - 79, 709, 389
USD  JPMorgan Chase & Co. 4, 069, 000 06/02/2020  BRL 19, 160, 921 41, 959, 828 - 41, 959, 828
USD Morgan Stanley 2,018, 000 06/02/2020  BRL 10, 489, 160 416, 992 — 416, 992

¥ 446,705,361  ¥(4, 342, 388,028) ¥(3, 895, 682, 667)
Class E - ZAR ClassstE A& FHERS] 20204 3 A3IBR%E

g WEIHEFA ES k] RER 7 2ihEE Ea ik STl (48) STl (48) &t
USD  Barclays Bank Plc 4,526, 563 04/02/2020 ZAR 80, 185, 363 ¥ 3,988,989 ¥ - ¥ 3, 988, 989
USD  Citibank NA 141 04/02/2020 ZAR 2,435 460 — 460
USD  JPMorgan Chase & Co. 33,000 04/02/2020 ZAR 584, 223 31,213 — 31,213
USD  JPMorgan Chase & Co. 181, 000 04/02/2020 ZAR 3,010, 647 1, 342, 177 — 1, 342, 177
USD  JPMorgan Chase & Co. 344, 000 04/02/2020 ZAR 5,643, 609 3,024, 067 — 3,024, 067
USD  JPMorgan Chase & Co. 87, 000 04/02/2020 ZAR 1,492, 364 371,576 - 371,576
USD  JPMorgan Chase & Co. 118, 000 04/02/2020  ZAR 1,914, 039 1, 169, 399 — 1, 169, 399
USD  JPMorgan Chase & Co. 86, 000 04/02/2020  ZAR 1, 378, 627 951, 103 — 951, 103
USD  JPMorgan Chase & Co. 82, 000 04/02/2020  ZAR 1, 288, 182 1, 065, 973 - 1, 065, 973
USD  JPMorgan Chase & Co. 128, 000 04/02/2020  ZAR 2,124, 684 975, 717 — 975, 717
USD  Morgan Stanley 275, 000 04/02/2020 ZAR 4, 442, 056 2, 837, 890 - 2, 837, 890
USD  Morgan Stanley 109, 000 04/02/2020  ZAR 1,913, 225 202,712 — 202,712
USD  Morgan Stanley 268, 000 04/02/2020 ZAR 4,671, 294 696, 565 - 696, 565
USD  Morgan Stanley 73, 000 05/05/2020  ZAR 1,311, 002 - (2,875) (2, 875)
ZAR  JPMorgan Chase & Co. 1, 668, 784 04/02/2020  USD 107, 000 — (1, 464, 330) (1, 464, 330)
ZAR  Morgan Stanley 106, 981, 964 04/02/2020  USD 6, 905, 994 - (98, 891, 123) (98, 891, 123)
ZAR  Barclays Bank Plc 80, 185, 363 05/05/2020  USD 4,507, 225 — (4, 382, 235) (4, 382, 235)
ZAR  BNP Paribas SA 1,371, 559 05/05/2020  USD 79, 000 — (280, 216) (280, 216)
ZAR  Citibank NA 2,435 05/05/2020  USD 140 — (465) (465)
ZAR  JPMorgan Chase & Co. 2,414, 763 05/05/2020  USD 137, 000 — (268, 404) (268, 404)
ZAR  Morgan Stanley 1, 715, 180 05/05/2020  USD 98, 000 - (265, 047) (265, 047)

¥ 16,657,841 ¥ (105,554,695) ¥ (88,896, 854)




IR=DVU-RYE-T72F- MaVZ3-X (BASER)

