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AR A 178 A 186 A 297 A 152 A 392 A 360
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@) s (D+E+F) 13, 446, 091 9,628,299 6,941,670 6,742,038 4,497, 486 3,195, 208
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- 4ic
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B RN 28, 466, 482
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BREF 183, 140, 703
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#HAE EDERHE
20205 6 A30BIR#E
A E
HE FEE 74K Ea—F WK FHMEEE CKkFIL) (tE/I)
0
Z ORI T B TS S FETBEH MRS
NEHE
EfERI% & & Cih AR %
687, 552, 020, 000 Korea Treasury Bond, senior note, 1.375%, 12/10/29  KOR KRW 573,382,426 5.74
76, 420, 100 Government of Mexico, senior note, M, 7.25% 12/09/21  MEX MXN 344,459, 877 3.45
407, 303, 000, 000 Korea Treasury Bond, senior note, 1.375%, 09/10/21 KOR KRW 342, 567, 565 3.43
71,543, 760 Government of Mexico, senior bond, M, 6.50% 06/09/22  MEX MXN 322,049, 464 3.22
2,548,991, 000 Government of Norway, 144A, Reg S, 2.00% 05/24/23  NOR NOK 278,713,858  2.79
3,639, 789, 000, 000 Government of Indonesia, senior bond, FRS3, 8.25% 07/15/21 IDN IDR 263, 849, 761 2.64
1, 804,081,000 Government of Norway, 144A, Reg S, 3.00% 03/14/24  NOR NOK 206, 680, 127 2.07
2,310, 430, 000, 000 Government of Indonesia, senior bond, FRA46, 9.50% 07/15/23 IDN IDR 171,070, 893 1.77
145, 675, 800, 000 Korea Treasury Bond, senior note, 1.375% 09/10/24  KOR KRW 123, 064, 629 1.23
1,395, 206, 000, 000 Government of Indonesia, senior bond, FR40, 11.00% 09/15/25 IDN IDR 116, 079, 604 1.16
7,795,000, 000 Government of India, senior bond, 8.13% 09/21/22  IND INR 111, 781, 246 1.12
18, 740, 200 Government of Mexico, senior bond, M, 8.00% 12/07/23  MEX MXN 89,929, 634 0.90
491,100 Letra Tesouro Nacional, Strip, 07/01/21 BRA BRL 88,247,873  0.88
1, 800, 600, 000 Inter-American Development Bank, senior bond, 7.50% 12/05/24 SP MXN 84, 467, 630 0.85
247,187,000, 000 Titulos de Tesoreria, senior bond, B, 10.00% 07/24/24  COL COP 81,031, 211 0. 81
468, 790, 000 Government of Ghana, 19.00% 11/02/26 GHA GHS 75,135,712  0.75
463, 990, 000 Government of Ghana, senior bond, 19.75% 03/15/32  GHA GHS 74,972, 328 0.75
554,271,000 Government of Norway, 144A, Reg S, 1.75%, 03/13/25  NOR NOK 61,519,260  0.62
6,448,124, 218 Argentina Treasury Bond BONCER, Index Linked, 1.20% 03/18/22 ARG ARS 61,000,015  0.61
8,646, 500 Government of Mexico, senior bond, M 20, 10.00% 12/05/24  MEX MXN 45,314, 253 0.45
577,127,000, 000 Government of Indonesia, senior bond, FR70, 8.375% 03/15/24  IDN IDR 43,137,762 0.43
139, 388, 600, 000 Titulos de Tesoreria, senior bond, B, 6.00% 04/28/28  COL COP 37,774,352  0.38
4,392, 251, 785 Argentina Treasury Bond BONCER, Index Linked, 1.40% 03/25/23 ARG ARS 37,167,080  0.37
328,862, 000 Government of Norway, 144A, Reg S, 1.50% 02/19/26  NOR NOK 36,348,189  0.36
456, 738, 000, 000 Government of Indonesia, senior bond, FR35, 12.90% 06/15/22  IDN IDR 36,324,373  0.36
4,910,100, 000 Argentine Bonos del Tesoro, 18.20% 10/03/21 ARG ARS 35,676,702  0.36
4,392,251, 788 Argentina Treasury Bond BONCER, Index Linked, 1.50% 03/25/24 ARG ARS 34,702, 508 0.35
2,385,000, 000 Government of India, senior note, 8.79%, 11/08/21 IND INR 33, 498, 383 0.34
436, 318, 000, 000 Government of Indonesia, senior bond, FR61, 7.00% 05/15/22 IDN IDR 31, 357, 957 0.31
7,882,350, 000 Argentine Bonos del Tesoro, senior note, 15.50% 10/17/26 ARG ARS 28, 343, 446 0.28
156, 260, 000 Government of Ghana, 19.75%, 03/25/24 GHA GHS 27,541,726  0.28
156, 260, 000 Government of Ghana, 18.75%, 01/24/22 GHA GHS 27,390, 557 0.28
1,789,000, 000 Government of India, senior note, 8.15% 06/11/22 IND INR 25,373, 324 0.25
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357, 293, 000, 000 Government of Indonesia, senior bond, FR63, 5.625% 05/15/23 IDN IDR 24,783, 665 0.25
4,715, 255,000 Argentine Bonos del Tesoro, 16.00% 10/17/23 ARG ARS 23,659,935  0.24
4,836,660 Government of Mexico, senior bond, M, 6.75% 03/09/23  MEX MXN 22,144, 817 0.22
69, 274,000,000 Titulos de Tesoreria, senior bond, B, 7.00% 05/04/22  COL COoP 19, 713, 933 0.20
59, 093,700,000 Titulos de Tesoreria, B, 7.75% 09/18/30 cOoL GOP 17,282,939  0.17
1,023,000, 000 Government of India, senior note, 6.84% 12/19/22 IND INR 14, 367, 635 0.14
181, 396, 000, 000 Government of Indonesia, senior bond, FR43, 10.25%, 07/15/22  IDN IDR 13, 841,077 0.14
132, 795, 000, 000 Government of Indonesia, senior bond, FR39, 11.75%, 08/15/23  IDN IDR 10, 776, 381 0.1
126, 260, 000, 000 Government of Indonesia, senior bond, FR44, 10.00% 09/15/24  IDN IDR 10, 008, 681 0.10
367,385,000 Government of Argentina, FRN, 26.415% 04/03/22 + ARG ARS 3,321,741 0.03
4,346, 000, 000 Government of Colombia, senior bond, 9.85% 06/28/27  COL COoP 1,461,738 0.02
2,728,000, 000 Government of Colombia, senior bond, 4.375% 03/21/23  COL COoP 730, 021 0.01
1,220,000 Government of Ghana, 24.75%, 07/19/21 GHA GHS 224,624  0.00
250,000 Government of Ghana, 17.60% 11/28/22 GHA GHS 42,815  0.00
4,118,313,727 41.22

