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ご投資家の皆様へ 
 

レッグ・メイソン・アセット・マネジメント株式会社 
 
 

「ＬＭ・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジあり）」 
「ＬＭ・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジなし）」 

信託終了（繰上償還）の実施決定のお知らせ 
 

 

拝啓 時下ますますご清祥のこととお慶び申し上げます。また、平素は格別の御引立てを賜り厚

く御礼申し上げます。 
 

さて、このたび「ＬＭ・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジあり）」お

よび「ＬＭ・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジなし）」につきまして、

2019 年 2月 21日現在の受益者の皆さまを対象として、信託終了（繰上償還）に関する書面決

議を 2019年 3月 26 日に行いました。 

この書面決議の結果、議決権の 3 分の 2 以上に当たる多数の賛成をもって可決されたため、

各ファンドは 2019 年 4月 12 日をもって信託終了（繰上償還）させていただきますので、ご案内

申し上げます。 
 
皆様のこれまでのご愛顧に深く感謝を申し上げますとともに、今後とも変わらぬお引き立てを

賜りますよう、よろしくお願い申し上げます。 
 

敬具 
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【ファンドの特色】

【基準価額の推移】

【分配実績】

【基準価額の要因分析】

上記グラフは、過去の実績を示したものであり、将来の成果を保証す
るものではありません。基準価額は信託報酬控除後のものです。
分配金込みの基準価額は、税引前分配金を再投資（複利運用）したと
仮定して、委託会社が算出したものです。
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• ＬＭ・成長国ブルーチップ社債マザーファンドを通じて、主として米ドル建ての「成長国ブルーチップ社債」に投資します。

• 「成長国ブルーチップ社債」とは、新興国の企業のうち、海外市場で資金調達が可能な企業が発行する社債をいいます。

• 「為替ヘッジあり」と「為替ヘッジなし」の２つのファンドがあります。

• 毎決算時（毎月5日、休業日の場合は翌営業日）に収益分配を行います。

市場に広く認知されているベンチマークで、当該ファンドのリスク特性を
正確に反映できる指標が存在しないため、現状では、当該ファンドの収
益率及びリスク特性を特定のベンチマークと比較しておりません。

一万口当たりの分配金額(税引前)です。分配金累計額は、設定来の累計額です。
運用状況によっては、分配金額が変わる場合、あるいは分配金が支払われない場合があります。

* 為替ヘッジコストを含みます。
出所 ： T-STARのデータを基にレッグ・メイソン・アセット・マネジメント株式会社が作成
上図はT-STARのデータを基に算出した基準価額変動の主要項目別の概算値です。また、分配金の算出根拠とは異なる場合があります。
四捨五入の影響により、基準価額変動額と内訳の合計が一致しないことがあります。
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基準価額 7,545円 純資産総額 約2億円

1ヵ月 3ヵ月 6ヵ月 1年 3年 設定来

0.56% 2.17% 0.62% -1.93% 5.99% -2.12%

【基準価額及び純資産総額（分配金落ち後）】

【基準価額の騰落率（分配金込み）】

決算月 分配金 決算月 分配金 決算月 分配金 決算月 分配金 決算月 分配金 決算月 分配金

2016年4月 25円 2016年10月 25円 2017年4月 25円 2017年10月 25円 2018年4月 25円 2018年10月 25円

2016年5月 25円 2016年11月 25円 2017年5月 25円 2017年11月 25円 2018年5月 25円 2018年11月 25円

2016年6月 25円 2016年12月 25円 2017年6月 25円 2017年12月 25円 2018年6月 25円 2018年12月 25円

2016年7月 25円 2017年1月 25円 2017年7月 25円 2018年1月 25円 2018年7月 25円 2019年1月 25円

2016年8月 25円 2017年2月 25円 2017年8月 25円 2018年2月 25円 2018年8月 25円 2019年2月 25円

2016年9月 25円 2017年3月 25円 2017年9月 25円 2018年3月 25円 2018年9月 25円 2019年3月 25円

 分配金累計額 2,235円

当月 設定来

2019年3月末 2019年2月末 2019年1月末 2018年12月末 2018年11月末 2018年10月末 2012年10月5日～

基準価額変動額 42 円 35 円 84 円 11 円 -75 円 -51 円 -220 円

 公社債損益 58 円 40 円 99 円 16 円 -83 円 -55 円 -1,553 円

 利子収入 24 円 21 円 28 円 29 円 31 円 35 円 2,953 円

 為替要因等* -30 円 -15 円 -28 円 -25 円 -13 円 -19 円 -672 円

 信託報酬 -10 円 -10 円 -14 円 -10 円 -11 円 -12 円 -948 円

分配金 -25 円 -25 円 -25 円 -25 円 -25 円 -25 円 -2,235 円

基準価額（分配金落ち後） 7,545 円 7,528 円 7,518 円 7,459 円 7,473 円 7,573 円

過去5ヵ月
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＜ＬＭ・成長国ブルーチップ社債マザーファンドの運用状況＞

【ポートフォリオの概況】

【市場概況・運用概況・保有銘柄コメント】

【国別構成比率】

【業種別構成比率】 【格付け別構成比率】

構成比率は、投資有価証券を対象として算出・作成しており、キャッシュ部分は含まれておりません。
小数点第2位以下四捨五入のため、合計が100.0にならない場合があります。
格付け別構成比率は、S&P社、ムーディーズ社およびフィッチ・レーティングス社のうち最上位の格付けを適用しています。

*平均格付けとは、基準日時点で投資信託財産が保有している有
価証券に係る信用格付けを加重平均したものであり、当該投資信
託受益証券に係る信用格付けではありません。
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最終利回り 3.5%

デュレーション 3.1 年

銘柄数 10

平均格付け* BBB

現物組入比率 50.0%

現金等比率 50.0%

メキシコ

30.7%

コロンビア

24.6%
イスラエル

14.0%

ブラジル

13.6%

ロシア

10.3%

アラブ首長国

連邦

3.8%

チリ

2.9%

BBB

82.1%

BB

17.9%金融

30.0%

金属・鉱業

28.6%

石油・ガス

20.6%

消費

14.0%

運輸

3.8%
公益

2.9%

【市場概況】

3月の新興国社債市場は、投資適格社債、ハイイールド社債ともにプラスのリターンとなりました。米連邦準備制度理事会

（FRB）が年内の利上げを見送る方針を示し、想定より利上げに慎重との見方が強まったことが、プラスに寄与しました。また、原

油価格が上昇したことも、新興国市場の下支え要因となりました。

こうした環境下、当ファンドが主要投資対象とする新興国社債の動きを示すJPモルガンCEMBIブロード指数は、上昇しました。

【運用概況】

当ファンドは2019年4月の繰上償還に向けて、ポートフォリオの調整を行っています。

【保有銘柄コメント：DAEファンディング（アラブ首長国連邦 運輸）】

ドバイの航空機サービス会社、ドバイ・エアロスペース・エンタープライズ（DAE）の金融子会社です。DAEは航空機リース事業及

び航空機の保守・点検事業を営んでいます。
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【組入上位10銘柄】

＜ＬＭ・成長国ブルーチップ社債マザーファンドの運用状況＞

上記は組入銘柄の一部をご紹介するものであり、個別銘柄の推奨を目的としたものではありません。
格付けはS&P社、ムーディーズ社およびフィッチ・レーティングス社のうち最も高い格付けをS&P社の表示方法で表記しています。
銘柄説明は銘柄の発行体の親会社もしくは関連会社に関する事項を記載している場合があります。
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銘柄名 国名 業種 クーポン 償還年月 格付け
最終

利回り
組入比率 銘柄説明

1 ＢＢＶＡバンコメル メキシコ 金融 6.750% 2022年9月 BBB 4.3% 7.8%
スペインの銀行大手BBVAを親会社に持ち、メ
キシコにおいて事業を展開。預金、融資、投資
銀行業務等幅広い金融サービスを提供。

2 SUAMファイナンス コロンビア 金融 4.375% 2027年4月 BBB+ 4.5% 7.1%

コロンビアの大手金融会社、グルポ・デ・インベ
ルシオネス・スラメリカーナの金融子会社。グル
ポ・デ・インベルシオネス・スラメリカーナは、金
融・保険・年金など総合金融サービスを国内外
で展開。

3
テバファーマスーティ
カル・ファイナンス

イスラエル 消費 3.650% 2021年11月 BB 4.4% 7.0%

イスラエルの製薬会社、テバファーマスーティカ
ル・インダストリーズの金融子会社。テバファー
マスーティカル・インダストリーズは、ジェネリッ
ク医薬品（後発医薬品）を中心にグローバルで
製薬事業を展開。

4
サザン
･カッパー

メキシコ 金属・鉱業 5.250% 2042年11月 BBB+ 5.0% 7.0%
世界的な銅の採鉱企業。ペルーおよびメキシコ
で採鉱事業を行う。

5
ヴァーレ・
オーバーシーズ

ブラジル 金属・鉱業 6.875% 2036年11月 BBB- 5.6% 6.8%
ヴァーレは、資源開発会社。
鉄鉱石の生産・販売の世界的大手。

6 ルクオイル ロシア 石油・ガス 6.656% 2022年6月 BBB+ 4.0% 5.2%
ロシアの石油会社。探査・生産事業をロシア国
内を中心に展開し、石油精製・マーケティング
事業も営む。その他、発電事業も手掛ける。

7 エコペトロル コロンビア 石油・ガス 5.875% 2023年9月 BBB 3.6% 5.1%
コロンビアの総合石油会社。原油の「探査・生
産」、「精製」、「輸送」の3分野が事業の柱。

8 DAEファンディング
アラブ首長国

連邦
運輸 5.000% 2024年8月 BB+ 4.7% 1.9%

ドバイの航空機サービス会社、ドバイ・エアロス
ペース・エンタープライズ（DAE）の金融子会社。
航空機リース事業及び航空機の保守・点検事
業を営む。

9

エンプレサ・ナシオナ
ル・デ・エレクトリシ
ダード

チリ 公益 4.250% 2024年4月 BBB+ 3.9% 1.5%
チリの電力会社。発電、送電、配電事業を行
う。

10
サザン
･カッパー

メキシコ 金属・鉱業 3.875% 2025年4月 BBB+ 3.6% 0.5%
世界的な銅の採鉱企業。ペルーおよびメキシコ
で採鉱事業を行う。



追加型投信／海外／債券

ＬＭ・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジあり） マンスリー・レポート

●当資料は、説明資料としてレッグ・メイソン・アセット・マネジメント株式会社 （以下「当社」）が作成した資料です。●当資料は、当社が各種データに基づいて作成したものですが、その情報の確実性、完結性を保
証するものではありません。●当資料に記載された運用スタンス、目標等は、将来の成果を保証するものではなく、また予告なく変更されることがあります。●この書面及びここに記載された情報・商品に関する権
利は当社に帰属します。したがって、当社の書面による同意なくして、その全部もしくは一部を複製し又その他の方法で配布することはご遠慮ください。●当資料は情報提供を目的としてのみ作成されたもので、証
券の売買の勧誘を目的としたものではありません。●投資信託は値動きのある証券(外国証券には為替リスクもあります)に投資しますので、組入証券の価格の下落や、組入証券の発行者の信用状況の悪化等の
影響による基準価額の下落により、損失を被ることがあります。したがって、投資元本は保証されているものではなく、投資元本を割り込むことがあります。基準価額の変動要因となるリスクの詳細は投資信託説明
書（交付目論見書）の「投資リスク」をご覧ください。●投資資産の減少を含むリスクは、投資信託をご購入のお客様に帰属します。過去の運用実績は将来の運用成果等を保証するものではありません。●投資信
託に係る申込手数料は販売会社にご確認ください。●投資信託の運用に係る信託報酬その他の費用等の詳細は投資信託説明書（交付目論見書）の「手続・手数料等」をご覧ください。●投資信託の取得の申込み
にあたっては、投資信託説明書（交付目論見書）をお渡しいたしますので、必ず内容を十分ご確認のうえご自身で判断ください。●投資信託説明書（交付目論見書）は、取扱販売会社の窓口にご請求ください。

レッグ・メイソン・アセット・マネジメント株式会社

2019年3月29日現在＜5/8＞

【当ファンドについてのご注意事項】

基準価額の変動要因

当ファンドは、値動きのある有価証券等に投資を行いますので基準価額は変動します。また、実質的に外貨建資産に投資を行いま

すので、為替の変動による影響を受けます。したがって、投資者の皆さまの投資元本は保証されているものではなく、基準価額の下

落により、損失を被り、投資元本を割り込むことがあります。当ファンドの信託財産に生じた利益および損失は、すべて投資者の皆

さまに帰属します。投資信託は預貯金と異なります。

その他の留意点

• 収益分配金は分配方針に基づいて毎決算時に委託会社が決定します。ただし、分配対象額が少額等の場合は、分配を行わな

いことがあります。

• 分配金は、預貯金の利息とは異なり、投資信託の純資産から支払われますので、分配金が支払われると、その金額相当分、基

準価額は下がります。

• 分配金は、計算期間中に発生した収益（経費控除後の配当等収益および評価益を含む売買益）を超えて支払われる場合があり

ます。その場合、当期決算日の基準価額は前期決算日と比べて下落することになります。また、分配金の水準は、必ずしも計算

期間におけるファンドの収益率を示すものではありません。

• 投資者のファンドの購入価額によっては、分配金の一部または全部が、実質的には元本の一部払戻しに相当する場合がありま

す。ファンド購入後の運用状況により、分配金額より基準価額の値上がりが小さかった場合も同様です。

• 当ファンドは「ファミリーファンド方式」により運用を行うため、マザーファンドにおいて他のベビーファンドによる追加設定、一部解

約等に伴う有価証券の売買等が行われた場合、当ファンドの基準価額が影響を受けることがあります。

• 当ファンドのお取引に関しては、金融商品取引法第37条の6の規定（いわゆるクーリング・オフ）の適用はありません。

• その他重要な事項に関しては、投資信託説明書（交付目論見書）に詳しく記載されていますので、よくお読みください。

カントリーリスク（新興国に投資するリスク）

一般的に、新興国では法制度・会計基準等が先進国と異なる場合や、情報開示規制・決済システム等が未整備である場

合があります。これらの要因により、新興国の有価証券は、先進国の有価証券と比較して、流動性が低く価格変動が大

きくなる場合があります。また、政治・経済情勢の変化、投資機会に影響を与える規制が発動された場合等には、基準価

額が大幅に変動または下落する可能性があります。

信用リスク（信用・格付が下がると、基準価額が下がるリスク）

一般的に公社債、コマーシャル・ペーパーおよび短期金融商品のデフォルト（元利金支払いの不履行または遅延）、発行

者の倒産や財務状況の悪化およびこれらに関する外部評価の変化等があった場合には、当ファンドの基準価額が下落

し投資元本を割り込むことがあります。新興国の債券は、通常、先進国の債券と比較して債務不履行の生じる可能性が

高く、債務不履行が生じた場合は債券価格が大きく下落します。

為替変動リスク（円高になると、基準価額が下がるリスク）

「為替ヘッジあり」

実質組入外貨建資産については、原則として為替ヘッジにより為替変動リスクの低減を目指しますが、為替変動リスクを

完全に排除できるものではありません。なお、為替ヘッジを行うにあたり、円金利が米ドル金利より低い場合、当該金利

差に相当するヘッジコストが基準価額の変動要因となります。

「為替ヘッジなし」

実質組入外貨建資産については、原則として為替ヘッジを行わないため、米ドル／円相場において円高米ドル安となっ

た場合には、実質的に保有する外貨建資産に為替差損（円換算した評価額が減少すること）が発生することにより、当

ファンドの基準価額が下落し投資元本を割り込むことがあります。

金利変動リスク（金利が上がると、基準価額が下がるリスク）

一般的に債券の価格は、金利が上昇した場合には下落し、金利が低下した場合には上昇します。投資対象とする国・地

域の金利が上昇し、保有する債券の価格が下落した場合には、当ファンドの基準価額が下落し投資元本を割り込むこと

があります。新興国の金利は、先進国の金利と比較し大きく変動する場合があります。

（注）基準価額の変動要因は、上記に限定されるものではありません。
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【お申込みメモ】

【ファンドの費用】

フ ァ ン ド 名 LM・成長国ブルーチップ社債ファンド（毎月分配型／為替ヘッジあり）

購 入 単 位 販売会社が定める単位

購 入 価 額 購入申込受付日の翌営業日の基準価額

換 金 価 額 換金申込受付日の翌営業日の基準価額

換 金 代 金 換金申込受付日から起算して、原則として５営業日目からお支払いします。

申 込 締 切 時 間 原則として、午後３時までに受付けたものを当日の申込受付分とします。

購 入 ・ 換 金 の
申 込 受 付 不 可 日

ニューヨーク証券取引所またはニューヨークの銀行の休業日の場合には、購入・換金
申込は受付けません。

信 託 期 間 2022年９月５日まで（2012年10月５日設定）
※信託終了（繰上償還）に関する書面決議を2019年３月26日に行い、書面決議の結果、議決権の3分の
2以上に当たる多数の賛成をもって可決されたため、2019年４月12日をもって信託終了(繰上償還)させて
いただきます。

決 算 日 毎月５日（休業日の場合は翌営業日）

収 益 分 配 毎決算時に、分配方針に基づき分配を行います。

課 税 関 係 課税上は株式投資信託として取扱われます。

公募株式投資信託は税法上、少額投資非課税制度および未成年者少額投資非課税
制度の適用対象です。

配当控除及び益金不算入制度の適用はありません。

※税法等が改正された場合には、内容が変更になることがあります。

投資者が直接的に負担する費用 

購 入 時 手 数 料 申込金額（購入申込受付日の翌営業日の基準価額に申込口数を乗じて得た額）に、
3.78％（税抜3.50％）を上限として販売会社が定める率を乗じて得た額とします。

信 託 財 産 留 保 額 ありません。

投資者が信託財産で間接的に負担する費用

運用管理費用（信託報酬） 純資産総額に対し年率1.6632％（税抜1.54％）

※運用管理費用（信託報酬）は毎日計上され、毎決算時または償還時に当ファンドの
信託財産から支払われます。

そ の 他 の 費 用 ・ 手 数 料

購 入 申 込 取 扱 場 所 取扱販売会社までお問合せください。

※投資者の皆さまにご負担いただく手数料等の合計額については、当ファンドを保有される期間等に応じて異なります
ので、表示することができません。

売買委託手数料、保管費用、信託事務の処理に要する諸費用、信託財産に関する

租税、その他諸費用（監査費用、印刷等費用、受益権の管理事務費用等。）等を信託

財産から支払います。

その他諸費用は毎日計上され毎決算時または償還時に、日々の純資産総額に年率

0.05％を乗じて得た金額の合計額を上限として委託会社が算出する金額が、その他

については原則として発生時に実費が、信託財産から支払われます。

※上記の費用等については、運用状況等により変動するため、事前に料率、上限額

等を表示することができません。
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にあたっては、投資信託説明書（交付目論見書）をお渡しいたしますので、必ず内容を十分ご確認のうえご自身で判断ください。●投資信託説明書（交付目論見書）は、取扱販売会社の窓口にご請求ください。