Class F - TRY ClassstE A& FHES| 20204 3 A3IBHRE

8 W5IHFA g REB bl g ST iff 2 s ($8) sl (8) #aEt
TRY Barclays Bank Plc 479, 593, 831 04/02/2020 USD 77,049,374 ¥ — ¥ (461,702,424) ¥ (461,702, 424)
TRY BNP Paribas SA 13, 899, 708 05/04/2020 USD 2,157,000 — (7, 352, 972) (7,352, 972)
TRY  JPMorgan Chase & Co. 9, 581, 233 05/04/2020  USD 1, 472, 000 - (3,468, 573) (3,468, 573)
TRY Morgan Stanley 5,587,212 05/04/2020 IN)) 857, 000 - (1, 873, 536) (1, 873, 536)
TRY Royal Bank of Scotland Plc 357,061, 154 05/04/2020 USD 55, 342, 874 — (181, 666, 660) (181, 666, 660)
USD  JPMorgan Chase & Co. 887, 000 04/02/2020 TRY 5, 781, 555 1, 049, 148 — 1, 049, 148
USD  JPMorgan Chase & Co. 3, 182, 000 04/02/2020  TRY 20, 259, 826 11, 639, 196 - 11, 639, 196
USD  JPMorgan Chase & Co. 668, 000 04/02/2020  TRY 4,332,428 1, 144, 982 - 1, 144, 982
USD  JPMorgan Chase & Co. 1, 536, 000 04/02/2020  TRY 9, 795, 855 5, 354, 223 - 5, 354, 223
USD  JPMorgan Chase & Co. 963, 000 04/02/2020  TRY 6, 008, 899 5,529, 694 — 5,529, 694
USD  JPMorgan Chase & Co. 620, 000 04/02/2020  TRY 3, 826, 708 4,247, 309 - 4,247, 309
USD  JPMorgan Chase & Co. 890, 000 04/02/2020  TRY 5,608, 077 4,214,772 - 4,214,772
USD  JPMorgan Chase & Co. 108, 000 04/02/2020  TRY 675, 742 589, 901 - 589, 901
USD  JPMorgan Chase & Co. 2, 234, 000 04/02/2020  TRY 14, 340, 470 6, 262, 032 - 6, 262, 032
USD  Morgan Stanley 1,176, 000 04/02/2020  TRY 7,731, 024 314,112 - 314,112
USD  Morgan Stanley 3, 596, 000 04/02/2020  TRY 23,648, 375 825,015 - 825,015
USD Morgan Stanley 3, 316, 000 04/02/2020  TRY 20, 523,719 21,782, 496 — 21, 782, 496
USD Royal Bank of Scotland Plc 55, 782, 089 04/02/2020  TRY 357,061, 154 172, 981, 968 - 172, 981, 968
USD  JPMorgan Chase & Co. 404, 000 05/04/2020  TRY 2, 688, 567 - (2, 496) (2, 496)
USD  Morgan Stanley 667, 000 05/04/2020  TRY 4, 441, 420 - (46, 572) (46, 572)

¥ 235,934,848 ¥ (656,113,233) ¥ (420,178, 385)