1ELRIZEET 5%

6,116, 400, 000 Government of Sweden, 1047, 5.00% 12/01/20 SWE SEK 670, 537, 743 6.71
59, 715, 350, 000 Japan Treasury Discount Bill, 0.00% 08/24/20  JPN JPY 553,179,003 5.54
55,592, 400, 000 Japan Treasury Discount Bill, 0.00% 09/10/20  JPN JPY 515,032,499 5.16
60, 259, 950, 000 Japan Treasury Discount Bill, 0.00% 08/11/20  JPN JPY 558, 188, 237 5.59

1,703,790 Letra Tesouro Nacional, Strip, 07/01/20 BRA BRL 313,355,179  3.14
33,177,000, 000 Japan Treasury Discount Bill, 0.00% 07/06/20  JPN JPY 307, 270, 487 3.08
344,550, 300, 000 Korea Treasury Bond, senior bond, 4.25%, 06/10/21 KOR KRW 297,137, 147 2.97

2,692, 046, 000 Government of Norway, 144A, Reg S, 3.75% 05/25/21  NOR NOK 288,979,972  2.89
27,348, 000,000 Japan Treasury Discount Bill, 0.00% 10/12/20  JPN JPY 253,411,545  2.54
26, 657, 400, 000 Japan Treasury Discount Bill, 0.00% 11/10/20  JPN JPY 247,056,019  2.47

185, 000, 000 FHLB, 0.00% 07/09/20 USA usb 184, 995, 479 1.85
952,260 Letra Tesouro Nacional, Strip, 10/01/20 BRA BRL 174, 232,158 1.74

26,924, 300 Government of Mexico, senior bond, M, 6.50% 06/10/21  MEX MXN 119, 083, 977 1.19

590, 250 Nota do Tesouro Nacional, 10.00% 01/01/21 BRA BRL 112,701,782 1.13

9,938, 600, 000 Japan Treasury Discount Bill, 0.00% 07/10/20  JPN JPY 92,048,050  0.92
7,671,000, 000 Japan Treasury Discount Bill, 0.00% 09/23/20  JPN JPY 71,072,854 0.7
975, 674, 000, 000 Government of Indonesia, senior bond, FR31, 11.00%, 11/15/20 IDN IDR 70, 157, 595 0.70
448,362,000 Norway Treasury Bill, 144A, Reg S, 0.00% 09/16/20  NOR NOK 46,566,196  0.47
601, 537, 000, 000 Government of Indonesia, senior bond, FR34, 12.80% 06/15/21 IDN IDR 45, 344, 220 0.45
250, 200 Letra Tesouro Nacional, Strip, 04/01/21 BRA BRL 45,288, 004 0.45

33,000, 000 FHLB, 0.00% 07/10/20 USA usb 32,999,092 0.33
25,000, 000 FHLB, 0.00% 07/07/20 USA usb 24,999,542  0.25
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4,223,398 Mexican Udibonos, Index Linked, 2.50% 12/10/20  MEX MXN 18, 515, 401 0.19
68, 795, 000, 000 Titulos de Tesoreria, senior bond, B, 11.00% 07/24/20  COL COoP 18,394,276  0.19
1,557, 353, 800 Letras de la Nacion Argentina con Ajuste por CER Index Linked 0.00% 12/04/20 ARG ARS 15, 330, 225 0.15
1,476, 765, 000 Argentina Treasury Bond BONCER, Index Linked, 1.10% 04/17/21 ARG ARS 14, 375, 062 0.14
11,000, 000 FHLB, 0.00% 07/02/20 USA usb 10,999,966 0. 11
17,991, 000, 000 Government of Colombia, senior bond, 7.75% 04/14/21  COL COoP 4,917, 401 0.05
4,920,000 Government of Ghana, 16.25% 05/17/21 GHA GHS 845, 167 0.01
1,170,000 Government of Ghana, senior note, 16.50% 03/22/21 GHA GHS 202,015 0.00
870,000 Government of Ghana, 24.75% 03/01/21 GHA GHS 157,779  0.00
460, 000 Government of Ghana, 24.50% 06/21/21 GHA GHS 84, 447 0.00
320,000 Government of Ghana, senior note, 18.25%, 09/21/20  GHA GHS 55,900 0.00
5,107,514,419 51.12
NER 9,225,828, 146 92.34
INEE 9,225,828, 146 92.34
&it 9,225,828, 146 92.34

T Floating Rates are indicated as at June 30, 2020
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“With money and financial planning, prudence comes first.”
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