レッグ・メイソン・アセット・マネジメント株式会社

2019年3月29日現在＜8/8＞

【委託会社、その他の関係法人の概況】

【販売会社】

販売会社名 登録番号

日本

証券業

協会

一般

社団法人

日本

投資顧問業

協会

一般

社団法人

金融先物

取引業

協会

一般

社団法人

第二種

金融商品

取引業協会

日本商品

先物取引

協会

三菱UFJモルガン・スタンレー
PB証券株式会社

金融商品取引業者
関東財務局長

（金商）第180号
○ ○

水戸証券株式会社 金融商品取引業者
関東財務局長

（金商）第181号
○ ○

髙木証券株式会社 金融商品取引業者
近畿財務局長

（金商）第20号
○

クレディ･スイス証券株式会社 金融商品取引業者
関東財務局長

（金商）第66号
○ ○ ○ ○ ○

株式会社SBI証券 金融商品取引業者
関東財務局長

（金商）第44号
○ ○ ○

楽天証券株式会社 金融商品取引業者
関東財務局長

（金商）第195号
○ ○ ○ ○ ○

委 託 会 社 　レッグ・メイソン・アセット・マネジメント株式会社

　金融商品取引業者　関東財務局長(金商)第417号

　加入協会：一般社団法人投資信託協会、一般社団法人日本投資顧問業協会

投 資 顧 問 会 社 　ウエスタン・アセット・マネジメント・カンパニー・エルエルシー　（在米国）

受 託 会 社 　三井住友信託銀行株式会社

再 信 託 受 託 会 社 　日本トラスティ・サービス信託銀行株式会社

取 扱 販 売 会 社 の 照 会先 　レッグ・メイソン・アセット・マネジメント株式会社　　

　http://www.leggmason.co.jp　　 (03)5219-5943　 
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		Pf#		Asset Id		Ticker		Description		Coupon		Maturity		Original Face		Par		Price		MV		% of Pf		Eff Dur Cont		Eff Dur		Dur Factor		Spread Dur		Cash Flow Yield		Yield to Worst		Avg Life		Eff Convex		CCY		Level 1		Level 2		Level 3		Level 4		Level 5		Sub Sub Sector		Derivative Type		Term		S&P		M		F		WA		Current Yield		Country of Issue		Encumbrance Row		%NMV		Original Price		Reset Frequency		Pay Frequency		S&P Long		Moody Long		Fitch Long		WA Long		S&P Short		Moody Short		Fitch Short		WA Short		Days to Maturity		Days Added		Accrued Interest		Issue Date		Unrealized Gain/Loss		Product		BB Ticker		Int Type		Domicile		Legal Status		Coll Type		Tranche Type		RI		RI Val		JCR		JCR Val		Dominion		Dominion Value		Yield Spread		Preferred Type		Country of Collateral		Option Delta		Structured Type		Unit Gain/Loss		Yield Diff (bp)		Local MV		Local Amortized Cost		Local Original Cost		Equity<br> MV		Fixed Income<br> MV		Moody National Long		Fitch National Long		SP National Long		Moody National Short		Fitch National Short		SP National Short		Sao Paulo <br>Moody Value Long		Sao Paulo <br>Fitch Value Long		Sao Paulo <br>SP Value Long		Sao Paulo <br>Moody Value Short		Sao Paulo <br>Fitch Value Short		Sao Paulo <br>SP Value Short		Austin Long		Austin Short		Austin <br> Value Long		Austin <br> Value Short		SR Long		SR Short		SR <br> Value Long		SR <br> Value Short		WA National Long		WA National Short		WA <br> Value Long		% Fixed Income Assets		WA <br> Value Short		% Fixed Income MV		Country of Risk		Days Added Final		DTM Final		Tax Exempt Yield		Client<br/>Book Value		B/E Inflation Rate		Leveraged NMV		Analytic Weight		Swaps Xref		Reset Index		Libor Floor		Discount Margin (Mid)		Emerging Market		Client<br/>Book Yield		Client<br/>Unrealized G/L

		3417		69033DAC1		OCBCSP		OVERSEA-CHINESE BANKING		4.25		06/19/2024 12:00 AM		200000		200000		100.0932		200422.51		0.0135399078		0.0709420972		5.2394815668		1		5.2212583604		4.2319857641		4.2319857641		5.975		0.3202841861		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BBB+		A3		A+		NR		4.2460426882		SINGAPORE		No		1.3539907783		104.4						BBB+		A3		A+		NR		NR		NR		NR		NR		2,183		30		236.11		19-Jun-14 12:00 AM		-5501		Bonds/Notes (Par)		OCBCSP		Fixed		Singapore		REG_S						NR		0		NR		0		NR		0		-0.567						0				-2.75		54.8986		200423		205688		208800		0		200422.51		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		SG		30		2183		0						200423		0.0135399409										EMERGING

		3417		USP1024TAN92		BBVASM		BBVA (REG_S)		4.875		04/21/2025 12:00 AM		250000		250000		98.751		249179.58		0.0168337805		0.0958099062		5.6915264134		1		5.6692121007		5.0929820768		5.0929820768		6.8138888889		0.3864892786		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		NR		Baa3		BBB		NR		4.9366588693		COLOMBIA		No		1.6833780471		101.74						NR		Baa3		BBB		NR		NR		NR		NR		NR		2,489		42		2302.08		21-Apr-15 12:00 AM		-6748		Bonds/Notes (Par)		BANGAN		Fixed		Colombia		REG_S						NR		0		NR		0		NR		0		-0.259						0				-2.7		47.6982		249180		253626		254350		0		249179.58		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.73		0		2		CO		42		2489		0						249180		0.0168338088										EMERGING

		3417		USP15383AC95		BCOLO		Banistmo S.A. (REGS)		3.65		09/19/2022 12:00 AM		200000		200000		94.25		190527.78		0.0128714513		0.049053002		3.8109923239		1		3.8025046136		5.1812879338		5.1812879338		4.225		0.1722052549		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BB+		NR		BBB		NR		3.8726790451		PANAMA		No		1.2871451273		99.778						BB+		NR		BBB		NR		NR		NR		NR		NR		1,544		20		2027.78		19-Sep-17 12:00 AM		-11125		Bonds/Notes (Par)		BISTPP		Fixed		Panama		REG_S						NR		0		NR		0		NR		0		0.049						0				-5.56		148.2288		190528		199625		199556		0		190527.78		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.32		0		1		PA		20		1544		0						190528		0.0128714661										EMERGING

		3417		USP16259AH99		BBVASM		BBVA BANCOMER SA TEXAS		6.75		09/30/2022 12:00 AM		200000		200000		106.875		217087.5		1.47%		0.0534944539		3.6475792091		1		3.6395142768		4.9363384426		4.9363384426		4.2555555556		0.1631828312		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		NR		Baa3		BBB-		NR		6.3157894737		MEXICO		No		1.4665741542		113.625						NR		Baa3		BBB-		NR		NR		NR		NR		NR		1,555		22		3337.5		19-Jul-12 12:00 AM		-2004		Bonds/Notes (Par)		BBVASM		Fixed		Mexico		REG_S						NR		0		NR		0		NR		0		-2.201						0				-1		38.7338		217088		215754		227250		0		217087.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.5		0		1		MX		22		1555		0						217088		0.0146657753										EMERGING

		3417		USP16259AM84		BBVASM		BBVA Bancomer S.A. Texas (REGS)		5.125		01/18/2033 12:00 AM		200000		200000		88.25		181112.5		0.0122353849		0.0871105384		7.1195584984		1		7.0883946896		6.8179085238		6.8179085238		9.5555555556		0.6375866311		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BB+		NR		BBB-		NR		5.8073654391		MEXICO		No		1.223538488		99.505		5				BB+		NR		BBB-		NR		NR		NR		NR		NR		5,318		70		4612.5		17-Jan-18 12:00 AM		-22554		Bonds/Notes (Par)		BBVASM		Fixed		Mexico		REG_S						NR		0		NR		0		NR		0		0.047						0				-11.28		164.5909		181113		199054		199010		0		181112.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.25		0		1		MX		70		5318		0						181113		0.0122354187				H15T5Y						EMERGING

		3417		XS1120608713		HANFGI		KOREA EXCHANGE BANK		4.25		10/14/2024 12:00 AM		250000		250000		98.8692		249386.54		0.016847762		0.0915188434		5.4321068401		1		5.4120958176		4.4569501895		4.4569501895		6.2944444444		0.3475572577		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BBB+		Baa2		BBB		NR		4.2986086668		SOUTH KOREA		No		1.6847762031		101.983						BBB+		Baa2		BBB		NR		NR		NR		NR		NR		2,300		39		2213.54		14-Oct-14 12:00 AM		-7785		Bonds/Notes (Par)		KEBHNB		Fixed		South Korea		REG_S						NR		0		NR		0		NR		0		-0.304						0				-3.11		51.095		249387		254958		254958		0		249386.54		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.73		0		2		KR		39		2300		0						249387		0.0168477931										EMERGING

		3417		XS1138687162		BNKEA		BANK OF EAST ASIA, LIMITED		4.25		11/20/2024 12:00 AM		200000		200000		99.927		200774.83		0.0135637094		0.0181183296		1.3357945886		1		1.33450092		4.3016599254		4.3016599254		1.3944444444		0.0250196857		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BBB-		Ba1		NR		NR		4.2531047665		HONG KONG		No		1.3563709403		101.2		365				BBB-		Ba1		NR		NR		NR		NR		NR		NR		2,337		31		920.83		20-Nov-14 12:00 AM		-1436		Bonds/Notes (Par)		BNKEA		Fixed		Hong Kong		REG_S						NR		0		NR		0		NR		0		-0.186						0				-0.72		23.766		200775		201290		202400		0		200774.83		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		HK		31		2337		0						200775		0.0135637209				H15T5Y						EMERGING

		3417		XS1578089234		CIMBMK		CIMB BANK BHD		3.263		03/15/2022 12:00 AM		200000		200000		98.0668		198018.89		0.0133775269		0.0459055467		3.4315421112		1		3.4244486014		3.8252220946		3.8252220946		3.7138888889		0.1400529434		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		NR		A3		NR		NR		3.3273238242		MALAYSIA		No		1.3377526856		100						NR		A3		NR		NR		NR		NR		NR		NR		1,356		18		1885.29		15-Mar-17 12:00 AM		-3866		Bonds/Notes (Par)		CIMBMK		Fixed		Malaysia		REG_S						NR		0		NR		0		NR		0		0						0				-1.93		56.2222		198019		200000		200000		0		198018.89		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.37		0		1		MY		18		1356		0						198019		0.0133775343										EMERGING

		3417		XS1622312434		NTBKKK		NBK SPC Limited (REGS)		2.75		05/30/2022 12:00 AM		200000		200000		95.175		190793.06		0.0128893727		0.0471923626		3.6613389583		1		3.6536422113		4.0936088842		4.0936088842		3.9222222222		0.1565736194		USD		Credit		Investment Grade		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		NR		Aa3		AA-		NR		2.8894142369		UAE		No		1.2889372746		99.491						NR		Aa3		AA-		NR		NR		NR		NR		NR		1,432		19		443.06		30-May-17 12:00 AM		-8852		Bonds/Notes (Par)		NTBKKK		Fixed		KUWAIT		REG_S						NR		0		NR		0		NR		0		0.109						0				-4.43		123.4609		190793		199202		198982		0		190793.06		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.32		0		1		KW		19		1432		0						190793		0.0128893687										EMERGING

		3417		XS0852986156		CHCONS		CHINA OVERSEAS FINANCE C		3.95		11/15/2022 12:00 AM		250000		250000		99.31206		249487.09		0.0168545549		0.066951529		3.9723107219		1		3.9631615788		4.1223311224		4.1223311224		4.3805555556		0.1858293083		USD		Credit		Investment Grade		Corporate		Finance		Finance Companies		PROP_CMPY		NON-DERIVATIVE		Long Term		BBB+		Baa1		NR		NR		3.9773618632		CAYMAN ISLANDS		No		1.6854554869		101.782						BBB+		Baa1		NR		NR		NR		NR		NR		NR		1,601		27		1206.94		15-Nov-12 12:00 AM		-6175		Bonds/Notes (Par)		CHIOLI		Fixed		China		REG_S						NR		0		NR		0		NR		0		-0.348						0				-2.47		52.0331		249487		254455		254455		0		249487.09		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.73		0		2		CN		27		1601		0						249487		0.0168545488										EMERGING

		3417		XS1164776020		COGARD		COUNTRY GARDEN HLDG CO		7.5		03/09/2020 12:00 AM		250000		250000		102.3866		261695.67		0.0176793277		0.0272792027		1.543		1		1.51		5.992		5.992		1.695		-0.013		USD		Credit		Investment Grade		Corporate		Finance		Finance Companies		PROP_CMPY		NON-DERIVATIVE		Long Term		BB		Ba2		BBB-		NR		7.325		CAYMAN ISLANDS		No		1.7679327732		107						BB		Ba2		BBB-		NR		NR		NR		NR		NR		620		11		5729.17		09-Mar-15 12:00 AM		-1970		Bonds/Notes (Par)		COGARD		Fixed		China		REG_S						NR		0		NR		0		NR		0		-2.5						0				-0.79		99.2		261696		257937		267500		0		261695.67		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.81		0		2		CN		11		620		0						261696		0.01767935										EMERGING

		3417		XS1743535491		LNGFOR		LONGFOR PROPERTIES		4.5		01/16/2028 12:00 AM		200000		200000		91.0687		186212.4		0.0125799179		0.0932777168		7.414811246		1		7.3820504446		5.726743074		5.726743074		9.55		0.6753349506		USD		Credit		Investment Grade		Corporate		Finance		Finance Companies		PROP_CMPY		NON-DERIVATIVE		Long Term		NR		Baa3		BBB		NR		4.9413245165		CAYMAN ISLANDS		No		1.2579917915		95.56						NR		Baa3		BBB		NR		NR		NR		NR		NR		3,489		44		4075		16-Jan-18 12:00 AM		-9194		Bonds/Notes (Par)		LNGFOR		Fixed		China		REG_S						NR		0		NR		0		NR		0		0.581						0				-4.6		64.5743		186212		191331		191120		0		186212.4		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.29		0		1		CN		44		3489		0						186212		0.0125798909										EMERGING

		3417		XS1811821054		CHCONS		CHINA OVERSEAS FIN		4.25		04/26/2023 12:00 AM		200000		200000		99.7889		201065.3		0.0135833326		0.0583898314		4.2986381141		1		4.2875046446		4.2976833563		4.2976833563		4.8277777778		0.2181262005		USD		Credit		Investment Grade		Corporate		Finance		Finance Companies		PROP_CMPY		NON-DERIVATIVE		Long Term		BBB+		Baa1		A-		NR		4.2589907294		CAYMAN ISLANDS		No		1.3583332633		99.844						BBB+		Baa1		A-		NR		NR		NR		NR		NR		1,772		23		1487.5		26-Apr-18 12:00 AM		-121		Bonds/Notes (Par)		CHIOLI		Fixed		China		REG_S						NR		0		NR		0		NR		0		0.034						0				-0.06		1.3683		201065		199699		199688		0		201065.3		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		CN		23		1772		0						201065		0.0135833124										EMERGING

		3417		USP8803LAA63		GRUPOS		SUAM FINANCE - REGS		4.375		04/11/2027 12:00 AM		150000		150000		95.5		144671.88		0.0097735724		0.0696082789		7.1220916908		1		7.0918183982		5.0135777704		5.0135777704		8.7861111111		0.6075310847		USD		Credit		Investment Grade		Corporate		Finance		Financial Other		FINANCIAL_OTHER		NON-DERIVATIVE		Long Term		NR		Baa1		BBB+		NR		4.5811518325		COLOMBIA		No		0.977357241		99.074						NR		Baa1		BBB+		NR		NR		NR		NR		NR		3,209		32		1421.88		11-Apr-17 12:00 AM		-5530		Bonds/Notes (Par)		SUAMSA		Fixed		Colombia		REG_S						NR		0		NR		0		NR		0		0.115						0				-3.69		52.3578		144672		148780		148611		0		144671.88		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1		0		1		CO		32		3209		0						144672		0.0097735805										EMERGING

		3417		USP57908AF58		MXCHF		MEXICHEM SAB DE CV		5.875		09/17/2044 12:00 AM		200000		200000		91.75		186829.17		0.0126215849		0.1583279676		12.544222332		1		12.417840381		6.5358406534		6.5358406534		26.219444444		2.4335617554		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		CHEMICALS		NON-DERIVATIVE		Long Term		BBB-		Baa3		BBB		NR		6.4032697548		MEXICO		No		1.2621584936		98.888						BBB-		Baa3		BBB		NR		NR		NR		NR		NR		9,578		126		3329.17		17-Sep-14 12:00 AM		-14373		Bonds/Notes (Par)		MXCHF		Fixed		Mexico		REG_S						NR		0		NR		0		NR		0		0.082						0				-7.19		57.8841		186829		197873		197776		0		186829.17		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.29		0		1		MX		126		9578		0						186829		0.0126215735										EMERGING

		3417		USU1065PAA94		BRASKM		BRASKEM AMERICA FINANCE		7.125		07/22/2041 12:00 AM		200000		200000		112.25		230714.58		0.0155863438		0.1802716519		11.566		1		11.47		6.126		6.116		22.775		1.957		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		CHEMICALS		NON-DERIVATIVE		Long Term		BBB-		Ba1		BBB-		NR		6.347		UNITED STATES		No		1.5586343757		104						BBB-		Ba1		BBB-		NR		NR		NR		NR		NR		8,425		116		6214.58		22-Jul-11 12:00 AM		17064		Bonds/Notes (Par)		BRASKM		Fixed		Brazil		REG_S						NR		0		NR		0		NR		0		-0.336						0				8.53		-67.3		230715		207436		208000		0		230714.58		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.6		0		2		BR		116		8425		0						230715		0.0155863721										EMERGING

		3417		XS1061043011		OCPMR		OCP S.A. (REG_S)		5.625		04/25/2024 12:00 AM		200000		200000		102.625		207250		0.0140011513		0.0685929958		4.8990968178		1		4.8827909294		5.0968746506		5.0968746506		5.825		0.2884357577		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		CHEMICALS		NON-DERIVATIVE		Long Term		BBB-		NR		BBB-		NR		5.4811205847		MOROCCO		No		1.4001151308		100.375						BBB-		NR		BBB-		NR		NR		NR		NR		NR		2,128		28		2000		25-Apr-14 12:00 AM		4812		Bonds/Notes (Par)		OCPMR		Fixed		Morocco		REG_S						NR		0		NR		0		NR		0		-0.05						0				2.41		-47.8125		207250		200438		200750		0		207250		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.44		0		1		MA		28		2128		0						207250		0.0140011513										EMERGING

		3417		XS1513739927		EQPTRC		EQUATE PETROCHEMICAL BV		3		03/03/2022 12:00 AM		200000		200000		95.6506		193234.53		0.0130543107		0.0444473094		3.4047994099		1		3.3977716728		4.2889792453		4.2889792453		3.6805555556		0.1377304508		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		CHEMICALS		NON-DERIVATIVE		Long Term		BBB+		Baa2		NR		NR		3.1364152447		NETHERLANDS		No		1.30543107		96.73						BBB+		Baa2		NR		NR		NR		NR		NR		NR		1,344		17		1933.33		03-Nov-16 12:00 AM		-2548		Bonds/Notes (Par)		EQPTRC		Fixed		KUWAIT		REG_S						NR		0		NR		0		NR		0		0.909						0				-1.27		37.9979		193235		193849		193460		0		193234.53		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.34		0		1		KW		17		1344		0						193235		0.0130543425										EMERGING