Class H - ONY Class#tE A F#ESI 20204 3 ASIH®E

g WEIHFA 2498 RER b ek EaiEs STl (48) STl (48) W&
CNY BNP Paribas SA 15, 684, 362 04/02/2020  USD 2,233,180 ¥ - ¥ (2,373,634) ¥ (2,373, 634)
CNY BNP Paribas SA 76, 357 04/02/2020  USD 11, 000 - (25, 391) (25, 391)
CNY  Goldman Sachs Group, Inc. 487, 550 04/02/2020 IN)) 70, 000 - (136, 546) (136, 546)
CNY  HSBC Bank PLC 11, 678, 2569 04/02/2020 USD 1, 648, 284 - (202, 357) (202, 357)
CNY  JPMorgan Chase & Co. 589, 234 04/02/2020 IN)) 83, 165 - (10, 210) (10, 210)
CNY  JPMorgan Chase & Co. 1,397,677 04/02/2020 USsD 197, 270 - (24, 218) (24, 218)
CNY  JPMorgan Chase & Co. 716, 866 04/02/2020  USD 101, 179 - (12, 421) (12, 421)
CNY  JPMorgan Chase & Co. 118, 476 04/02/2020  USD 16, 722 - (2, 053) (2, 053)
CNY JPMorgan Chase & Co. 471,901 04/02/2020  USD 66, 605 - (8,177) (8, 177)
CNY  JPMorgan Chase & Co. 139, 294 04/02/2020  USD 19, 660 - (2,414) (2,414)
CNY  JPMorgan Chase & Co. 70, 751 04/02/2020  USD 9, 986 - (1, 227) (1, 227)
CNY  JPMorgan Chase & Co. 202, 826 04/02/2020  USD 28, 627 - (3,514) (3,514)
CNY Morgan Stanley 605, 974 04/02/2020  USD 85, 528 — (10, 501) (10, 501)
CNY Morgan Stanley 257,010 04/02/2020  USD 36, 275 - (4, 453) (4, 453)
CNY BNP Paribas SA 509, 832 05/06/2020 USD 72,000 — (9, 601) (9,601)
CNY HSBC Bank PLC 11, 678, 259 05/06/2020  USD 1, 646, 565 68, 264 - 68, 264
CNY  JPMorgan Chase & Co. 1,027, 804 05/06/2020  USD 145, 000 — (3, 246) (3, 246)
USD BNP Paribas SA 10, 777 04/02/2020  CNY 76, 357 1,322 - 1,322
USD  BNP Paribas SA 2,213,711 04/02/2020  CNY 15, 684, 362 271,774 - 271,774
USD Goldman Sachs Group, Inc. 68, 813 04/02/2020  CNY 487, 550 8, 448 — 8, 448
USD  HSBC Bank PLC 1,648, 075 04/02/2020  CNY 11, 678, 2569 179, 756 - 179, 756
USD  JPMorgan Chase & Co. 67, 000 04/02/2020  CNY 471,901 50, 850 - 50, 850
USD  JPMorgan Chase & Co. 83, 000 04/02/2020  CNY 589, 234 — (7, 622) (7,622)
USD  JPMorgan Chase & Co. 199, 000 04/02/2020  CNY 1,397, 677 211, 001 - 211, 001
USD  JPMorgan Chase & Co. 102, 000 04/02/2020  CNY 716, 866 101, 010 - 101, 010
USD  JPMorgan Chase & Co. 17, 000 04/02/2020  CNY 118, 476 32,075 - 32,075
USD  JPMorgan Chase & Co. 20, 000 04/02/2020  CNY 139, 294 39, 105 - 39, 105
USD  JPMorgan Chase & Co. 29, 000 04/02/2020  CNY 202, 826 43,768 - 43,768
USD  JPMorgan Chase & Co. 10, 000 04/02/2020  CNY 70, 751 2,750 - 2,750




IR=DVU-RYE-T72F- MaVZ3-X (BASER)

B BEIEFH 2#9%8 RiEH 5 24958 ik FHE (48) il (38) &
USD  Morgan Stanley 36,000  04/02/2020  CNY 257,010 — (25, 211) (25, 211)
USD  Morgan Stanley 85,000  04/02/2020  CNY 605, 974 - (46, 500) (46, 500)
USD  Morgan Stanley 14,000  05/06/2020  CNY 99, 189 1,032 — 1,032
1,011, 155 (2,909,296) ¥ (1,898, 141)