		3417		84265VAG0		GMEXICOB		SOUTHERN COPPER CORP		5.25		11/08/2042 12:00 AM		190000		190000		99.125		189750.63		0.0128189495		0.173999168		13.573590265		1		13.434020868		5.313948622		5.313948622		24.361111111		2.634342724		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		METALS_AND_MINING		NON-DERIVATIVE		Long Term		BBB		Baa2		BBB+		NR		5.2963430013		UNITED STATES		No		1.2818949489		97.9190526316						BBB		Baa2		BBB+		NR		NR		NR		NR		NR		8,899		110		1413.13		08-Nov-12 12:00 AM		1941		Bonds/Notes (Par)		SCCO		Fixed		Mexico		PUBLIC						NR		0		NR		0		NR		0		0.147						0				1.02		-8.2928		189751		186396		186046		0		189750.63		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.31		0		1		PE		110		8899		0						189751		0.0128189745										EMERGING

		3417		84265VAH8		GMEXICOB		Southern Copper Corporation		3.875		04/23/2025 12:00 AM		10000		10000		98.8125		9952.29		0.0006723451		0.0039729899		5.9091529106		1		5.8856839726		4.0754343339		4.0754343339		6.8194444444		0.4080062205		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		METALS_AND_MINING		NON-DERIVATIVE		Long Term		BBB		Baa2		BBB+		NR		3.9215686275		UNITED STATES		No		0.0672345082		99.459						BBB		Baa2		BBB+		NR		NR		NR		NR		NR		2,491		2		71.04		23-Apr-15 12:00 AM		-82		Bonds/Notes (Par)		SCCO		Fixed		Mexico		PUBLIC						NR		0		NR		0		NR		0		0.065						0				-0.82		13.5434		9952		9963		9946		0		9952.29		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.07		0		0		PE		2		2491		0						9952		0.0006723255										EMERGING

		3417		91911TAH6		VALEBZ		VALE OVERSEAS LIMITED		6.875		11/21/2036 12:00 AM		260000		260000		112.4425		294237.32		0.0198777382		0.2148323822		10.807687485		1		10.748623595		5.7679711647		5.7679711647		18.397222222		1.6257513296		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		METALS_AND_MINING		NON-DERIVATIVE		Long Term		BBB-		Ba1		BBB+		NR		6.1142361652		CAYMAN ISLANDS		No		1.987773818		80.8956153846						BBB-		Ba1		BBB+		NR		NR		NR		NR		NR		6,721		96		1886.82		21-Nov-06 12:00 AM		76694		Bonds/Notes (Par)		VALEBZ		Fixed		Brazil		PUBLIC						NR		0		NR		0		NR		0		2.037						0				29.5		-314.3588		294237		215656		210329		0		294237.32		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		2.04		0		2		BR		96		6721		0						294237		0.0198777166										EMERGING

		3417		USG24422AA83		GGBRBZ		GTL TRADE FIN / GERDAU		5.893		04/29/2024 12:00 AM		200000		200000		101.05		204064.33		0.0137859376		0.0658829956		4.779		1		4.74		5.677		5.671		5.69		0.176		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		METALS_AND_MINING		NON-DERIVATIVE		Long Term		BBB-		Ba2		BBB-		NR		5.832		VIRGIN ISLANDS, BRITISH		No		1.3785937568		107.4						BBB-		Ba2		BBB-		NR		NR		NR		NR		NR		2,132		30		1964.33		29-Apr-14 12:00 AM		-12195		Bonds/Notes (Par)		GGBRBZ		Fixed		Brazil		REG_S		COMPANY GUARNT				NR		0		NR		0		NR		0		-1.414						0				-6.1		119.2		204064		214295		214800		0		204064.33		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.41		0		1		BR		30		2132		0						204064		0.0137859153										EMERGING

		3417		USP67848AA22		MILPOC		COMPANIA MINERA MILPO		4.625		03/28/2023 12:00 AM		200000		200000		99		200338.19		0.0135342114		0.056446682		4.1706664929		1		4.1601217071		4.8616703599		4.8616703599		4.75		0.2074499524		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		METALS_AND_MINING		NON-DERIVATIVE		Long Term		BB+		NR		BBB-		NR		4.6717171717		PERU		No		1.3534211392		103.945						BB+		NR		BBB-		NR		NR		NR		NR		NR		1,734		24		2338.19		28-Mar-13 12:00 AM		-9136		Bonds/Notes (Par)		MILPOC		Fixed		Peru		REG_S						NR		0		NR		0		NR		0		-0.836						0				-4.57		107.267		200338		207136		207890		0		200338.19		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		PE		24		1734		0						200338		0.0135341986										EMERGING

		3417		USA9890AAA81		SUZB		SUZANO AUSTRIA GMBH		5.75		07/14/2026 12:00 AM		300000		300000		101.16		311386.25		0.0210362654		0.1313161131		6.242368152		1		6.2167543952		5.5686433535		5.5686433535		8.0444444444		0.4835085566		USD		Credit		Investment Grade		Corporate		Industrials		Basic Industry		PAPER		NON-DERIVATIVE		Long Term		BBB-		NR		BBB-		NR		5.6840648478		AUSTRIA		No		2.1036265388		102.6						BBB-		NR		BBB-		NR		NR		NR		NR		NR		2,938		60		7906.25		14-Jul-16 12:00 AM		-3191		Bonds/Notes (Par)		SUZANO		Fixed		Brazil		REG_S						NR		0		NR		0		NR		0		-0.357						0				-1.06		17.5643		311386		306671		307800		0		311386.25		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		2.16		0		2		BR		60		2938		0						311386		0.0210362485										EMERGING

		3417		USN5946FAC16		NPNSJ		Naspers ltd (REG S)		5.5		07/21/2025 12:00 AM		250000		250000		102.8288		263106.72		0.0177746538		0.099858005		5.618		1		5.58		5.019		5.005		6.903		0.382		USD		Credit		Investment Grade		Corporate		Industrials		Communications		MEDIA_ENTERTAINMENT		NON-DERIVATIVE		Long Term		BBB-		Baa3		WD		NR		5.349		NETHERLANDS		No		1.7774653785		104.85						BBB-		Baa3		WD		NR		NR		NR		WD		NR		2,580		44		6034.72		21-Jul-15 12:00 AM		-3034		Bonds/Notes (Par)		NPNSJ		Fixed		South Africa		REG_S						NR		0		NR		0		NR		0		-0.707						0				-1.21		21.2		263107		260106		262125		0		263106.72		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.82		0		2		ZA		44		2580		0						263107		0.0177746727										EMERGING

		3417		XS1028951264		SAOGSA		TURK TELEKOMUNIKASYON AS		4.875		06/19/2024 12:00 AM		200000		200000		90.7718		181814.43		0.012282805		0.0620097277		5.0484988963		1		5.0311060778		6.77858201		6.77858201		5.975		0.3022731774		USD		Credit		Investment Grade		Corporate		Industrials		Communications		WIRELINES		NON-DERIVATIVE		Long Term		BB+		NR		BBB-		NR		5.3706106963		TURKEY		No		1.228280504		97.33						BB+		NR		BBB-		NR		NR		NR		NR		NR		2,183		28		270.83		19-Jun-14 12:00 AM		-14009		Bonds/Notes (Par)		TURKTI		Fixed		Turkey		REG_S						NR		0		NR		0		NR		0		0.452						0				-7		145.1582		181814		195553		194660		0		181814.43		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.26		0		1		TR		28		2183		0						181814		0.012282776										EMERGING

		3417		USY3815NAX94		HYNMTR		HYUNDAI CAPITAL SERVICES - REGS		3		03/06/2022 12:00 AM		200000		200000		96.637963		195159.256		0.0131843391		0.0450823914		3.4193895645		1		3.4123266224		3.9880932176		3.9880932176		3.6888888889		0.1388147108		USD		Credit		Investment Grade		Corporate		Industrials		Consumer Cyclical		AUTOMOTIVE		NON-DERIVATIVE		Long Term		A-		Baa1		BBB+		NR		3.1043700704		SOUTH KOREA		No		1.3184339071		99.6						A-		Baa1		BBB+		NR		NR		NR		NR		NR		1,347		18		1883.33		06-Mar-17 12:00 AM		-6134		Bonds/Notes (Par)		HYUCAP		Fixed		South Korea		REG_S						NR		0		NR		0		NR		0		0.086						0				-3.07		90.2093		195159		199410		199200		0		195159.256		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.35		0		1		KR		18		1347		0						195159		0.0131843218										EMERGING

		3417		XS1551355149		GENTMK		GOHL CAPITAL LTD		4.25		01/24/2027 12:00 AM		200000		200000		94.6666		192992.92		0.0130379883		0.0905315405		6.9436740148		1		6.9142006682		5.0228883284		5.0228883284		8.5722222222		0.5805077388		USD		Credit		Investment Grade		Corporate		Industrials		Consumer Cyclical		GAMING		NON-DERIVATIVE		Long Term		NR		Baa1		A-		NR		4.4894397813		ISLE OF MANN		No		1.3037988296		101.72						NR		Baa1		A-		NR		NR		NR		NR		NR		3,132		42		3659.72		24-Jan-17 12:00 AM		-14107		Bonds/Notes (Par)		GENTMK		Fixed		Malaysia		REG_S						NR		0		NR		0		NR		0		-0.216						0				-7.05		98.8888		192993		203440		203440		0		192992.92		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.34		0		1		MY		42		3132		0						192993		0.0130379937										EMERGING

		3417		XS1577950402		AEFES		Coca-Cola Icecek (REGS)		4.215		09/19/2024 12:00 AM		200000		200000		92.8607		188063.07		0.0127049433		0.0672472649		5.293		1		5.25		5.587		5.587		6.185		0.329		USD		Credit		Investment Grade		Corporate		Industrials		Consumer Non Cyclical		FOOD_AND_BEVERAGE		NON-DERIVATIVE		Long Term		NR		Ba1		BBB		NR		4.539		TURKEY		No		1.2704943298		100						NR		Ba1		BBB		NR		NR		NR		NR		NR		2,275		30		2341.67		19-Sep-17 12:00 AM		-14279		Bonds/Notes (Par)		CCOLAT		Fixed		Turkey		REG_S						NR		0		NR		0		NR		0		0						0				-7.14		137.2		188063		200000		200000		0		188063.07		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.3		0		1		TR		30		2275		0						188063		0.0127049386										EMERGING

		3417		279158AC3		ECOPET		ECOPETROL SA		5.875		09/18/2023 12:00 AM		100000		100000		106.4375		108085.76		0.0073019304		0.0324123926		4.4388799587		1		4.4261444644		4.47714394		4.47714394		5.2222222222		0.2383874063		USD		Credit		Investment Grade		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BBB-		Baa3		BBB		NR		5.5196711685		COLOMBIA		No		0.7301930422		101.612						BBB-		Baa3		BBB		NR		NR		NR		NR		NR		1,908		13		1648.26		18-Sep-13 12:00 AM		5278		Bonds/Notes (Par)		ECOPET		Fixed		Colombia		PUBLIC						NR		0		NR		0		NR		0		-0.274						0				5.28		-112.3856		108086		101160		101612		0		108085.76		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.75		0		1		CO		13		1908		0						108086		0.0073019466										EMERGING

		3417		279158AJ8		ECOPET		Ecopetrol S.A.		5.875		05/28/2045 12:00 AM		120000		120000		94.375		113857.08		0.0076918225		0.1001695426		13.02286203		1		12.89139799		6.3116028105		6.3116028105		26.916666667		2.5890895842		USD		Credit		Investment Grade		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BBB-		Baa3		BBB		NR		6.2251655629		COLOMBIA		No		0.7691822459		92.19						BBB-		Baa3		BBB		NR		NR		NR		NR		NR		9,831		72		607.08		28-May-14 12:00 AM		2222		Bonds/Notes (Par)		ECOPET		Fixed		Colombia		PUBLIC						NR		0		NR		0		NR		0		0.607						0				1.85		-17.0397		113857		111028		110628		0		113857.08		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.79		0		1		CO		72		9831		0						113857		0.0076918171										EMERGING

		3417		XS0304274599		LUKOIL		LUKOIL INTL FINANCE BV		6.656		06/07/2022 12:00 AM		100000		100000		107.75		108156.76		0.007306727		0.0253230969		3.4657237207		1		3.4585440555		4.4878256023		4.4878256023		3.9416666667		0.1455458586		USD		Credit		Investment Grade		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BBB		Baa3		BBB+		NR		6.177262181		NETHERLANDS		No		0.7306726957		109.619						BBB		Baa3		BBB+		NR		NR		NR		NR		NR		1,440		10		406.76		07-Jun-07 12:00 AM		3441		Bonds/Notes (Par)		LUKOIL		Fixed		Russia		REG_S						NR		0		NR		0		NR		0		-1.382						0				3.44		-78.6174		108157		104309		109619		0		108156.76		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.75		0		1		RU		10		1440		0						108157		0.0073067432										EMERGING

		3417		XS1514045886		LUKOIL		LUKOIL International Finance B.V. - REGS		4.75		11/02/2026 12:00 AM		280000		280000		98.5054		277920.95		0.0187754561		0.1272426674		6.7770746488		1		6.7486313525		4.9700685317		4.9700685317		8.3444444444		0.5505321233		USD		Credit		Investment Grade		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BBB		NR		BBB+		NR		4.8220706682		NETHERLANDS		No		1.8775456081		100.97						BBB		NR		BBB+		NR		NR		NR		NR		NR		3,049		57		2105.83		02-Nov-16 12:00 AM		-6520		Bonds/Notes (Par)		LUKOIL		Fixed		Russia		REG_S						NR		0		NR		0		NR		0		-0.126						0				-2.33		34.6069		277921		282335		282716		0		277920.95		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.92		0		2		RU		57		3049		0						277921		0.0187754595										EMERGING

		3417		USG23530AA92		CNOOC		CNOOC Finance (2012) Limited		3.875		05/02/2022 12:00 AM		200000		200000		100.7134		202653.88		0.013690652		0.0483207828		3.5294727098		1		3.5221259199		3.6732384059		3.6732384059		3.8444444444		0.1479875527		USD		Credit		Investment Grade		Corporate		Industrials		Energy		OIL_FIELD_SERVICES		NON-DERIVATIVE		Long Term		A+		A1		NR		NR		3.8475515671		VIRGIN ISLANDS, BRITISH		No		1.3690652049		103.742						A+		A1		NR		NR		NR		NR		NR		NR		1404		19.15		1227.08		02-May-12 12:00 AM		-4277		Bonds/Notes (Par)		CNOOC		Fixed		China		REG_S						NR		0		NR		0		NR		0		-0.807						0				-2.14		60.5238		202654		205703		207484		0		202653.88		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.4		0		1.37		CN		19.15		1404		0						202654		0.0136906602										EMERGING

		3417		XS1565437487		OINLIN		OIL INDIA INTERNATIONAL		4		04/21/2027 12:00 AM		200000		200000		91.1515		183814.11		0.0124178971		0.0895552606		7.2117895748		1		7.1810292526		5.2669884885		5.2669884885		8.8138888889		0.6185575347		USD		Credit		Investment Grade		Corporate		Industrials		Energy		OIL_FIELD_SERVICES		NON-DERIVATIVE		Long Term		NR		Baa2		BBB-		NR		4.3882986018		SINGAPORE		No		1.2417897065		99.584						NR		Baa2		BBB-		NR		NR		NR		NR		NR		3,219		43		1511.11		21-Apr-17 12:00 AM		-16964		Bonds/Notes (Par)		OINLIN		Fixed		India		REG_S		COMPANY GUARNT				NR		0		NR		0		NR		0		0.051						0				-8.48		121.5988		183814		199267		199168		0		183814.11		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.27		0		1		IN		43		3219		0						183814		0.0124178896										EMERGING

		3417		USU75888AC81		RILIN		RELIANCE HOLDINGS USA		5.4		02/14/2022 12:00 AM		250000		250000		104.12697		265379.925		0.0179282243		0.0579072362		3.2299482245		1		3.2233713809		4.1610371742		4.1610371742		3.6277777778		0.1277821558		USD		Credit		Investment Grade		Corporate		Industrials		Energy		REFINING		NON-DERIVATIVE		Long Term		BBB+		Baa2		NR		NR		5.1859763133		UNITED STATES		No		1.792822429		108.75						BBB+		Baa2		NR		NR		NR		NR		NR		NR		1,327		23		5062.5		14-Feb-12 12:00 AM		-5594		Bonds/Notes (Par)		RILIN		Fixed		India		REG_S						NR		0		NR		0		NR		0		-1.925						0				-2.24		68.6037		265380		265911		271875		0		265379.925		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.84		0		2		IN		23		1327		0						265380		0.0179282294										EMERGING

		3417		USY2R016AB16		GSCCOR		GS CALTEX CORP		3		06/12/2022 12:00 AM		200000		200000		96.745		193773.33		0.0130907103		0.0482536042		3.6860951839		1		3.6783360986		3.8955883368		3.8955883368		3.9555555556		0.1587114722		USD		Credit		Investment Grade		Corporate		Industrials		Energy		REFINING		NON-DERIVATIVE		Long Term		BBB+		Baa1		NR		NR		3.1009354489		SOUTH KOREA		No		1.3090710315		99.839						BBB+		Baa1		NR		NR		NR		NR		NR		NR		1,445		19		283.33		12-Jun-17 12:00 AM		-6255		Bonds/Notes (Par)		GSCCOR		Fixed		South Korea		REG_S						NR		0		NR		0		NR		0		0.034						0				-3.13		86.1588		193773		199745		199678		0		193773.33		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.34		0		1		KR		19		1445		0						193773		0.013090688										EMERGING

		3417		USG46747AB00		CKHH		Hutchison Whampoa International (14) Limited (REGS)		3.625		10/31/2024 12:00 AM		200000		200000		98.5929		198373.99		0.0134015163		0.0749718389		5.5942803284		1		5.573361612		3.8749027186		3.8749027186		6.3416666667		0.3635244151		USD		Credit		Investment Grade		Corporate		Industrials		Industrial Other		INDUSTRIAL_OTHER		NON-DERIVATIVE		Long Term		A-		A2		A-		NR		3.676735343		CAYMAN ISLANDS		No		1.3401516283		106.312						A-		A2		A-		NR		NR		NR		NR		NR		2,317		32		1188.19		31-Oct-14 12:00 AM		-12776		Bonds/Notes (Par)		CKHH		Fixed		Hong Kong		REG_S						NR		0		NR		0		NR		0		-0.881						0				-6.39		113.0903		198374		209962		212624		0		198373.99		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.37		0		1		HK		32		2317		0						198374		0.013401517										EMERGING

		3417		29246RAA1		ENEL		Empresa Nacional de Electricidad S.A.		4.25		04/15/2024 12:00 AM		30000		30000		99.424835		30089.5305		0.002032753		0.0101637652		5		1		4.95		4.362		4.362		5.703		0.248		USD		Credit		Investment Grade		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		BBB+		Baa1		BBB+		NR		4.275		CHILE		No		0.2032753049		98.98						BBB+		Baa1		BBB+		NR		NR		NR		NR		NR		2,118		4		262.08		15-Apr-14 12:00 AM		2		Bonds/Notes (Par)		ENELGX		Fixed		Chile		PUBLIC						NR		0		NR		0		NR		0		0.127						0				0.01		-1.5		30090		29826		29694		0		30089.5305		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.21		0		0		CL		4		2118		0						30090		0.0020327848										EMERGING

		3417		USN57445AB99		MINCAP		MINEJESA CAPITAL BV		5.625		08/10/2037 12:00 AM		200000		200000		90.6888		185721.35		0.0125467441		0.1263080732		10.067		1		10.02		6.559		6.559		16.507		1.407		USD		Credit		Investment Grade		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		NR		Baa3		BBB-		NR		6.203		NETHERLANDS		No		1.2546744138		100						NR		Baa3		BBB-		NR		NR		NR		NR		NR		6,983		93		4343.75		10-Aug-17 12:00 AM		-18622		BOND NOTES(OF)		MINCAP		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		0						0				-9.31		93.4		185721		200000		200000		0		185721.35		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.29		0		1		ID		93		6983		0						185721		0.0125467205										EMERGING

		3417		USP2400PAA77		ICPOWR		CERRO DEL AGUILA SA - Regs		4.125		08/16/2027 12:00 AM		200000		200000		90.75		184547.92		0.0124674709		0.0908629282		7.288		1		7.24		5.422		5.422		9.053		0.578		USD		Credit		Investment Grade		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		NR		Baa3		BBB-		NR		4.545		PERU		No		1.2467470936		99.87						NR		Baa3		BBB-		NR		NR		NR		NR		NR		3,336		44		3047.92		16-Aug-17 12:00 AM		-18263		Bonds/Notes (Par)		KALLPA		Fixed		Peru		REG_S						NR		0		NR		0		NR		0		0.016						0				-9.13		128.1		184548		199763		199740		0		184547.92		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.28		0		1		PE		44		3336		0						184548		0.0124674763										EMERGING

		3417		XS1808738212		TAQAUH		ABU DHABI NATIONAL ENERG - 12YR REGS		4.875		04/23/2030 12:00 AM		200000		200000		99.718		201223.5		0.0135940201		0.1202815828		8.8481245244		1		8.8072902663		4.9059502007		4.9059502007		11.819444444		0.9703552626		USD		Credit		Investment Grade		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		NR		A3		A		NR		4.8887863776		UAE		No		1.3594020122		99.955						NR		A3		A		NR		NR		NR		NR		NR		4,317		57		1787.5		23-Apr-18 12:00 AM		-475		Bonds/Notes (Par)		TAQAUH		Fixed		United Arab Emirates		REG_S						NR		0		NR		0		NR		0		0.004						0				-0.24		2.695		201224		199911		199910		0		201223.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		AE		57		4317		0						201224		0.0135940539										EMERGING

		3417		USY7136YAA83		PGASIJ		PERUSAHAAN GAS NEGARA		5.125		05/16/2024 12:00 AM		200000		200000		101.3336		203891.51		0.0137742624		0.0691473252		5.0200383329		1		5.0030508666		4.8605553299		4.8605553299		5.8833333333		0.2996106789		USD		Credit		Investment Grade		Corporate		Utility		Utility Other		UTILITY_OTHER		NON-DERIVATIVE		Long Term		BBB-		Baa2		BBB-		NR		5.0575524801		INDONESIA		No		1.3774262398		104.7						BBB-		Baa2		BBB-		NR		NR		NR		NR		NR		2,149		30		1224.31		16-May-14 12:00 AM		-6733		Bonds/Notes (Par)		PGASIJ		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		-0.634						0				-3.37		36.9555		203892		209400		209400		0		203891.51		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.41		0		1		ID		30		2149		0						203892		0.0137742955										EMERGING

		3417		USY7138AAE02		PERTIJ		PERTAMINA PERSERO PT		4.3		05/20/2023 12:00 AM		200000		200000		99.223		199377.67		0.0134693217		0.0586471229		4.3541259282		1		4.3426623608		4.4776235514		4.4776235514		4.8944444444		0.2231631586		USD		Credit		Investment Grade		Non-corporate		Agency		Non Guaranteed Agency		OTHER_AGENCY		NON-DERIVATIVE		Long Term		BBB-		Baa2		BBB		NR		4.3336726364		INDONESIA		No		1.3469321714		100.35						BBB-		Baa2		BBB		NR		NR		NR		NR		NR		1,787		24		931.67		20-May-13 12:00 AM		-1974		Bonds/Notes (Par)		PERTIJ		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		-0.052						0				-0.99		22.9624		199378		200420		200700		0		199377.67		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.38		0		1		ID		24		1787		0						199378		0.013469344										EMERGING

		3417		USY7140DAA82		PLBIII		PELABUHAN INDONESIA III		4.875		10/01/2024 12:00 AM		200000		200000		99.5		201383.33		0.0136048177		0.0719487809		5.288478121		1		5.269248182		4.9675481882		4.9675481882		6.2583333333		0.3338190329		USD		Credit		Investment Grade		Non-corporate		Agency		Non Guaranteed Agency		OTHER_AGENCY		NON-DERIVATIVE		Long Term		BB+		Baa3		BBB-		NR		4.8994974874		INDONESIA		No		1.3604817729		104.09						BB+		Baa3		BBB-		NR		NR		NR		NR		NR		2,287		32		2383.33		01-Oct-14 12:00 AM		-9180		Bonds/Notes (Par)		PLBIII		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		-0.53						0				-4.59		62.2548		201383		208180		208180		0		201383.33		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		ID		32		2287		0						201383		0.0136047954										EMERGING

		3417		XS0925015074		KZOKZ		KAZMUNAYGAS NATIONAL CO		4.4		04/30/2023 12:00 AM		200000		200000		99.25		199942.22		0.0135074609		0.0579175392		4.2878183801		1		4.2766943373		4.5732684402		4.5732684402		4.8388888889		0.2174368523		USD		Credit		Investment Grade		Non-corporate		Agency		Non Guaranteed Agency		OTHER_AGENCY		NON-DERIVATIVE		Long Term		BB-		Baa3		BBB-		NR		4.4332493703		KAZAKHSTAN		No		1.3507460918		96.58						BB-		Baa3		BBB-		NR		NR		NR		NR		NR		1,767		23		1442.22		30-Apr-13 12:00 AM		3301		Bonds/Notes (Par)		KZOKZ		Fixed		Kazakhstan		REG_S						NR		0		NR		0		NR		0		0.592						0				1.65		-41.8732		199942		195199		193160		0		199942.22		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.38		0		1		KZ		23		1767		0						199942		0.0135074461										EMERGING

		3417		XS1596070547		UAE		MUBAUH - REGS		3		04/19/2024 12:00 AM		200000		200000		94.57		190306.67		0.0128565138		0.0673067384		5.2352246899		1		5.2174091328		4.0580873362		4.0580873362		5.8083333333		0.316007057		USD		Credit		Investment Grade		Non-corporate		Agency		Non Guaranteed Agency		OTHER_AGENCY		NON-DERIVATIVE		Long Term		AA		Aa2		AA		NR		3.1722533573		NETHERLANDS		No		1.2856513784		99.375						AA		Aa2		AA		NR		NR		NR		NR		NR		2,122		28		1166.67		19-Apr-17 12:00 AM		-9823		Bonds/Notes (Par)		MUBAUH		Fixed		United Arab Emirates		REG_S						NR		0		NR		0		NR		0		0.1						0				-4.91		95.8087		190307		198963		198750		0		190306.67		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.32		0		1		AE		28		2122		0						190307		0.0128565361										EMERGING

		3417		USP14008AE91		BANORT		BANCO MERCANTIL DE NORTE - REGs		7.625		06/30/2049 12:00 AM		200000		200000		98.625		200765.97		0.0135631108		0.0878428065		6.4765972586		1		6.4490974296		7.8309870854		7.8309870854		9.5222222222		0.5548785109		USD		Credit		High Yield		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		BB		Ba2		NR		NR		7.7313054499		MEXICO		No		1.3563110849		100		5				BB		Ba2		NR		NR		NR		NR		NR		NR		11,325		150		3515.97		06-Jul-17 12:00 AM		-2750		Bonds/Notes (Par)		BANORT		Fixed		Mexico		REG_S						NR		0		NR		0		NR		0		0						0				-1.38		20.5987		200766		200000		200000		0		200765.97		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.39		0		1		MX		150		11325		0						200766		0.0135631129				H15T10Y						EMERGING

		3417		USP5R6DPAA84		ITSA		ITAU UNIBANCO HLDG SA/KY		6.125		12/31/2099 12:00 AM		400000		400000		93.885		376696.94		0.025448448		0.096608451		3.7962413633		1		3.7874865935		7.7738008312		7.7738008312		4.4555555556		0.1740510852		USD		Credit		High Yield		Corporate		Finance		Banking		BANKING		NON-DERIVATIVE		Long Term		NR		B2		B		NR		6.5239388614		BRAZIL		No		2.5448448031		99.175		5				NR		B2		B		NR		NR		NR		B		NR		29,771		783		1156.94		12-Dec-17 12:00 AM		-21324		Bonds/Notes (Par)		ITAU		Fixed		Brazil		REG_S						NR		0		NR		0		NR		0		0.051						0				-5.33		159.7708		376697		396864		396700		0		376696.94		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		2.61		0		3		BR		783		29771		0						376697		0.0254484521				H15T5Y						EMERGING

		3417		USU23388AB46		INVCOR		DAE FUNDING LLC		5		08/01/2024 12:00 AM		40000		40000		96.25		39322.22		0.0026564842		0.01286004		4.841		1		4.72		5.737		5.737		5.652		0.084		USD		Credit		High Yield		Corporate		Finance		Finance Companies		NON_CAPTIVE_DIVERSIFIED		NON-DERIVATIVE		Long Term		BB		Ba3		NR		NR		5.195		UNITED STATES		No		0.2656484207		100						BB		Ba3		NR		NR		NR		NR		NR		NR		2,226		6		822.22		04-Aug-17 12:00 AM		-1952		Bonds/Notes (Par)		DUBAEE		Fixed		United Arab Emirates		REG_S						NR		0		NR		0		NR		0		0						0				-4.88		73.7		39322		40452		40000		0		39322.22		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.27		0		0		AE		6		2226		0						39322		0.0026564693										EMERGING

		3417		USY7141GAA05		TPIAIJ		CHANDRA ASRI PETROCHEMIC - REGS		4.95		11/08/2024 12:00 AM		220000		220000		87.4641		193963.77		0.0131035758		0.0684006659		5.22		1		5.17		7.459		7.459		6.297		0.289		USD		Credit		High Yield		Corporate		Industrials		Basic Industry		CHEMICALS		NON-DERIVATIVE		Long Term		B+		Ba3		BB-		NR		5.659		INDONESIA		No		1.3103575837		99.126						B+		Ba3		BB-		NR		NR		NR		NR		NR		2,325		34		1542.75		08-Nov-17 12:00 AM		-26831		Bonds/Notes (Par)		TPIAIJ		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		0.15						0				-12.2		235.9		193964		219252		218077		0		193963.77		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.34		0		1		ID		34		2325		0						193964		0.0131035914										EMERGING

		3417		USL6388GAB60		MIICF		Millicom International Cellular (REGS)		5.125		01/15/2028 12:00 AM		200000		200000		91.875		188419.44		0.0127290185		0.0863536617		6.784		1		6.5		6.268		6.268		8.638		0.192		USD		Credit		High Yield		Corporate		Industrials		Communications		WIRELESS		NON-DERIVATIVE		Long Term		NR		Ba2		BB+		NR		5.578		LUXEMBOURG		No		1.2729018523		100						NR		Ba2		BB+		NR		NR		NR		NR		NR		3,488		46		4669.44		20-Sep-17 12:00 AM		-17044		Bonds/Notes (Par)		MIICF		Fixed		Colombia		REG_S						NR		0		NR		0		NR		0		0						0				-8.52		114.3		188419		200794		200000		0		188419.44		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.3		0		1		CO		46		3488		0						188419		0.0127289888										EMERGING

		3417		XS0889401724		VIP		VIMPELCOM HLDGS		5.95		02/13/2023 12:00 AM		290000		290000		100.5625		298149.81		0.0201420536		0.0789648293		3.9203961506		1		3.9108899785		5.8075588788		5.8075588788		4.625		0.1881435949		USD		Credit		High Yield		Corporate		Industrials		Communications		WIRELESS		NON-DERIVATIVE		Long Term		BB		Ba2		BB+		NR		5.9167184587		NETHERLANDS		No		2.014205357		105.375						BB		Ba2		BB+		NR		NR		NR		NR		NR		1,691		34		6518.56		13-Feb-13 12:00 AM		-10610		Bonds/Notes (Par)		VIP		Fixed		Russia		REG_S						NR		0		NR		0		NR		0		-1.061						0				-3.66		91.8559		298150		302241		305588		0		298149.81		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		2.06		0		2		NL		34		1691		0						298150		0.0201420664										EMERGING

		3417		XS1204091588		MIICF		MILLICOM INTL CELLULAR		6		03/15/2025 12:00 AM		200000		200000		101		205466.67		0.0138806752		0.0590900343		4.257		1		3.94		5.816		5.816		4.843		-0.743		USD		Credit		High Yield		Corporate		Industrials		Communications		WIRELESS		NON-DERIVATIVE		Long Term		NR		Ba2		BB+		NR		5.941		LUXEMBOURG		No		1.3880675201		103.75						NR		Ba2		BB+		NR		NR		NR		NR		NR		2,452		34		3466.67		17-Mar-15 12:00 AM		-5345		Bonds/Notes (Par)		MIICF		Fixed		Colombia		REG_S						NR		0		NR		0		NR		0		-0.657						0				-2.67		47.3		205467		207345		207500		0		205466.67		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.42		0		1		CO		34		2452		0						205467		0.0138806975										EMERGING

		3417		USG5975LAA47		MPEL		MELCO RESORTS FINANCE		4.875		06/06/2025 12:00 AM		200000		200000		94.981073		190585.066		0.0128753213		0.0697069897		5.414		1		5.21		5.762		5.762		6.256		0.022		USD		Credit		High Yield		Corporate		Industrials		Consumer Cyclical		GAMING		NON-DERIVATIVE		Long Term		BB		Ba2		NR		NR		5.133		CAYMAN ISLANDS		No		1.2875321333		95.75						BB		Ba2		NR		NR		NR		NR		NR		NR		2,535		32		622.92		06-Jun-17 12:00 AM		-3233		Bonds/Notes (Par)		MPEL		Fixed		Hong Kong		REG_S						NR		0		NR		0		NR		0		0.727						0				-1.62		16		190585		193195		191500		0		190585.066		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.32		0		1		HK		32		2535		0						190585		0.0128753169										EMERGING

		3417		88166JAA1		TEVA		TEVA PHARM FIN IV BV		3.65		11/10/2021 12:00 AM		200000		200000		96.125		193243.61		0.0130549241		0.0406073324		3.1104993068		1		3.1042977321		4.9113871417		4.9113871417		3.3666666667		0.1159727716		USD		Credit		High Yield		Corporate		Industrials		Consumer Non Cyclical		PHARMACEUTICALS		NON-DERIVATIVE		Long Term		BB		Ba2		BBu		NR		3.7971391417		Curaçao		No		1.3054924116		94.875						BB		Ba2		BBu		NR		NR		NR		NR		NR		1,231		16		993.61		10-Nov-11 12:00 AM		1933		Bonds/Notes (Par)		TEVA		Fixed		Israel		PUBLIC						NR		0		NR		0		NR		0		1.596						0				0.97		-33.4613		193244		190317		189750		0		193243.61		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.34		0		1		IL		16		1231		0						193244		0.0130549505										EMERGING

		3417		71647NAF6		PETBRA		PETROBRAS GLOBAL FINANCE		4.375		05/20/2023 12:00 AM		205000		205000		93.5		192646.62		0.0130145934		0.0559512516		4.2991163843		1		4.2878170545		5.922990761		5.922990761		4.8944444444		0.2184215327		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BB-		Ba2		BB-		NR		4.679144385		NETHERLANDS		No		1.3014593369		78.933804878						BB-		Ba2		BB-		NR		NR		NR		NR		NR		1,787		21		971.62		20-May-13 12:00 AM		14341		Bonds/Notes (Par)		PETBRA		Fixed		Brazil		PUBLIC						NR		0		NR		0		NR		0		3.754						0				7		-220.6027		192647		177334		161814		0		192646.62		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.33		0		1		BR		21		1787		0						192647		0.013014619										EMERGING

		3417		71647NAM1		PETBRA		Petrobras Global Finance B.V.		6.25		03/17/2024 12:00 AM		180000		180000		99.18		181711.5		0.0122758514		0.0573000997		4.667708802		1		4.6526344927		6.4209955753		6.4209955753		5.7194444444		0.2669641835		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BB-		Ba2		BB-		NR		6.3016737245		NETHERLANDS		No		1.2275851416		105.5						BB-		Ba2		BB-		NR		NR		NR		NR		NR		2,089		26		3187.5		17-Mar-14 12:00 AM		-10989		Bonds/Notes (Par)		PETBRA		Fixed		Brazil		PUBLIC						NR		0		NR		0		NR		0		-1.086						0				-6.1		125.6996		181712		189513		189900		0		181711.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.26		0		1		BR		26		2089		0						181712		0.0122758852										EMERGING

		3417		71647NAS8		PETBRA		PETBRA		7.375		01/17/2027 12:00 AM		620000		620000		99.875		639801.25		0.043222939		0.2626534173		6.0767135073		1		6.0518352838		7.3939740324		7.3939740324		8.5527777778		0.4804843803		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		BB-		Ba2		BB-		NR		7.3842302879		NETHERLANDS		No		4.3222939004		106.7813225806						BB-		Ba2		BB-		NR		NR		NR		NR		NR		3125		135.98		20576.25		17-Jan-17 12:00 AM		-37117		Bonds/Notes (Par)		PETBRA		Fixed		Brazil		PUBLIC						NR		0		NR		0		NR		0		-0.938						0				-5.99		95.6804		639801		656342		662044		0		639801.25		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		4.43		0		4		BR		136		3125		0						639801		0.0432229221										EMERGING

		3417		USP7464EAA49		PAMPAR		PAMPA ENERGIA SA - REGS		7.5		01/24/2027 12:00 AM		200000		200000		90		186458.33		0.0125965322		0.0725182357		5.757		1		5.64		9.211		9.211		8.205		0.364		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		B+		B2		B+		NR		8.333		ARGENTINA		No		1.2596532164		103.30625						B+		B2		B+		NR		NR		NR		NR		NR		3132		42.97		6458.33		24-Jan-17 12:00 AM		-26926		Bonds/Notes (Par)		PAMPAR		Fixed		Argentina		REG_S						NR		0		NR		0		NR		0		-0.501						0				-13.46		221.1855		186458		206926		206613		0		186458.33		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.29		0		1.26		AR		42.97		3132		0						186458		0.0125965099										EMERGING