Class I - CAD Class/\EAEFHES| 20204 3 A31BHRE
B mEIHEFAH 24958 RiFH 5t 24958 ik SFE (18) FHf (38) 5t
CAD  JPMorgan Chase & Co. 10,718 04/02/2020  USD 8, 000 — (50, 785) ¥ (50, 785)
CAD  Morgan Stanley 528,665  04/02/2020  USD 395, 662 - (2,618, 261) (2,618, 261)
CAD  BNP Paribas SA 11,232 05/04/2020  USD 8, 000 - (11, 422) (11, 422)
CAD  Goldman Sachs Group, Inc. 399,411  05/04/2020  USD 275, 521 558, 562 — 558, 562
CAD  JPMorgan Chase & Co. 11,254  05/04/2020  USD 8, 000 — (9, 753) (9, 753)
CAD  Morgan Stanley 8,597  05/04/2020  USD 6, 000 4,542 — 4,542
USD  Goldman Sachs Group, Inc 275,457 04/02/2020  CAD 399, 411 - (555, 492) (555, 492)
USD  JPMorgan Chase & Co. 4,000  04/02/2020  CAD 5,370 24, 554 — 24, 554
USD  JPMorgan Chase & Co. 2,000  04/02/2020  CAD 2,672 13, 287 — 13, 287
USD  JPMorgan Chase & Co. 3,000  04/02/2020  CAD 4, 058 16, 072 — 16, 072
USD  JPMorgan Chase & Co. 1,000  04/02/2020  CAD 1,448 - (1, 888) (1, 888)
USD  JPMorgan Chase & Co. 11,000  04/02/2020  CAD 15, 607 3, 826 - 3, 826
USD  JPMorgan Chase & Co. 4,000  04/02/2020  CAD 5, 355 25, 667 — 25, 667
USD  JPMorgan Chase & Co. 16,000  04/02/2020  CAD 22, 385 29, 568 — 29, 568
USD  JPMorgan Chase & Co. 8,000  04/02/2020  CAD 11, 099 21, 827 - 21, 827
USD  JPMorgan Chase & Co. 5,000  04/02/2020  CAD 6,875 18,325 - 18,325
USD  JPMorgan Chase & Co. 7,000  04/02/2020  CAD 10,173 - (15, 862) (15, 862)
USD  JPMorgan Chase & Co. 3,000  04/02/2020  CAD 4,029 18, 272 - 18, 272
USD  Morgan Stanley 16,000  04/02/2020  CAD 22, 039 55, 797 — 55, 797
USD Morgan Stanley 13,000  04/02/2020  CAD 18, 806 — (22, 885) (22, 885)
USD  Morgan Stanley 7,000  04/02/2020  CAD 10, 049 — (6, 484) (6, 484)
USD  Morgan Stanley 5,000  05/04/2020  CAD 7,115 — (45) (45)
790, 299 (3,292,877) ¥ (2,502, 578)

Class J — MXN Classs#VEAEFHERSEI 20204 3 A3IBRE
g BEIHFAH %8 REB 5t 2% 5T 2 FHE (18) FHE (38) #MEt
MXN Barclays Bank Plc 60,922,440  04/02/2020  USD 3, 122, 491 — (56,739,654) ¥ (56,739, 654)
MXN  Goldman Sachs Group, Inc. 611 04/02/2020 USDh 25 158 — 158
MXN  JPMorgan Chase & Co. 1,151,076  04/02/2020  USD 58, 000 — (964, 441) (964, 441)
MXN BNP Paribas SA 1,462,684  05/04/2020  USD 63, 000 - (103, 369) (103, 369)
MXN  Goldman Sachs Group, Inc. 44,990,622  05/04/2020  USD 1, 778, 498 13, 990, 029 — 13, 990, 029
MXN  JPMorgan Chase & Co. 1,410,223  05/04/2020  USD 60, 000 - (19, 863) (19, 863)
MXN Morgan Stanley 1,102,082  05/04/2020  USD 45, 000 188, 126 — 188, 126
USD  Goldman Sachs Group, Inc. 1,786,916  04/02/2020  MXN 44, 990, 622 - (14, 129, 105) (14, 129, 105)
USD  JPMorgan Chase & Co. 68,000  04/02/2020  MXN 1,327,739 1,231, 037 — 1,231, 037
USD  JPMorgan Chase & Co. 40,000  04/02/2020  MXN 793, 627 666, 136 - 666, 136
USD  JPMorgan Chase & Co. 19,000  04/02/2020  MXN 383, 332 287, 152 - 287, 152
USD  JPMorgan Chase & Co. 46,000  04/02/2020  MXN 978, 983 460, 904 — 460, 904
USD  JPMorgan Chase & Co. 24,000  04/02/2020  MXN 504, 303 270, 251 — 270, 251
USD  JPMorgan Chase & Co. 17,000  04/02/2020  MXN 427,983 — (134, 234) (134, 234)
USD  JPMorgan Chase & Co. 62, 000 04/02/2020  MXN 1,474,228 — (90, 813) (90, 813)
USD  JPMorgan Chase & Co. 81,000  04/02/2020  MXN 1, 880, 138 92, 437 - 92, 437
USD  JPMorgan Chase & Co. 118,000  04/02/2020  MXN 2,593, 507 804, 040 - 804, 040
USD  JPMorgan Chase & Co. 56,000  04/02/2020  MXN 1, 255, 586 267, 593 — 267, 593
USD  Morgan Stanley 48,000  04/02/2020  MXN 1, 155, 754 — (136, 647) (136, 647)
USD  Morgan Stanley 116,000  04/02/2020  MXN 2,449, 154 1, 252, 408 — 1, 252, 408