		3417		USP989MJAY76		YPFDAR		YPF Sociedad Anonima (REG_S)		8.75		04/04/2024 12:00 AM		140000		140000		100		142892.36		0.0096533537		0.0367696242		3.809		1		3.8		8.744		8.744		4.867		0.187		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		NR		B2		B		NR		8.75		ARGENTINA		No		0.9653353694		110.9357142857						NR		B2		B		NR		NR		NR		B		NR		2107		21.52		2892.36		04-Apr-14 12:00 AM		-14046		BOND NOTES(OF)		YPFDAR		Fixed		Argentina		REG_S						NR		0		NR		0		NR		0		-2.179						0				-10.03		217.3372		142892		154046		155310		0		142892.36		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.99		0		0.97		AR		21.52		2107		0						142892		0.0096533294										EMERGING

		3417		USP989MJBG51		YPFDAR		YPF Sociedad Anonima REG S		8.5		03/23/2021 12:00 AM		290000		290000		101.37		300546.33		0.0203039548		0.0477921163		2.3538328718		1		2.3496591699		7.9247149601		7.9247149601		2.7361111111		0.071461875		USD		Credit		High Yield		Corporate		Industrials		Energy		INTEGRATED		NON-DERIVATIVE		Long Term		NR		B2		B		NR		8.3851238039		ARGENTINA		No		2.0303954844		108.8362068966						NR		B2		B		NR		NR		NR		B		NR		999		20.34		6573.33		23-Mar-16 12:00 AM		-13133		Bonds/Notes (Par)		YPFDAR		Fixed		Argentina		REG_S						NR		0		NR		0		NR		0		-2.471						0				-4.53		189.568		300546		307106		315625		0		300546.33		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		2.08		0		2.03		AR		20.34		999		0						300546		0.0203039326										EMERGING

		3417		USP9308RAZ66		TGSU		RANSPORT DE GAS DEL SUR - REGS		6.75		05/02/2025 12:00 AM		200000		200000		92		186137.5		0.0125748579		0.0653389617		5.196		1		5.13		8.303		8.303		6.661		0.313		USD		Credit		High Yield		Corporate		Industrials		Energy		MIDSTREAM		NON-DERIVATIVE		Long Term		B+		B1		NR		NR		7.337		ARGENTINA		No		1.2574857909		99.725						B+		B1		NR		NR		NR		NR		NR		NR		2500		33.11		2137.5		02-May-18 12:00 AM		-15740		Bonds/Notes (Par)		TRAGAS		Fixed		Argentina		REG_S						NR		0		NR		0		NR		0		0.05						0				-7.87		150.3		186138		199740		199450		0		186137.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.29		0		1.26		AR		33.11		2500		0						186138		0.0125748917										EMERGING

		3417		XS1751117604		PUMAFN		Puma International Financing S.A. (REGS)		5		01/24/2026 12:00 AM		200000		200000		91.9638		188233.16		0.012716434		0.0729287492		5.735		1		5.52		6.353		6.353		6.973		0.153		USD		Credit		High Yield		Corporate		Industrials		Energy		MIDSTREAM		NON-DERIVATIVE		Long Term		NR		Ba2		BB		NR		5.437		LUXEMBOURG		No		1.2716434038		100						NR		Ba2		BB		NR		NR		NR		NR		NR		2767		36.82		4305.56		24-Jan-18 12:00 AM		-16784		Bonds/Notes (Par)		PUMAFN		Fixed		Singapore		REG_S						NR		0		NR		0		NR		0		0						0				-8.39		135.3		188233		200712		200000		0		188233.16		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.3		0		1.27		SG		36.82		2767		0						188233		0.0127164232										EMERGING

		3417		XS1596115409		BORETS		BORETS FINANCE DAC - REGS		6.5		04/07/2022 12:00 AM		200000		200000		100		202961.11		0.0137114075		0.0446746418		3.2582097538		1		3.2515424163		6.4960806281		6.4960806281		3.775		0.1307934798		USD		Credit		High Yield		Corporate		Industrials		Energy		OIL_FIELD_SERVICES		NON-DERIVATIVE		Long Term		BB-		Ba3		BB-		NR		6.5		IRELAND		No		1.3711407531		100						BB-		Ba3		BB-		NR		NR		NR		NR		NR		1379		18.29		2961.11		07-Apr-17 12:00 AM		0		Bonds/Notes (Par)		BORFIN		Fixed		Russia		REG_S						NR		0		NR		0		NR		0		0						0				0		-0.3919		202961		200000		200000		0		202961.11		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.41		0		1.37		RU		18.29		1379		0						202961		0.0137114001										EMERGING

		3417		USN5276YAD87		CIKLIS		Listrindo Capital - REGS		4.95		09/14/2026 12:00 AM		200000		200000		90		182887.5		0.0123552982		0.0775912729		6.28		1		6.11		6.542		6.542		7.781		0.358		USD		Credit		High Yield		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		BB		Ba2		NR		NR		5.5		NETHERLANDS		No		1.2355298238		101.85						BB		Ba2		NR		NR		NR		NR		NR		NR		3000		40.55		2887.5		13-Sep-16 12:00 AM		-23868		Bonds/Notes (Par)		CIKLIS		Fixed		Indonesia		REG_S						NR		0		NR		0		NR		0		-0.262						0				-11.93		185.4		182888		203868		203700		0		182887.5		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.27		0		1.24		ID		40.55		3000		0						182888		0.012355332										EMERGING

		3417		USP46756AH86		GNNEIA		GENNEIA SA		8.75		01/20/2022 12:00 AM		150000		150000		97.5		152046.88		0.010271804		0.0295725236		2.879		1		2.87		9.592		9.592		3.561		0.107		USD		Credit		High Yield		Corporate		Utility		Electric		ELECTRIC		NON-DERIVATIVE		Long Term		NR		B2		B+		NR		8.974		ARGENTINA		No		1.027180397		109						NR		B2		B+		NR		NR		NR		NR		NR		1302		13.98		5796.88		20-Jan-17 12:00 AM		-15752		Bonds/Notes (Par)		GNNEIA		Fixed		Argentina		REG_S						NR		0		NR		0		NR		0		-2.579						0				-10.5		342.1		152047		162002		163500		0		152046.88		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.05		0		1.03		AR		13.98		1302		0						152047		0.0102718121										EMERGING

		3417		USL9412AAA53		UGPABZ		ULTRAPAR INTERNATIONAL - REGS		5.25		10/06/2026 12:00 AM		300000		300000		92.751		281884.25		0.019043204		0.123321882		6.4758998438		1		6.449022026		6.390242845		6.390242845		8.2722222222		0.5136134655		USD		Credit		High Yield		Corporate		Utility		Natural Gas		DISTRIBUTORS		NON-DERIVATIVE		Long Term		BB+		Ba1		NR		NR		5.6603163308		LUXEMBOURG		No		1.9043204032		100.4						BB+		Ba1		NR		NR		NR		NR		NR		NR		3022		60.31		3631.25		06-Oct-16 12:00 AM		-22777		Bonds/Notes (Par)		UGPABZ		Fixed		Brazil		REG_S						NR		0		NR		0		NR		0		-0.054						0				-7.59		119.4243		281884		301030		301200		0		281884.25		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.95		0		1.9		BR		60.31		3022		0						281884		0.0190431871										EMERGING

		3417		XS1605397394		TCZIRA		Turkiye Cumhuriyeti Ziraat Bankasi (REGS)		5.125		05/03/2022 12:00 AM		200000		200000		91.948		185490.44		0.0125311446		0.0422465702		3.3713257269		1		3.3643568491		7.5736624595		7.5736624595		3.8472222222		0.1375565961		USD		Credit		High Yield		Non-corporate		Agency		Non Guaranteed Agency		OTHER_AGENCY		NON-DERIVATIVE		Long Term		NR		Ba3		BB+		NR		5.5738025841		TURKEY		No		1.2531144592		99.457						NR		Ba3		BB+		NR		NR		NR		NR		NR		1,405		19		1594.44		03-May-17 12:00 AM		-15269		Bonds/Notes (Par)		TCZIRA		Fixed		Turkey		REG_S						NR		0		NR		0		NR		0		0.124						0				-7.63		232.4662		185490		199165		198914		0		185490.44		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.28		0		1		TR		19		1405		0						185490		0.0125311149										EMERGING

		3417		USD_CASH		CASH		TRADE DATE CASH		0				362239.82		362239.82		100		362239.82		0.024471771		0.0000734153		0.003		1		0		1.91		1.91		0.003		0		USD		Cash		Other Cash										NON-DERIVATIVE		Short Term		NR		NR		NR		AAA		1.91		UNITED STATES		No		2.4471770952		100						NR		NR		NR		AAA		NR		NR		NR		NR		1		0.02		0				0		Bonds/Notes (Par)		CASH		Fixed		Cash		PUBLIC						NR		0		NR		0		NR		0		0						0				0		191		362240		362240		362240		0		362239.82		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0		0		2.45		US		0.02		1		0						362240		0.0244717831										NON_EMERGING

		3417		MARGINUSD		MARGIN		MARGINUSD		0				81284.21		81284.21		100		81284.21		0.0054913029		0.0000439304		0.008		1		0		1.44		1.44		0		0		USD		Cash		TD										NON-DERIVATIVE		Short Term		NR		NR		NR		AAA		1.44		UNITED STATES		No		0.5491302886		100						NR		NR		NR		AAA		NR		NR		NR		NR		0		0		0				0		TD		MARGIN		Fixed		Cash		PUBLIC						NR		0		NR		0		NR		0		0						0				0		144		81284		81284		81284		0		81284.21		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0.56		0		0.55		US		71.35		13239		0						81284		0.0054912887										NON_EMERGING

		3417		RESRVBLEUSD		RESERV		RESRVBLE FOR FUT & OPT		0				230690.68		230690.68		100		230690.68		0.0155847291		0.0001246778		0.008		1		0		1.42		1.44		0.008		0		USD		Cash		TD										NON-DERIVATIVE		Short Term		NR		NR		NR		AAA		1.44		UNITED STATES		No		1.5584729149		100						NR		NR		NR		AAA		NR		NR		NR		NR		3		0.05		0				0		TD		RESERV		Fixed		Cash		PUBLIC						NR		0		NR		0		NR		0		0						0				0		144		230691		230691		230691		0		230690.68		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		1.6		0		1.56		US		0.05		3		0						230691		0.0155847508										NON_EMERGING

		3417		0000TYU8		TYU8		US 10YR NOTE (CBT)Sep18		0		09/19/2018 12:00 AM		-41		-41		120.1875		0		0		-1.9975757629		6.0005476927		1		0		0.7062698254		0.7062698254		6.9287671233		0.4449430253		USD		Government		Treasury		Derivative		TY		Futures		TREASURY		FUTURES		Long Term		AA+		Aaa		AAA		NR		2.8633048176		UNITED STATES		No		-33.2898906095								AA+		Aaa		AAA		NR		A-1+		P-1		F1+		NR		83		0		0				0		Derivatives		TYU8		Fixed		United States		PUBLIC						NR		0		NR		0		NR		0		0						0				120.19		70.627		0		0		0		0		0		NR		NR		NR		NR		NR		NR		0		0		0		0		0		0		NR		NR		0		0		NR		NR		0		0		NR		NR		0		0		0		0		US		0		83		0						-4927688		-0.3328989399										NON_EMERGING









































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































wam_2

		AS_OF_DATE		BENCHMARK_ID2		REGION		Country Name		TICKER		MATURITY_DATE		COUPON		security_des		%MV		YTW		OAS		PRICE		sprd_dur contrib		sector		INDUSTRY GROUP		PF		CCY		ISIN		RTG_SP_NO_WATCH		RTG_FITCH_NO_WATCH		RTG_MOODY_NO_WATCH		SP_VAL		FITCH_VAL		MDYS_VAL		Rating_Val		Rating		%Bench		%PF		Issuer Wgt

		6/28/18		4543		Latin America		Argentina		AEROAR		2/1/2027		6.875		AEROAR 6.875 2/1/27		0.0004060676		7.672035		496		96.25		3.710048		Industrial		Engineering&Construction		JP Morgan CEMBI Broad		USD		USP0092MAE32		BB-				B1		13				14		13		BB-		0.0004060676				0.0004060676

		6/28/18		4543		Latin America		Argentina		AES		2/2/2024		7.75		AES 7.75 2/2/24		0.0003070963		8.666151		593		95		4.294843		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP1000CAA29		B+		B+				14		14				14		B+		0.0003070963				0.0010126309

		6/28/18		4543		Latin America		Argentina		AGRO		9/21/2027		6		AGRO 6 9/21/27		0.0004398391		8.587897		577		82.73		6.594035		Consumer		Agriculture		JP Morgan CEMBI Broad		USD		USL00849AA47		BB				Ba2		12				12		12		BB		0.0004398391				0.0004398391

		6/28/18		4543		Latin America		Argentina		AGUSAN		2/1/2023		6.625		AGUSAN 6.625 2/1/23		0.0004642765		10.226276		753		86.3245		3.681072		utilities		Water		JP Morgan CEMBI Broad		USD		XS1763161012				B		B2				15		15		15		B		0.0004642765				0.0004642765

		6/28/18		4543		Latin America		Argentina		ALBAAR		7/27/2023		9.625		ALBAAR 9.625 7/27/23		0.000360282		9.68509		698		98.75		3.788703		utilities		Electric		JP Morgan CEMBI Broad		USD		USP4621MAA38				B+		B2				14		15		15		B		0.000360282				0.000360282

		6/28/18		4543		Latin America		Argentina		ARCO		9/27/2023		6.625		ARCO 6.625 9/27/23		0.0003853786		5.42942		271		104.375		4.353872		Consumer		Retail		JP Morgan CEMBI Broad		USD		USG0457FAD99				BB+		Ba3				11		13		13		BB-		0.0003853786				0.0003853786

		6/28/18		4543		Latin America		Argentina		ARCOR		7/6/2023		6		ARCOR 6 7/6/23		0.0005347752		5.836654		312		99.7		4.168412		Consumer		Food		JP Morgan CEMBI Broad		USD		USP04559AL70				BB-		Ba3				13		13		13		BB-		0.0005347752				0.0005347752

		6/28/18		4543		Latin America		Argentina		BMAAR		11/4/2026		6.75		BMAAR 6.75 11/4/26		0.0003994922		8.346951		554		94.75		2.895392		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1047VAF42				B-		B3				16		16		16		B-		0.0003994922				0.0003994922

		6/28/18		4543		Latin America		Argentina		CAPXAR		5/15/2024		6.875		CAPXAR 6.875 5/15/24		0.0002833937		8.930879		618		89.75		4.633235		Oil & Gas		Electric		JP Morgan CEMBI Broad		USD		USP20058AC08		B+		B+				14		14				14		B+		0.0002833937				0.0002833937

		6/28/18		4543		Latin America		Argentina		CGCSA		11/7/2021		9.5		CGCSA 9.5 11/7/21		0.0003109173		9.849292		723		98		2.773909		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP3063DAA02		B-		B				16		15				16		B-		0.0003109173				0.0003109173

		6/28/18		4543		Latin America		Argentina		CLISA		7/20/2023		9.5		CLISA 9.5 7/20/23		0.0002572184		15.327118		1263		78		3.534396		Diversified		Engineering&Construction		JP Morgan CEMBI Broad		USD		USP3063XAF52		B-		B				16		15				16		B-		0.0002572184				0.0002572184

		6/28/18		4543		Latin America		Argentina		GNNEIA		1/20/2022		8.75		GNNEIA 8.75 1/20/22		0.000525939		9.422821		679		97		2.875238		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP46756AH86				B+		B2				14		15		15		B		0.000525939		0.010271804		0.000525939

		6/28/18		4543		Latin America		Argentina		IRCPAR		3/23/2023		8.75		IRCPAR 8.75 3/23/23		0.0003841862		8.482841		579		100		3.733866		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		USP5880UAB63		B+		B+				14		14				14		B+		0.0003841862				0.0003841862

		6/28/18		4543		Latin America		Argentina		MSUNRG		2/1/2025		6.875		MSUNRG 6.875 2/1/25		0.0005401268		10.21863		744		83.5		4.874662		Utilities		Energy-Alternate Sources		JP Morgan CEMBI Broad		USD		USP8S12UAA35				B		B3				15		16		16		B-		0.0005401268				0.0005401268

		6/28/18		4543		Latin America		Argentina		PAMPAR		1/24/2027		7.5		PAMPAR 7.5 1/24/27		0.0007262191		9.143881		634		89.625		5.870193		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP7464EAA49		B+		B+		B2		14		14		15		14		B+		0.0007262191		0.0125965322		0.0012410115

		6/28/18		4543		Latin America		Argentina		PAMPAR		7/21/2023		7.375		PAMPAR 7.375 7/21/23		0.0005147924		8.233974		552		95.5		3.996728		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP7873PAE62		B+				B2		14				15		14		B+		0.0005147924				

		6/28/18		4543		Latin America		Argentina		PANAME		5/7/2021		7.875		PANAME 7.875 5/7/21		0.0005390467		5.964527		346		102.25		1.678422		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US69783UAA97				BB-		Ba3				13		13		13		BB-		0.0005390467				0.0005390467

		6/28/18		4543		Latin America		Argentina		STNEWY		3/1/2027		10		STNEWY 10 3/1/27		0.000718027		9.623748		690		100.25		3.599779		Utilities		Electric		JP Morgan CEMBI Broad		USD		USC86155AA35				B		B3				15		16		16		B-		0.000718027				0.000718027

		6/28/18		4543		Latin America		Argentina		TASFT		6/15/2021		6.5		TASFT 6.5 6/15/21		0.0005187455		6.404088		381		99.25		2.646801		TMT		Media		JP Morgan CEMBI Broad		USD		USP19157AR03				B+		B1				14		14		14		B+		0.0005187455				0.0005187455

		6/28/18		4543		Latin America		Argentina		TECPET		12/12/2022		4.875		TECPET 4.875 12/12/22		0.0004807809		6.722054		403		92		3.900535		oil & gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP90187AE86				BB+		Ba3				11		13		13		BB-		0.0004807809				0.0004807809

		6/28/18		4543		Latin America		Argentina		TRAGAS		5/2/2025		6.75		TRAGAS 6.75 5/2/25		0.000483929		8.151819		537		91.75		5.267017		Utilities		Pipelines		JP Morgan CEMBI Broad		USD		USP9308RAZ66		B+				B1		14				14		14		B+		0.000483929		0.0125748579		0.000483929

		6/28/18		4543		Latin America		Argentina		YPFDAR		12/15/2047		7		YPFDAR 7 12/15/47		0.0005938106		9.339716		643		75.645		10.337467		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP989MJBN03		B+		B				14		15				14		B+		0.0005938106				0.0055377946

		6/28/18		4543		Latin America		Argentina		YPFDAR		3/23/2021		8.5		YPFDAR 8.5 3/23/21		0.0010807964		7.715673		514		101.375		2.350142		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP989MJBG51				B		B2				15		15		15		B		0.0010807964		0.0203039548		

		6/28/18		4543		Latin America		Argentina		YPFDAR		4/4/2024		8.75		YPFDAR 8.75 4/4/24		0.001403423		8.615253		591		99.5		3.805518		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP989MJAY76				B		B2				15		15		15		B		0.001403423		0.0096533537		

		6/28/18		4543		Latin America		Argentina		YPFDAR		7/21/2027		6.95		YPFDAR 6.95 7/21/27		0.0009233932		9.221681		641		85.5		6.172458		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP989MJBL47		B+		B				14		15				14		B+		0.0009233932				

		6/28/18		4543		Latin America		Argentina		YPFDAR		7/28/2025		8.5		YPFDAR 8.5 7/28/25		0.0015363714		9.40274		662		94.65		4.995265		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USP989MJBE04				B		B2				15		15		15		B		0.0015363714				

		6/28/18		4543		Middle East		Bahrain		AUBBI		N.A.		6.875		AUBBI 6.875 Perp		0.0004234216		8.004164		509		100.375		1.920953		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1133289832														24		NR		0.0004234216				0.0004234216

		6/28/18		4543		Middle East		Bahrain		BATELC		5/1/2020		4.25		BATELC 4.25 5/1/20		0.000520659		6.299955		381		95.625		1.715605		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0927183441		B+		BB-				14		13				14		B+		0.000520659				0.000520659

		6/28/18		4543		Middle East		Bahrain		BBK		3/24/2020		3.5		BBK 3.5 3/24/20		0.0003989306		6.284981		381		94.75		1.624879		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1207170736				BB-		B1				13		14		14		B+		0.0003989306				0.0003989306

		6/28/18		4543		Latin America		Barbados		SFCBA		8/11/2022		8.875		SFCBA 8.875 8/11/22		0.0003800812		5.69329		303		110.5		3.37302		Financial		Insurance		JP Morgan CEMBI Broad		USD		USG7776BAA38		BB-		B				13		15				13		BB-		0.0003800812				0.0003800812

		6/28/18		4543		Europe		Belarus		EUROTG		10/30/2022		8.75		EUROTG 8.75 10/30/22		0.0003674987		8.664442		602		99.25		3.124695		consumer		Retail		JP Morgan CEMBI Broad		USD		XS1577952010		B-		B-				16		16				16		B-		0.0003674987				0.0003674987

		6/28/18		4543		Latin America		Brazil		AEGEBZ		10/10/2024		5.75		AEGEBZ 5.75 10/10/24		0.0003877048		7.26766		450		91.7		5.071331		Utilities		Water		JP Morgan CEMBI Broad		USD		USP01014AA03				BB		Ba2				12		12		12		BB		0.0003877048				0.0003877048

		6/28/18		4543		Latin America		Brazil		AZULBZ		10/26/2024		5.875		AZULBZ 5.875 10/26/24		0.0003588065		8.809063		604		85		5.011251		Transport		Airlines		JP Morgan CEMBI Broad		USD		USU0551UAA17		B+				B1		14				14		14		B+		0.0003588065				0.0003588065

		6/28/18		4543		Latin America		Brazil		BANBRA		1/15/2021		5.375		BANBRA 5.375 1/15/21		0.0007053191		5.031975		246		100.055		2.2961		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAB83						Ba3						13		13		BB-		0.0007053191				0.0133675004

		6/28/18		4543		Latin America		Brazil		BANBRA		1/15/2025		4.625		BANBRA 4.625 1/15/25		0.0009706767		6.1284		335		91		5.399346		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAH53		BB-		BB-		Ba2		13		13		12		12		BB		0.0009706767				

		6/28/18		4543		Latin America		Brazil		BANBRA		1/19/2023		5.875		BANBRA 5.875 1/19/23		0.0007886941		6.065237		337		98.25		3.843827		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAE23		B-				Ba3		16				13		13		BB-		0.0007886941				

		6/28/18		4543		Latin America		Brazil		BANBRA		1/22/2020		6		BANBRA 6 1/22/20		0.0005505805		3.662955		122		103		1.448667		Financial		Banks		JP Morgan CEMBI Broad		USD		US05957PAR73		BB-		BB-		Ba2		13		13		12		12		BB		0.0005505805				

		6/28/18		4543		Latin America		Brazil		BANBRA		1/26/2022		5.875		BANBRA 5.875 1/26/22		0.001600613		5.568352		293		99.85		3.113428		Financial		Banks		JP Morgan CEMBI Broad		USD		USG07402DN01						Ba3						13		13		BB-		0.001600613				

		6/28/18		4543		Latin America		Brazil		BANBRA		10/10/2022		3.875		BANBRA 3.875 10/10/22		0.0017766816		5.502947		282		92.87		3.83614		Financial		Banks		JP Morgan CEMBI Broad		USD		US05958AAJ79		BB-		BB-		Ba2		13		13		12		12		BB		0.0017766816				

		6/28/18		4543		Latin America		Brazil		BANBRA		4/19/2023		4.875		BANBRA 4.875 4/19/23		0.0007531593		5.748349		304		95.375		4.173045		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAJ10		BB-		BB-		Ba2		13		13		12		12		BB		0.0007531593				

		6/28/18		4543		Latin America		Brazil		BANBRA		N.A.		9.25		BANBRA 9.25 Perp		0.0013670628		9.931897		704		99.03		3.854049		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAC66		CCC+						17						17		CCC+		0.0013670628				

		6/28/18		4543		Latin America		Brazil		BANBRA		N.A.		8.5		BANBRA 8.5 Perp		0.0010049341		9.661267		676		105.625		2.632724		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAA01						B2						15		15		B		0.0010049341				

		6/28/18		4543		Latin America		Brazil		BANBRA		N.A.		9		BANBRA 9 Perp		0.002199334		9.509535		661		96.23		4.376065		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3772WAF97		CCC+				B2		17				15		15		B		0.002199334				

		6/28/18		4543		Latin America		Brazil		BANBRA		N.A.		6.25		BANBRA 6.25 Perp		0.0016504452		8.982282		607		77.851		3.452418		Financial		Banks		JP Morgan CEMBI Broad		USD		USG07402DP58		CCC+						17						17		CCC+		0.0016504452				

		6/28/18		4543		Latin America		Brazil		BANSAF		1/27/2021		6.75		BANSAF 6.75 1/27/21		0.0005563881		4.711345		214		103.875		2.294127		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1507FAA32						Ba3						13		13		BB-		0.0005563881				0.0010599869

		6/28/18		4543		Latin America		Brazil		BANSAF		2/8/2023		4.125		BANSAF 4.125 2/8/23		0.0005035988		5.110766		241		95		4.068193		Financial		Banks		JP Morgan CEMBI Broad		USD		US05964TAQ22		BB-				Ba2		13				12		12		BB		0.0005035988				

		6/28/18		4543		Latin America		Brazil		BANVOR		1/21/2020		7.375		BANVOR 7.375 1/21/20		0.0009647871		4.344249		190		103.5		1.424173		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1516SFE11						Ba3						13		13		BB-		0.0009647871				0.0012537327

		6/28/18		4543		Latin America		Brazil		BANVOR		N.A.		8.25		BANVOR 8.25 Perp		0.0002889456		9.539918		664		91.8505		3.278992		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1516SFH42		CCC						18						18		CCC		0.0002889456				

		6/28/18		4543		Latin America		Brazil		BCOPAN		4/23/2020		8.5		BCOPAN 8.5 4/23/20		0.0004837819		7.88412		540		100		1.628163		Financial		Banks		JP Morgan CEMBI Broad		USD		USP14996AG02		CCC				B2		18				15		15		B		0.0004837819				0.0004837819

		6/28/18		4543		Latin America		Brazil		BEEFBZ		1/19/2028		5.875		BEEFBZ 5.875 1/19/28		0.0004712916		7.661611		484		87.3		6.788162		Consumer		Food		JP Morgan CEMBI Broad		USD		USL6401PAH66		BB-		BB-				13		13				13		BB-		0.0004712916				0.0021062051

		6/28/18		4543		Latin America		Brazil		BEEFBZ		9/20/2026		6.5		BEEFBZ 6.5 9/20/26		0.0013131735		7.748438		494		91.5		6.074321		Consumer		Food		JP Morgan CEMBI Broad		USD		USL6401PAF01		BB-		BB-				13		13				13		BB-		0.0013131735				

		6/28/18		4543		Latin America		Brazil		BEEFBZ		N.A.		8.75		BEEFBZ 8.75 Perp		0.00032174		9.879994		698		100.75		0.668989		Consumer		Food		JP Morgan CEMBI Broad		USD		USL6401PAD52		BB-		BB-				13		13				13		BB-		0.00032174				

		6/28/18		4543		Latin America		Brazil		BICBBZ		4/27/2020		8.5		BICBBZ 8.5 4/27/20		0.0003272003		5.777382		329		103.125		1.65792		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1337QAT42						Ba2						12		12		BB		0.0003272003				0.0003272003

		6/28/18		4543		Latin America		Brazil		BRADES		1/16/2021		5.9		BRADES 5.9 1/16/21		0.0017465826		4.620456		205		102.03		2.289525		Financial		Banks		JP Morgan CEMBI Broad		USD		USG0732RAF58				B+		Ba3				14		13		13		BB-		0.0017465826				0.0037465571

		6/28/18		4543		Latin America		Brazil		BRADES		3/1/2022		5.75		BRADES 5.75 3/1/22		0.0011793632		5.231614		259		100.95		3.219248		Financial		Banks		JP Morgan CEMBI Broad		USD		USG0732RAG32				B+		Ba3				14		13		13		BB-		0.0011793632				

		6/28/18		4543		Latin America		Brazil		BRADES		9/29/2019		6.75		BRADES 6.75 9/29/19		0.0008206113		3.225088		84		103.25		1.178656		Financial		Banks		JP Morgan CEMBI Broad		USD		USG08010BH52				B+		Ba3				14		13		13		BB-		0.0008206113				

		6/28/18		4543		Latin America		Brazil		BRASKM		1/10/2023		3.5		BRASKM 3.5 1/10/23		0.0004972014		4.805254		211		93.75		4.054634		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USN15516AA01		BBB-		BBB-				10		10				10		BBB-		0.0004972014				0.0062860446

		6/28/18		4543		Latin America		Brazil		BRASKM		1/10/2028		4.5		BRASKM 4.5 1/10/28		0.0012264311		5.451959		262		92		7.421684		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USN15516AB83		BBB-		BBB-				10		10				10		BBB-		0.0012264311				

		6/28/18		4543		Latin America		Brazil		BRASKM		2/3/2024		6.45		BRASKM 6.45 2/3/24		0.0008415251		5.197417		246		105		4.586738		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		US10553YAF25		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0008415251				

		6/28/18		4543		Latin America		Brazil		BRASKM		4/15/2021		5.75		BRASKM 5.75 4/15/21		0.0010874905		4.16378		158		103.125		2.540325		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USG1315RAD38		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0010874905				

		6/28/18		4543		Latin America		Brazil		BRASKM		5/2/2022		5.375		BRASKM 5.375 5/2/22		0.0005397903		4.315571		166		102.7		3.426082		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USG1315RAG68		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0005397903				

		6/28/18		4543		Latin America		Brazil		BRASKM		5/7/2020		7		BRASKM 7 5/7/20		0.0004434337		3.534856		104		105.2625		1.722998		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USG1315RAB71		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0004434337				

		6/28/18		4543		Latin America		Brazil		BRASKM		7/22/2041		7.125		BRASKM 7.125 7/22/41		0.0009020749		6.051259		314		112.25		11.660301		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USU1065PAA94		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0009020749		0.0155863438		

		6/28/18		4543		Latin America		Brazil		BRASKM		N.A.		7.375		BRASKM 7.375 Perp		0.0007480976		7.29883		437		100.75		11.904003		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USG1315RAC54		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0007480976				

		6/28/18		4543		Latin America		Brazil		BRFSBZ		5/22/2023		3.95		BRFSBZ 3.95 5/22/23		0.0004589908		6.775598		406		87.65		4.30597		Consumer		Food		JP Morgan CEMBI Broad		USD		USP1905CAD22		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0004589908				0.0015846783

		6/28/18		4543		Latin America		Brazil		BRFSBZ		5/22/2024		4.75		BRFSBZ 4.75 5/22/24		0.0006899625		7.120642		437		87.75		4.964177		Consumer		Food		JP Morgan CEMBI Broad		USD		USP1905CAE05		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0006899625				

		6/28/18		4543		Latin America		Brazil		BRFSBZ		9/29/2026		4.35		BRFSBZ 4.35 9/29/26		0.000435725		7.01909		420		82.5		6.57413		Consumer		Food		JP Morgan CEMBI Broad		USD		USA08163AA41		BB+		BBB-				11		10				11		BB+		0.000435725				

		6/28/18		4543		Latin America		Brazil		BRSRBZ		2/2/2022		7.375		BRSRBZ 7.375 2/2/22		0.0005387977		8.440749		580		95.75		2.993615		Financial		Banks		JP Morgan CEMBI Broad		USD		USP12445AA33				B-		B1				16		14		14		B+		0.0005387977				0.0005387977

		6/28/18		4543		Latin America		Brazil		BTGPBZ		1/16/2020		4		BTGPBZ 4 1/16/20		0.0007219581		5.283343		284		97.125		1.445334		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US05971BAB53				BB-		Ba2				13		12		12		BB		0.0007219581				0.0026471842

		6/28/18		6/8/12		Latin America		Brazil		BTGPBZ		1/31/2023		5.5		BTGPBZ 5.5 1/31/23		0.0005003422		7.053838		436		93		3.843973		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US05971BAD10				BB-		Ba2				13		12		12		BB		0.0005003422				

		6/28/18		6/8/12		Latin America		Brazil		BTGPBZ		9/28/2022		5.75		BTGPBZ 5.75 9/28/22		0.0004478525		6.991575		431		94		3.635934		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP07790AD31				B		Ba3				15		13		13		BB-		0.0004478525				

		6/28/18		6/8/12		Latin America		Brazil		BTGPBZ		N.A.		8.75		BTGPBZ 8.75 Perp		0.0009770314		9.638294		674		100.5		1.268646		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP0779LAA37				B-		B2				16		15		15		B		0.0009770314				

		6/28/18		6/8/12		Latin America		Brazil		BVMFBZ		7/16/2020		5.5		BVMFBZ 5.5 7/16/20		0.0006619169		4.397816		188		101.25		1.871209		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP1728MAA10		BB-				Ba1		13				11		11		BB+		0.0006619169				0.0006619169

		6/28/18		6/8/12		Latin America		Brazil		CIELBZ		11/16/2022		3.75		CIELBZ 3.75 11/16/22		0.0008489654		5.40544		272		92.625		3.946732		Financial		Commercial Services		JP Morgan CEMBI Broad		USD		USP28610AA46				BB+		Ba1				11		11		11		BB+		0.0008489654				0.0008489654

		6/28/18		6/8/12		Latin America		Brazil		CMIGBZ		12/5/2024		9.25		CMIGBZ 9.25 12/5/24		0.0010641878		8.79703		604		101.425		4.775578		utilities		Electric		JP Morgan CEMBI Broad		USD		USP2205LAC92		B		B				15		15				15		B		0.0010641878				0.0010641878

		6/28/18		6/8/12		Latin America		Brazil		CSANBZ		1/20/2027		7		CSANBZ 7 1/20/27		0.0006783864		7.317892		451		97		6.143173		Consumer		Oil&Gas		JP Morgan CEMBI Broad		USD		USL20041AD89		BB-		BB		Ba3		13		12		13		13		BB-		0.0006783864				0.0012010362

		6/28/18		6/8/12		Latin America		Brazil		CSANBZ		N.A.		8.25		CSANBZ 8.25 Perp		0.0005226498		8.334661		542		99		10.823184		Consumer		Food		JP Morgan CEMBI Broad		USD		XS0556373347		BB-		BB		Ba3		13		12		13		13		BB-		0.0005226498				

		6/28/18		6/8/12		Latin America		Brazil		CSNABZ		2/13/2023		7.625		CSNABZ 7.625 2/13/23		0.0003344431		10.627984		794		88.75		3.627574		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USL21779AC45				B-		B3				16		16		16		B-		0.0003344431				0.0027169089

		6/28/18		6/8/12		Latin America		Brazil		CSNABZ		7/21/2020		6.5		CSNABZ 6.5 7/21/20		0.0010526604		9.919156		740		93.03		1.805406		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USL21779AA88		CCC+		B-		B3		17		16		16		16		B-		0.0010526604				

		6/28/18		6/8/12		Latin America		Brazil		CSNABZ		9/21/2019		6.875		CSNABZ 6.875 9/21/19		0.0005711506		7.736014		536		98.25		1.129676		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG2583XAA93		CCC+		B-		B3		17		16		16		16		B-		0.0005711506				

		6/28/18		6/8/12		Latin America		Brazil		CSNABZ		N.A.		7		CSNABZ 7 Perp		0.0007586548		9.673487		677		72.625		10.027722		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG2585XAA75		CCC+		B-		B3		17		16		16		16		B-		0.0007586548				

		6/28/18		6/8/12		Latin America		Brazil		CZZ		9/20/2024		5.95		CZZ 5.95 9/20/24		0.000492166		7.208443		444		92.77		4.997605		Consumer		Food		JP Morgan CEMBI Broad		USD		USG25343AA52		BB-		BB				13		12				13		BB-		0.000492166				0.000492166

		6/28/18		6/8/12		Latin America		Brazil		ECELUP		6/16/2021		8.625		ECELUP 8.625 6/16/21		0.0003742332		7.38988		480		102.22		2.57692		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USA18007AA16		B-		B				16		15				16		B-		0.0003742332				0.0003742332

		6/28/18		6/8/12		Latin America		Brazil		ELEBRA		10/27/2021		5.75		ELEBRA 5.75 10/27/21		0.0017988542		6.219867		360		97.6		2.951187		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP22854AG14		BB-		BB-		Ba3		13		13		13		13		BB-		0.0017988542				0.0028933573

		6/28/18		6/8/12		Latin America		Brazil		ELEBRA		7/30/2019		6.875		ELEBRA 6.875 7/30/19		0.0010945031		4.116099		178		102.125		1.009668		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP22854AF31		BB-		BB-				13		13				13		BB-		0.0010945031				

		6/28/18		6/8/12		Latin America		Brazil		EMBRBZ		2/1/2027		5.4		EMBRBZ 5.4 2/1/27		0.0008240601		4.800718		198		103.17		6.732637		Industrial		Aerospace/Defense		JP Morgan CEMBI Broad		USD		US29082HAB87		BBB		BBB-				9		10				9		BBB		0.0008240601				0.0030124422

		6/28/18		6/8/12		Latin America		Brazil		EMBRBZ		6/15/2022		5.15		EMBRBZ 5.15 6/15/22		0.0005373016		4.077992		142		102.875		3.561493		Industrial		Aerospace/Defense		JP Morgan CEMBI Broad		USD		US29082AAA51		BBB		BBB-		Ba1		9		10		11		9		BBB		0.0005373016				

		6/28/18		6/8/12		Latin America		Brazil		EMBRBZ		6/15/2025		5.05		EMBRBZ 5.05 6/15/25		0.0010537118		4.729977		194		100.875		5.829534		Industrial		Aerospace/Defense		JP Morgan CEMBI Broad		USD		US29082HAA05		BBB		BBB-		Ba1		9		10		11		9		BBB		0.0010537118				