B HEIHEFA 20%E RFER 58 2% EaliEa FFE (38) FHE (38) #Et
USD Morgan Stanley 77,000  04/02/2020  MXN 1,859,173 - (242, 910) (242, 910)
USD  Goldman Sachs Group, Inc. 24 05/04/2020  MXN 611 — (157) (157)
USD Morgan Stanley 28,000  05/04/2020  MXN 659, 859 1,247 — 1,247
¥ 19,511,518 ¥  (72,561,193) ¥ (53,049, 675)
EEILYY b T4 L Ry TEE| 20205 3 A31HRAE
e _ LSy k- " 2y 4>7;?“4 F_' TUSTLXZIW o 5 n
USD Barclays Bank Ple 412,000 Sell protection ?ﬁ{i;ﬁgﬁg}’lﬁmm 5.000%  8.25% 6/20/2025 ¥ (7,418,998) ¥ 1,608,092 ¥ (5,810, 906)
USD Barclays Bank Ple 688,000 Sell protection ji12in¢ Soverment 5 gggo g 9505 6/20/2025 (12,389,000 2,685,358 (9,703, 649)
USD Barclays Bank Plc 4,000,000 Sell protection E{lgﬁr{atﬁi‘ﬁnme“t 1.000%  5.53% 6/20/2025 (66,058, 764)  (17,942,733) (84,001, 497)
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MXN — AF¥Ta Y
2 amb ) N %
TRY — =y

Uusb  — kR
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¥ (85, 866, 769) ¥ (13,649,283) ¥(99, 516, 052)




TVNT 4 THRGIOffifE
UFORIFAT 72 ROTF VAT 4 TR OEK T 5.

WEIH8FA

JEBTUNT4T
R FEE|

it

SHE A TR

aft

TUNT4T

SEDIHE

$B{RZHx

BREA*

FliZE*x

Barclays Bank Plc

Bank of America NA
Barclays Bank Plc

BNP Paribas SA

Citibank NA

Credit Suisse International
Deutsche Bank AG

Goldman Sachs Group, Inc.
HSBC Bank PLC

JPMorgan Chase & Co.
Morgan Stanley

Royal Bank of Canada
Royal Bank of Scotland Plc
Standard Chartered Bank

¥ 4, 293, 450

¥ (17,942,733) ¥

¥ (13, 649, 283)

¥ 4,293, 450

¥ (17.942,733) ¥

¥ (13, 649, 283)

¥ 1, 175, 604
3, 988, 989
71, 962, 923
2,623,618
47, 852, 277
18, 138, 231
109, 773, 823
249,770
299, 020, 507
228,701, 231
2,722,461
172, 981, 968
476, 655, 270

¥ — ¥
(2, 863, 902, 947)
(1, 170, 880, 559)
(465)
(14, 498, 542)
(17,961, 983)
(30, 670, 556)
(1, 068, 948)
(40, 311, 641)
(1, 959, 853, 534)
(181, 666, 660)
(547, 425, 697)

¥ —
(265, 029, 520)
(134, 727, 837)

(54, 949, 094)

¥ 1,175, 604
(2, 594, 884, 438)
(964, 189, 799)
2,623, 153
33,353, 735
176, 248

79, 103, 267
(819, 178)

258, 708, 866
(1, 676, 203, 209)
2,722,461
(8, 684, 692)
(70, 770, 427)

¥ 1,435, 846, 672

¥(6,828,241,532) ¥

¥ (454, 706, 451)

¥ (4,937, 688, 409)
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E % % HAH
F10H] (201647 A25H) 10, 186 0.1 81.1 4,928
H11H (2017457 H25H) 10, 177 ANO0. 1 58. 8 3, 841
F12] (20184E7 A25H) 10, 172 AN0.0 69. 2 4,478
F13H (20194E 7 A25H) 10, 167 AN0.0 72.9 3, 760
F14] (20204E 7 AH27H) 10, 160 ANO0. 1 86. 2 4, 668
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E:S #e i %A N e
i A H i % = fA A i e %
M % %
(# ®) 201947 A25H 10, 167 — 72.9
(ES 10, 167 .0 58. 2
8 HR 10, 168 .0 60. 3
9 AR 10, 168 .0 71.5
10H* 10, 165 A0.0 79. 4
1HAE 10, 163 N0.0 60. 1
12H K 10, 163 A0.0 57.5
20204 1 H A 10, 163 AN0.0 69.5
2 AR 10, 163 A0.0 63. 1
3AR 10, 160 A0, 1 71.6
4 AR 10, 160 A0. 1 79.9
5 AR 10, 160 NO. 1 74.2
6 HAR 10, 161 A0. 1 87.1
(1 HR) 202047 H27H 10, 160 ANO. 1 86. 2
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H H 201947 A 26 H ~20204E.7 A27H T H DR
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= DO E H 0 0.000% | Ot =0 Z O s i -9t O F% 235 M 0 5%
(£ DAh) (0) (0.000) | (GFREMEEICBET 2H0BL, ERCFB ORI 258 %
&8t 0 0. 000
o o L EVEAEIL 10, 1631 T,

k THER] BIX 1 TR Y oZznEno® Hez b oA B EMZE TR L TL002E L2 b DT,
PO GHEBEDON»D D b OFWEEBSEZ ST, ) (X, B0 - AEIC L 0 ZRHENEICEB N H 5720, RIS L0 Bl LR T,
k HARMIEEEA L TOET,

SEERUEGGIDIKR (20194E 7 H 26 H 5> 520204E 7 A27H % T)
WAL AE
= £t % 7t £t &
T T
o 402, 133 —
H 5 F FE 2 (160, 000)
e 4,172, 461 —
O 7 S S (3,207, 000)
. - . 2,708, 532 —
SN S (2, 600, 000)

* BRI LG (BRI & EnCnETA. )
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FAESR IR TR LS (i) B Eh CunERA,

FELTEHW (20194E 7 H 26 H /> 520204 7 A27H £ T)
| /SR
H £F 7t F
& i & A & i & %
TM M
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18E R 5 A 598, 798
1B H 5 A3 503, 400
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12 R 7 A 200, 456
115 BrifiE s 195, 904
110 B Bkt 195, 815
107 BUORIE B 140, 973
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X a7 B Ot B % - = %H%E# = =
- 2 HLRIERBRA 2 HLRIERBRA
A Lomskne | BIA Lomsihnp | P/C
57 H 55 H % 57 H 55 H %
7N t* & 7,283 1, 204 16.5 — — —
FIEBIMRAN &1, &éhﬁ&v&éik BT B IIAE 1 HIOHE SN A FIEBBRATH Y . YHICBT 547 7 > RIRDFIEBRA &1X
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WAL AE
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gﬁ ﬁ A %’E nq: 'ﬁﬂj %E %E. ]\ Lt B U‘F%ﬁktti E)ﬂiuj: Zﬂiuj: 2&5*(%
TH TH % % % % %
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18 B fRH 7 AL 0. 9000 595, 000 596, 648 2020/11/17
25 BRPREUREEC 0. 1470 600, 000 600, 280 2020/11/25
122 BIRTE B 0. 9000 95, 000 95, 291 2020/11/30
19B R 5 A 3 1. 2000 500, 000 502, 307 2020/12/14
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2 afea—J4—Ah 0. 2760 100, 000 100, 085 2020/12/14
3 K HAHI 1.3580 100, 000 100, 520 2020/12/18
5 AHH G i 0. 6140 100, 000 100, 162 2020/12/18
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BREEFEHEDER 20204E 7 H 27 H BIE
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THM %
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o — e v - v E 644, 887 13.8
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