		6/28/18		6/8/12		Latin America		Brazil		EMBRBZ		9/16/2023		5.696		EMBRBZ 5.696 9/16/23		0.0005973687		4.523842		180		104.375		4.439705		Industrial		Aerospace/Defense		JP Morgan CEMBI Broad		USD		USG30376AB69		BBB		BBB-		Ba1		9		10		11		9		BBB		0.0005973687				

		6/28/18		6/8/12		Latin America		Brazil		FIBRBZ		1/14/2025		4		FIBRBZ 4 1/14/25		0.0005876969		5.304381		252		92.125		5.542542		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		US31572UAG13		BBB-		BBB-				10		10				10		BBB-		0.0005876969				0.0019677825

		6/28/18		6/8/12		Latin America		Brazil		FIBRBZ		1/17/2027		5.5		FIBRBZ 5.5 1/17/27		0.0007471351		5.403574		259		99.9		6.610052		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		US31572UAF30		BBB-		BBB-				10		10				10		BBB-		0.0007471351				

		6/28/18		6/8/12		Latin America		Brazil		FIBRBZ		5/12/2024		5.25		FIBRBZ 5.25 5/12/24		0.0006329505		5.000028		225		100.5		4.982172		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		US31572UAE64		BBB-		BBB-		Ba1		10		10		11		10		BBB-		0.0006329505				

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		1/20/2020		7		GGBRBZ 7 1/20/20		0.0006728748		3.975567		153		103.875		1.428831		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USU37405AA20		BBB-		BBB-				10		10				10		BBB-		0.0006728748				0.0045944023

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		1/30/2021		5.75		GGBRBZ 5.75 1/30/21		0.0007599764		4.502575		193		102		2.33309		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG3925DAA84		BBB-		BBB-		NR		10		10		24		10		BBB-		0.0007599764				

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		10/24/2027		4.875		GGBRBZ 4.875 10/24/27		0.0006311116		5.823247		300		92.25		7.260214		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG3925DAD24		BBB-		BBB-				10		10				10		BBB-		0.0006311116				

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		4/15/2023		4.75		GGBRBZ 4.75 4/15/23		0.0007670513		5.195748		249		97.125		4.190942		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG3925DAB67		BBB-		BBB-		Ba2		10		10		12		10		BBB-		0.0007670513				

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		4/16/2044		7.25		GGBRBZ 7.25 4/16/44		0.0005355423		7.058022		414		101.25		11.596537		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG2440JAG07		BBB-		BBB-		Ba2		10		10		12		10		BBB-		0.0005355423				

		6/28/18		6/8/12		Latin America		Brazil		GGBRBZ		4/29/2024		5.893		GGBRBZ 5.893 4/29/24		0.0012278459		5.676865		293		100.05		4.848043		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USG24422AA83		BBB-		BBB-		Ba2		10		10		12		10		BBB-		0.0012278459		0.0137859376		

		6/28/18		6/8/12		Latin America		Brazil		GLBL		3/1/2026		6.125		GLBL 6.125 3/1/26		0.0004208525		6.164471		336		98.75		5.930201		Utilities		Electric		JP Morgan CEMBI Broad		USD		USU8812UAC54		BB				Ba3		12				13		12		BB		0.0004208525				0.0004208525

		6/28/18		6/8/12		Latin America		Brazil		GLOPAR		4/11/2022		4.875		GLOPAR 4.875 4/11/22		0.0003105906		5.093667		244		98.25		3.376901		TMT		Media		JP Morgan CEMBI Broad		USD		USP47773AL38		BB+		BB+		Ba1		11		11		11		11		BB+		0.0003105906				0.0006292014

		6/28/18		6/8/12		Latin America		Brazil		GLOPAR		6/8/2025		4.843		GLOPAR 4.843 6/8/25		0.0003186108		5.771831		298		93.75		5.774349		TMT		Media		JP Morgan CEMBI Broad		USD		USP47773AN93		BB+		BB+		Ba1		11		11		11		11		BB+		0.0003186108				

		6/28/18		6/8/12		Latin America		Brazil		GOLLBZ		1/31/2025		7		GOLLBZ 7 1/31/25		0.0005726037		10.931018		816		80.625		4.756699		Transport		Airlines		JP Morgan CEMBI Broad		USD		USL4441RAA43		B-		B				16		15				16		B-		0.0005726037				0.0005726037

		6/28/18		6/8/12		Latin America		Brazil		HIDRVS		1/24/2025		5.95		HIDRVS 5.95 1/24/25		0.0005815676		7.613855		484		90.4		5.143198		Transport		Transportation		JP Morgan CEMBI Broad		USD		USL48008AA19				BB		Ba3				12		13		13		BB-		0.0005815676				0.0005815676

		6/28/18		6/8/12		Latin America		Brazil		INCMBZ		7/17/2024		5.75		INCMBZ 5.75 7/17/24		0.0005786084		9.857452		710		80.625		4.703016		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USN20137AD23		BB-		BB-				13		13				13		BB-		0.0005786084				0.0005786084

		6/28/18		6/8/12		Latin America		Brazil		ITAU		1/22/2021		5.75		ITAU 5.75 1/22/21		0.0013610005		4.626746		206		101.925		2.309812		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAB81				B+		Ba3				14		13		13		BB-		0.0013610005				0.0102866368

		6/28/18		6/8/12		Latin America		Brazil		ITAU		12/21/2021		6.2		ITAU 6.2 12/21/21		0.0011263774		5.086121		245		102.75		3.103515		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAE21				B+		Ba3				14		13		13		BB-		0.0011263774				

		6/28/18		6/8/12		Latin America		Brazil		ITAU		3/19/2022		5.65		ITAU 5.65 3/19/22		0.001336719		5.050075		240		101		3.276684		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAF95				B+		Ba3				14		13		13		BB-		0.001336719				

		6/28/18		6/8/12		Latin America		Brazil		ITAU		4/15/2020		6.2		ITAU 6.2 4/15/20		0.0010881809		3.945054		146		103.095		1.669441		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAA09				B+		Ba3				14		13		13		BB-		0.0010881809				

		6/28/18		6/8/12		Latin America		Brazil		ITAU		5/13/2023		5.125		ITAU 5.125 5/13/23		0.0019252126		5.396568		269		98.095		4.2296		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAJ18				B+		Ba3				14		13		13		BB-		0.0019252126				

		6/28/18		6/8/12		Latin America		Brazil		ITAU		8/6/2022		5.5		ITAU 5.5 8/6/22		0.0014777564		4.979889		231		100.9		3.567643		Financial		Banks		JP Morgan CEMBI Broad		USD		US46556MAH51				B+		Ba3				14		13		13		BB-		0.0014777564				

		6/28/18		6/8/12		Latin America		Brazil		ITAU		N.A.		6.125		ITAU 6.125 Perp		0.0012187491		7.25707		433		93.22		3.48961		Financial		Banks		JP Morgan CEMBI Broad		USD		USP5R6DPAA84				B		B2				15		15		15		B		0.0012187491		0.025448448		

		6/28/18		6/8/12		Latin America		Brazil		ITAU		N.A.		6.5		ITAU 6.5 Perp		0.0007526409		7.13029		420		94.4375		3.623535		Financial		Banks		JP Morgan CEMBI Broad		USD		USP5R6DPAB67				B		B2				15		15		15		B		0.0007526409				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		10/28/2020		7.75		JBSSBZ 7.75 10/28/20		0.0010773083		6.506658		396		102		2.081133		Consumer		Food		JP Morgan CEMBI Broad		USD		USA29866AA70		B+		BB-				14		13				14		B+		0.0010773083				0.0063839237

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		2/15/2028		6.75		JBSSBZ 6.75 2/15/28		0.0009080605		7.372988		455		94.25		6.754856		Consumer		Food		JP Morgan CEMBI Broad		USD		USL56590AA73		B+				B1		14				14		14		B+		0.0009080605				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		2/5/2023		6.25		JBSSBZ 6.25 2/5/23		0.0007747396		7.794226		510		93.375		3.802641		Consumer		Food		JP Morgan CEMBI Broad		USD		USA9617TAA90		B+		BB-				14		13				14		B+		0.0007747396				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		4/3/2024		7.25		JBSSBZ 7.25 4/3/24		0.0007665151		7.842707		510		96.28		4.541879		Consumer		Food		JP Morgan CEMBI Broad		USD		USA29866AB53		B+		BB-				14		13				14		B+		0.0007665151				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		6/1/2021		7.25		JBSSBZ 7.25 6/1/21		0.0012163925		6.529792		394		100.875		2.586988		Consumer		Food		JP Morgan CEMBI Broad		USD		USU0901CAC48		B+		BB-		B1		14		13		14		14		B+		0.0012163925				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		6/15/2025		5.75		JBSSBZ 5.75 6/15/25		0.0008771359		6.659396		387		93.25		5.609652		Consumer		Food		JP Morgan CEMBI Broad		USD		USU0901CAJ90		B+				B1		14				14		14		B+		0.0008771359				

		6/28/18		6/8/12		Latin America		Brazil		JBSSBZ		7/15/2024		5.875		JBSSBZ 5.875 7/15/24		0.0007637718		6.598091		384		94.99602		4.863485		Consumer		Food		JP Morgan CEMBI Broad		USD		USU0901CAG51		B+				B1		14				14		14		B+		0.0007637718				

		6/28/18		6/8/12		Latin America		Brazil		JSLGBZ		7/26/2024		7.75		JSLGBZ 7.75 7/26/24		0.0006096876		9.688821		694		90.25		4.513965		Transport		Transportation		JP Morgan CEMBI Broad		USD		USL5800PAB87		BB-		BB				13		12				13		BB-		0.0006096876				0.0006096876

		6/28/18		6/8/12		Latin America		Brazil		KLAB		7/16/2024		5.25		KLAB 5.25 7/16/24		0.0005206416		5.594978		283		97.5		4.995388		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USL5828LAA72		BB+		BB+				11		11				11		BB+		0.0005206416				0.0009958158

		6/28/18		6/8/12		Latin America		Brazil		KLAB		9/19/2027		4.875		KLAB 4.875 9/19/27		0.0004751742		6.199341		338		89.8		7.122738		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USL5828LAB55		BB+		BB+				11		11				11		BB+		0.0004751742				

		6/28/18		6/8/12		Latin America		Brazil		LIGTBZ		5/3/2023		7.25		LIGTBZ 7.25 5/3/23		0.0005945227		8.562015		586		93.875		3.934756		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP62763AA81				BB-		B1				13		14		14		B+		0.0005945227				0.0005945227

		6/28/18		6/8/12		Latin America		Brazil		MRFGBZ		1/19/2025		6.875		MRFGBZ 6.875 1/19/25		0.0010258289		7.647103		487		95.325		5.012057		Consumer		Food		JP Morgan CEMBI Broad		USD		USG5825AAB82		B+		BB-				14		13				14		B+		0.0010258289				0.0028501695

		6/28/18		6/8/12		Latin America		Brazil		MRFGBZ		3/15/2024		7		MRFGBZ 7 3/15/24		0.0007675561		7.627649		489		96.125		4.525753		Consumer		Food		JP Morgan CEMBI Broad		USD		USG5825AAA00		B+		BB-				14		13				14		B+		0.0007675561				

		6/28/18		6/8/12		Latin America		Brazil		MRFGBZ		6/8/2023		8		MRFGBZ 8 6/8/23		0.0010567845		7.596775		489		100.875		4.016194		Consumer		Food		JP Morgan CEMBI Broad		USD		USN54468AF52		B+		BB-		B2		14		13		15		14		B+		0.0010567845				

		6/28/18		6/8/12		Latin America		Brazil		NATURA		2/1/2023		5.375		NATURA 5.375 2/1/23		0.0007650078		6.296869		360		95.625		3.908893		Consumer		Cosmetics/Personal Care		JP Morgan CEMBI Broad		USD		USP7088CTF33		BB		BB				12		12				12		BB		0.0007650078				0.0007650078

		6/28/18		6/8/12		Latin America		Brazil		ODBR		4/25/2025		4.375		ODBR 4.375 4/25/25		0.0001901758		22.993982		2022		34.375		4.631569		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USG6710EAP54		CCC		CC		Caa2		18		21		18		18		CCC		0.0001901758				0.0009727328

		6/28/18		6/8/12		Latin America		Brazil		ODBR		6/26/2042		7.125		ODBR 7.125 6/26/42		0.000315508		18.905874		1609		35.5		5.5458		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USG6710EAL41		CCC		CC		Caa2		18		21		18		18		CCC		0.000315508				

		6/28/18		6/8/12		Latin America		Brazil		ODBR		6/27/2029		5.25		ODBR 5.25 6/27/29		0.000178841		19.561704		1675		34.25		5.894898		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USG6710EAQ38		CCC		CC		Caa2		18		21		18		18		CCC		0.000178841				

		6/28/18		6/8/12		Latin America		Brazil		ODBR		N.A.		7.5		ODBR 7.5 Perp		0.000288208		20.035382		1723		36.5		4.898359		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USG6710EAF72		CCC		CC		Caa2		18		21		18		18		CCC		0.000288208				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/17/2022		6.125		PETBRA 6.125 1/17/22		0.0032525434		5.578906		294		101.23		3.076846		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAR08		BB-		BB-		Ba2		13		13		12		12		BB		0.0032525434				0.0401494971

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/17/2027		7.375		PETBRA 7.375 1/17/27		0.0042741112		7.309609		450		99.155		6.076348		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAS80		BB-		BB-		Ba2		13		13		12		12		BB		0.0042741112		0.043222939		

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/20/2040		6.875		PETBRA 6.875 1/20/40		0.0014434827		7.817207		492		89.25		10.283815		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71645WAQ42		BB-		BB-		Ba2		13		13		12		12		BB		0.0014434827				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/27/2021		5.375		PETBRA 5.375 1/27/21		0.0013044104		4.933246		236		100.55		2.329664		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71645WAR25		BB-		BB-		Ba2		13		13		12		12		BB		0.0013044104				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/27/2025		5.299		PETBRA 5.299 1/27/25		0.0037039216		6.67942		390		92.25		5.299329		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USN6945AAJ62		BB-		BB-		Ba2		13		13		12		12		BB		0.0037039216				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/27/2028		5.999		PETBRA 5.999 1/27/28		0.0056297195		7.288772		447		89.9825		6.86881		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USN6945AAK36		BB-		BB-		Ba2		13		13		12		12		BB		0.0056297195				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		1/27/2041		6.75		PETBRA 6.75 1/27/41		0.0021666895		7.664083		476		89.5		10.61379		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71645WAS08		BB-		BB-		Ba2		13		13		12		12		BB		0.0021666895				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		2/1/2029		5.75		PETBRA 5.75 2/1/29		0.0018749987		7.442204		461		87.55		7.413708		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAZ24		BB-		BB-		Ba2		13		13		12		12		BB		0.0018749987				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		3/17/2024		6.25		PETBRA 6.25 3/17/24		0.0026216294		6.341622		360		98.805		4.665886		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAM11		BB-		BB-		Ba2		13		13		12		12		BB		0.0026216294		0.0122758514		

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		3/17/2044		7.25		PETBRA 7.25 3/17/44		0.0019483168		7.949938		504		91.365		10.834286		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAK54		BB-		BB-		Ba2		13		13		12		12		BB		0.0019483168				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		5/20/2023		4.375		PETBRA 4.375 5/20/23		0.0034152382		5.83312		312		93.125		4.294704		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAF69		BB-		BB-		Ba2		13		13		12		12		BB		0.0034152382		0.0130145934		

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		5/20/2043		5.625		PETBRA 5.625 5/20/43		0.0014836852		7.218153		430		80.7		11.999113		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAA72		BB-		BB-		Ba2		13		13		12		12		BB		0.0014836852				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		5/23/2021		8.375		PETBRA 8.375 5/23/21		0.0014137548		4.990735		240		108.5		2.559362		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAP42		BB-		BB-		Ba2		13		13		12		12		BB		0.0014137548				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		5/23/2026		8.75		PETBRA 8.75 5/23/26		0.0034216971		7.199334		440		108.5		5.719201		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAQ25		BB-		BB-		Ba2		13		13		12		12		BB		0.0034216971				

		6/28/18		6/8/12		Latin America		Brazil		PETBRA		6/5/2115		6.85		PETBRA 6.85 6/5/15		0.0021952986		8.082447		516		83.75		12.260325		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US71647NAN93		BB-		BB-		Ba2		13		13		12		12		BB		0.0021952986				

		6/28/18		6/8/12		Latin America		Brazil		RAILBZ		1/18/2025		5.875		RAILBZ 5.875 1/18/25		0.0004894073		7.440396		466		91.25		5.148443		Transport		Transportation		JP Morgan CEMBI Broad		USD		USL79090AB95		B+		BB				14		12				14		B+		0.0004894073				0.0012977929

		6/28/18		6/8/12		Latin America		Brazil		RAILBZ		2/9/2024		7.375		RAILBZ 7.375 2/9/24		0.0008083856		7.098401		436		100.5		4.424727		Transport		Transportation		JP Morgan CEMBI Broad		USD		USL79090AA13		BB-		BB				13		12				13		BB-		0.0008083856				

		6/28/18		6/8/12		Latin America		Brazil		RAIZBZ		1/20/2027		5.3		RAIZBZ 5.3 1/20/27		0.0005100338		5.863431		305		95.5		6.609651		Consumer		Oil&Gas		JP Morgan CEMBI Broad		USD		USL7909CAA55		BBB-		BBB				10		9				10		BBB-		0.0005100338				0.0005100338

		6/28/18		6/8/12		Latin America		Brazil		RDEDOR		1/17/2028		4.95		RDEDOR 4.95 1/17/28		0.0004736056		6.420614		359		88.625		7.201041		Consumer		Healthcare-Services		JP Morgan CEMBI Broad		USD		USL7915RAA43		BB-		BB				13		12				13		BB-		0.0004736056				0.0004736056

		6/28/18		6/8/12		Latin America		Brazil		SBSPBZ		12/16/2020		6.25		SBSPBZ 6.25 12/16/20		0.0003671188		5.640972		308		100.375		2.250949		Utilities		Water		JP Morgan CEMBI Broad		USD		USP3058WAC12		BB-		BB				13		12				13		BB-		0.0003671188				0.0003671188

		6/28/18		6/8/12		Latin America		Brazil		SUZANO		3/16/2047		7		SUZANO 7 3/16/47		0.0005467739		6.712529		379		102.875		12.345227		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USA8372TAC20		BBB-		BBB-				10		10				10		BBB-		0.0005467739				0.0012988147

		6/28/18		6/8/12		Latin America		Brazil		SUZANO		7/14/2026		5.75		SUZANO 5.75 7/14/26		0.0007520408		5.568551		276		100.41		6.231864		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USA9890AAA81		BBB-		BBB-				10		10				10		BBB-		0.0007520408		0.0210362654		

		6/28/18		6/8/12		Latin America		Brazil		TUPY		7/17/2024		6.625		TUPY 6.625 7/17/24		0.000375813		6.421879		367		100		4.794997		Industrial		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		USL9326VAA46		BB-		BB				13		12				13		BB-		0.000375813				0.000375813

		6/28/18		6/8/12		Latin America		Brazil		UGPABZ		10/6/2026		5.25		UGPABZ 5.25 10/6/26		0.0007308109		6.309379		350		92.25		6.475735		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USL9412AAA53		BB+				Ba1		11				11		11		BB+		0.0007308109		0.019043204		0.0007308109

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		1/11/2022		4.375		VALEBZ 4.375 1/11/22		0.0015819733		3.799052		116		101.2575		3.190244		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91911TAM53		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.0015819733				0.0115777543

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		1/17/2034		8.25		VALEBZ 8.25 1/17/34		0.0010692134		5.75349		288		124.47		9.230997		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91911TAE38		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.0010692134				

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		11/10/2039		6.875		VALEBZ 6.875 11/10/39		0.0020716938		5.774742		287		112.606		11.697471		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91911TAK97		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.0020716938				

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		11/21/2036		6.875		VALEBZ 6.875 11/21/36		0.00294036		5.737833		285		112.079		10.825444		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91911TAH68		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.00294036		0.0198777382		

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		8/10/2026		6.25		VALEBZ 6.25 8/10/26		0.0023075459		4.89893		209		108.25		6.283704		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91911TAP84		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.0023075459				

		6/28/18		6/8/12		Latin America		Brazil		VALEBZ		9/11/2042		5.625		VALEBZ 5.625 9/11/42		0.0016069679		5.463472		254		101.068		13.08703		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		US91912EAA38		BBB-		BBB+		Ba1		10		8		11		10		BBB-		0.0016069679				

		6/28/18		6/8/12		Latin America		Brazil		VOTORA		1/28/2027		5.75		VOTORA 5.75 1/28/27		0.0005117258		6.244532		343		95.75		6.502208		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USC86068AA80		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0005117258				0.0021217807

		6/28/18		6/8/12		Latin America		Brazil		VOTORA		4/5/2041		7.25		VOTORA 7.25 4/5/41		0.0012163551		7.185646		428		99.7		10.948207		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP98088AA83		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0012163551				

		6/28/18		6/8/12		Latin America		Brazil		VOTORA		6/17/2024		4.75		VOTORA 4.75 6/17/24		0.0003936998		5.700944		294		94.25		5.099855		Industrial		Mining		JP Morgan CEMBI Broad		USD		USP3059UAA80		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0003936998				

		6/28/18		6/8/12		Latin America		Brazil		VRIO		4/4/2023		6.25		VRIO 6.25 4/4/23		0.000691073		5.938645		324		100.5125		4.02231		TMT		Media		JP Morgan CEMBI Broad		USD		USU9T42TAC79		(P)BB		WD		WR		12		0		0		12		BB		0.000691073				0.0010627827

		6/28/18		6/8/12		Latin America		Brazil		VRIO		4/4/2028		6.875		VRIO 6.875 4/4/28		0.0003717097		6.731557		391		100.25		6.950302		TMT		Media		JP Morgan CEMBI Broad		USD		USU9T42TAA14		(P)BB		WD		WR		12		0		0		12		BB		0.0003717097				

		6/28/18		6/8/12		Latin America		Chile		AESGEN		12/18/2073		8.375		AESGEN 8.375 12/18/73		0.0004827859		9.548018		664		102.625		1.550611		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP0607LAA19		BB		BB		Ba2		12		12		12		12		BB		0.0004827859				0.001549369

		6/28/18		6/8/12		Latin America		Chile		AESGEN		4/30/2025		4.56		AESGEN 4.56 4/30/25		0.0004847644		5.768752		298		92.25		5.712182		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP3711HAF66		BB		BBB-				12		10				12		BB		0.0004847644				

		6/28/18		6/8/12		Latin America		Chile		AESGEN		5/25/2029		4.875		AESGEN 4.875 5/25/29		0.0005818187		5.388429		263		96.625		4.62312		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP3713QAA50				BBB-		Baa3				10		10		10		BBB-		0.0005818187				

		6/28/18		6/8/12		Latin America		Chile		ANDINA		10/1/2023		5		ANDINA 5 10/1/23		0.0006240129		4.168781		144		102.875		4.556896		Consumer		Beverages		JP Morgan CEMBI Broad		USD		USP3697UAD02		BBB		BBB+				9		8				9		BBB		0.0006240129				0.0006240129

		6/28/18		6/8/12		Latin America		Chile		BCGBK		3/15/2023		6.75		BCGBK 6.75 3/15/23		0.0005243432		6.841143		415		98.625		3.901686		Financial		Banks		JP Morgan CEMBI Broad		USD		USP31925AD54		CCC+				B2		17				15		15		B		0.0005243432				0.0005243432

		6/28/18		6/8/12		Latin America		Chile		BCICI		10/12/2027		3.5		BCICI 3.5 10/12/27		0.0004736526		4.725555		190		90.125		7.703326		Financial		Banks		JP Morgan CEMBI Broad		USD		US05890PZA73		A		A		A1		6		6		5		5		A+		0.0004736526				0.000998962

		6/28/18		6/8/12		Latin America		Chile		BCICI		2/11/2023		4		BCICI 4 2/11/23		0.0005253094		4.059208		136		99.25		4.120104		Financial		Banks		JP Morgan CEMBI Broad		USD		USP32133CG63		A		A		A1		6		6		5		5		A+		0.0005253094				

		6/28/18		6/8/12		Latin America		Chile		BFALA		1/27/2025		4.375		BFALA 4.375 1/27/25		0.0004174005		4.552302		177		98.25		5.563606		Consumer		Retail		JP Morgan CEMBI Broad		USD		USP82290AG51		BBB+		BBB+				8		8				8		BBB+		0.0004174005				0.0013131576

		6/28/18		6/8/12		Latin America		Chile		BFALA		10/30/2027		3.75		BFALA 3.75 10/30/27		0.0003856669		4.701696		187		91.875		7.684958		Consumer		Retail		JP Morgan CEMBI Broad		USD		USP82290AR17		BBB+		BBB+				8		8				8		BBB+		0.0003856669				

		6/28/18		6/8/12		Latin America		Chile		BFALA		4/30/2023		3.75		BFALA 3.75 4/30/23		0.0005100902		4.181924		147		97.25		4.348391		Consumer		Retail		JP Morgan CEMBI Broad		USD		USP82290AA81		BBB+		BBB+				8		8				8		BBB+		0.0005100902				

		6/28/18		6/8/12		Latin America		Chile		BSANCI		9/20/2022		3.875		BSANCI 3.875 9/20/22		0.0003454289		3.938723		126		99		3.824235		Financial		Banks		JP Morgan CEMBI Broad		USD		US05967FAB22		A		A		Aa3		6		6		4		4		AA-		0.0003454289				0.0003454289

		6/28/18		6/8/12		Latin America		Chile		CELARA		11/2/2027		3.875		CELARA 3.875 11/2/27		0.0004872941		4.69229		186		92.875		7.660151		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP2195VAH89		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0004872941				0.0014242579

		6/28/18		6/8/12		Latin America		Chile		CELARA		11/2/2047		5.5		CELARA 5.5 11/2/47		0.0004086801		5.630746		269		97.125		14.256412		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP2195VAJ46		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0004086801				

		6/28/18		6/8/12		Latin America		Chile		CELARA		8/1/2024		4.5		CELARA 4.5 8/1/24		0.0005282837		4.404743		164		99.5		5.195733		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		US151191AZ66		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0005282837				

		6/28/18		6/8/12		Latin America		Chile		CELEO		6/22/2047		5.2		CELEO 5.2 6/22/47		0.0003896051		5.242843		233		98.5		11.653053		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP22008AA72		BBB		BBB-		Baa2		9		10		9		9		BBB		0.0003896051				0.0003896051

		6/28/18		6/8/12		Latin America		Chile		CENSUD		1/20/2023		4.875		CENSUD 4.875 1/20/23		0.0009966855		4.812517		212		99.25		3.964856		Consumer		Food		JP Morgan CEMBI Broad		USD		USP2205JAH34				BBB-		Baa3				10		10		10		BBB-		0.0009966855				0.0030264777

		6/28/18		6/8/12		Latin America		Chile		CENSUD		2/12/2025		5.15		CENSUD 5.15 2/12/25		0.0006833161		5.171537		239		98.875		5.457188		Consumer		Food		JP Morgan CEMBI Broad		USD		USP2205JAK62				BBB-		Baa3				10		10		10		BBB-		0.0006833161				

		6/28/18		6/8/12		Latin America		Chile		CENSUD		2/12/2045		6.625		CENSUD 6.625 2/12/45		0.0003759586		6.504978		358		100.5		12.256194		Consumer		Food		JP Morgan CEMBI Broad		USD		USP2205JAL46				BBB-		Baa3				10		10		10		BBB-		0.0003759586				

		6/28/18		6/8/12		Latin America		Chile		CENSUD		7/17/2027		4.375		CENSUD 4.375 7/17/27		0.0009705175		5.491352		267		91.125		7.155297		Consumer		Food		JP Morgan CEMBI Broad		USD		USP2205JAQ33				BBB-		Baa3				10		10		10		BBB-		0.0009705175				

		6/28/18		6/8/12		Latin America		Chile		CMPCCI		11/5/2019		6.125		CMPCCI 6.125 11/5/19		0.0005436928		2.962519		56		103.375		1.283712		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP58072AE24		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0005436928				0.0026292895

		6/28/18		6/8/12		Latin America		Chile		CMPCCI		4/25/2022		4.5		CMPCCI 4.5 4/25/22		0.0005293258		3.999221		134		100.75		3.459898		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP58073AA84		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0005293258		

		6/28/18		6/8/12		Latin America		Chile		CMPCCI		4/4/2027		4.375		CMPCCI 4.375 4/4/27		0.0005070869		4.761863		194		96.25		7.118989		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP58072AL66		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0005070869				

		6/28/18		6/8/12		Latin America		Chile		CMPCCI		5/15/2023		4.375		CMPCCI 4.375 5/15/23		0.000521425		4.259198		155		99.5		4.333673		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP58072AG71		BBB-		BBB				10		9				10		BBB-		0.000521425				

		6/28/18		6/8/12		Latin America		Chile		CMPCCI		9/15/2024		4.75		CMPCCI 4.75 9/15/24		0.000527759		4.631689		186		99.875		5.271867		Pulp & Paper		Forest Products&Paper		JP Morgan CEMBI Broad		USD		USP58072AK83		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.000527759				

		6/28/18		6/8/12		Latin America		Chile		COLBUN		10/11/2027		3.95		COLBUN 3.95 10/11/27		0.0004907743		4.715036		189		93.3		7.579203		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP2867KAG15		BBB		BBB		Baa2		9		9		9		9		BBB		0.0004907743				0.0010217284

		6/28/18		6/8/12		Latin America		Chile		COLBUN		7/10/2024		4.5		COLBUN 4.5 7/10/24		0.0005309541		4.356868		159		99.75		5.138939		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP2867KAE66		BBB		BBB		Baa2		9		9		9		9		BBB		0.0005309541				

		6/28/18		6/8/12		Latin America		Chile		CORBAN		9/22/2019		3.875		CORBAN 3.875 9/22/19		0.0007919479		3.032353		65		100.25		1.179657		Financial		Banks		JP Morgan CEMBI Broad		USD		USP3143KEZ95		BBB+				A3		8				7		7		A-		0.0007919479				0.0007919479

		6/28/18		6/8/12		Latin America		Chile		CTCACI		10/12/2022		3.875		CTCACI 3.875 10/12/22		0.0005177251		4.002121		132		98.5		3.882044		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP9047EAA66		BBB		BBB+				9		8				9		BBB		0.0005177251				0.0005177251

		6/28/18		6/8/12		Latin America		Chile		ECLCI		1/15/2021		5.625		ECLCI 5.625 1/15/21		0.0004423098		3.747679		118		103.5		2.307223		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP36020AA68		BBB		BBB				9		9				9		BBB		0.0004423098				0.0008094641

		6/28/18		6/8/12		Latin America		Chile		ECLCI		1/29/2025		4.5		ECLCI 4.5 1/29/25		0.0003671543		4.543838		176		98.75		5.550885		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP36020AB42		BBB		BBB				9		9				9		BBB		0.0003671543				

		6/28/18		6/8/12		Latin America		Chile		ENELGX		4/15/2024		4.25		ENELGX 4.25 4/15/24		0.000415943		4.273531		152		98.875		5.053604		Utility		Electric		JP Morgan CEMBI Broad		USD		US29246RAA14		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.000415943		0.002032753		0.000415943

		6/28/18		6/8/12		Latin America		Chile		ENTEL		10/30/2024		4.875		ENTEL 4.875 10/30/24		0.0010391338		5.009003		227		98.875		4.599877		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP37115AE50		BBB-		BBB-		Baa3u		10		10		10		10		BBB-		0.0010391338				0.0018508724

		6/28/18		6/8/12		Latin America		Chile		ENTEL		8/1/2026		4.75		ENTEL 4.75 8/1/26		0.0008117386		5.33744		253		95.375		6.152231		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP37115AF26		BBB-		BBB-		Baa3u		10		10		10		10		BBB-		0.0008117386				

		6/28/18		6/8/12		Latin America		Chile		GEOPAR		9/21/2024		6.5		GEOPAR 6.5 9/21/24		0.0004376858		6.898181		413		97		4.95577		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG38327AA30		B+		B+				14		14				14		B+		0.0004376858				0.0004376858

		6/28/18		6/8/12		Latin America		Chile		GNLQCI		7/31/2029		4.634		GNLQCI 4.634 7/31/29		0.0011343581		4.97805		219		97		5.74371		Utilities		Pipelines		JP Morgan CEMBI Broad		USD		USP4909LAA81		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0011343581				0.0011343581

		6/28/18		6/8/12		Latin America		Chile		LATAIR		4/11/2024		6.875		LATAIR 6.875 4/11/24		0.0007152282		7.411648		467		96.5		4.619261		Transport		Airlines		JP Morgan CEMBI Broad		USD		USG53770AB22		B+		B+				14		14				14		B+		0.0007152282				0.0007152282

		6/28/18		6/8/12		Latin America		Chile		LTMCI		6/9/2020		7.25		LTMCI 7.25 6/9/20		0.0005358426		4.907285		240		102.375		1.795203		Transport		Airlines		JP Morgan CEMBI Broad		USD		USP62138AA30		B+		B+		B1		14		14		14		14		B+		0.0005358426				0.0005358426

		6/28/18		6/8/12		Latin America		Chile		SQM		4/3/2023		3.625		SQM 3.625 4/3/23		0.0003044921		4.209777		150		96.5		4.285687		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP8718AAF32		BBB+				Baa1		8				8		8		BBB+		0.0003044921				0.0003044921

		6/28/18		6/8/12		Latin America		Chile		TSELEC		1/12/2029		3.875		TSELEC 3.875 1/12/29		0.0003390416		4.838306		200		91.125		8.316111		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP9339SAS34		BBB		BBB		Baa1		9		9		8		8		BBB+		0.0003390416				0.0010511076

		6/28/18		6/8/12		Latin America		Chile		TSELEC		1/14/2025		4.25		TSELEC 4.25 1/14/25		0.000387306		4.585102		180		97.125		5.545632		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP9339SAQ77		BBB		BBB		Baa1		9		9		8		8		BBB+		0.000387306				

		6/28/18		6/8/12		Latin America		Chile		TSELEC		7/26/2023		4.625		TSELEC 4.625 7/26/23		0.00032476		3.992039		127		101.875		4.418652		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP9339SAM63				BBB		Baa1				9		8		8		BBB+		0.00032476				

		6/28/18		6/8/12		Latin America		Chile		VTRFIN		1/15/2024		6.875		VTRFIN 6.875 1/15/24		0.0015142346		6.525201		379		100.6		4.431774		TMT		Media		JP Morgan CEMBI Broad		USD		USN9417JAB72		B+		BB-		B1		14		13		14		14		B+		0.0015142346				0.0015142346

		6/28/18		6/8/12		Asia		China		AGILE		5/21/2020		9		AGILE 9 5/21/20		0.0005446318		6.699687		421		103.5		1.707655		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1215617272		BB				Ba3		12				13		12		BB		0.0005446318				0.0016868794

		6/28/18		6/8/12		Asia		China		AGILE		N.A.		8.25		AGILE 8.25 Perp		0.0007532445		10.702448		781		99.5		0.17589		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0872777122														24		NR		0.0007532445				

		6/28/18		6/8/12		Asia		China		AGILE		N.A.		6.875		AGILE 6.875 Perp		0.0003890031		10.949827		805		91.125		4.26784		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1785422731						Ba3						13		13		BB-		0.0003890031				

		6/28/18		6/8/12		Asia		China		AGRBK		10/20/2020		2.75		AGRBK 2.75 10/20/20		0.0005153234		3.395255		85		98.35017		2.199057		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1303791336				A		A1				6		5		5		A+		0.0005153234		

		6/28/18		6/8/12		Asia		China		AGRBK		5/21/2020		2.75		AGRBK 2.75 5/21/20		0.0005157747		3.375254		88		98.6736		1.816037		Financial		Banks		JP Morgan CEMBI Broad		USD		US00850XAC20		A				A1		6				5		5		A+		0.0005157747				

		6/28/18		6/8/12		Asia		China		AGRBK		6/21/2021		2.5		AGRBK 2.5 6/21/21		0.0005054214		3.515254		91		96.9234		2.831988		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1429589705				A						6				24		NR		0.0005054214				

		6/28/18		6/8/12		Asia		China		AMIPEA		11/26/2019		3.125		AMIPEA 3.125 11/26/19		0.0003115018		3.515251		110		99.32585		1.356214		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1138358772		A		A				6		6				6		A		0.0003115018				0.0003115018

		6/28/18		6/8/12		Asia		China		BABA		11/28/2019		2.5		BABA 2.5 11/28/19		0.0022986739		2.995254		57		99.24533		1.369507		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAC64		A+		A+		A1		5		5		5		5		A+		0.0022986739				0.0136630347

		6/28/18		6/8/12		Asia		China		BABA		11/28/2021		3.125		BABA 3.125 11/28/21		0.0015236915		3.365256		73		98.95721		3.201871		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAP77		A+		A+		A1		5		5		5		5		A+		0.0015236915				

		6/28/18		6/8/12		Asia		China		BABA		11/28/2024		3.6		BABA 3.6 11/28/24		0.0022936852		3.866846		108		98.20815		5.665571		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAQ50		A+		A+		A1		5		5		5		5		A+		0.0022936852				

		6/28/18		6/8/12		Asia		China		BABA		11/28/2034		4.5		BABA 4.5 11/28/34		0.0007308937		4.414745		152		100.104		11.550174		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAR34		A+		A+		A1		5		5		5		5		A+		0.0007308937				

		6/28/18		6/8/12		Asia		China		BABA		12/6/2027		3.4		BABA 3.4 12/6/27		0.0024775578		4.260997		143		92.98769		7.928277		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAT99		A+		A+		A1		5		5		5		5		A+		0.0024775578				

		6/28/18		6/8/12		Asia		China		BABA		12/6/2037		4		BABA 4 12/6/37		0.0009696508		4.514384		160		92.75815		13.190886		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAU62		A+		A+		A1		5		5		5		5		A+		0.0009696508				

		6/28/18		6/8/12		Asia		China		BABA		12/6/2047		4.2		BABA 4.2 12/6/47		0.0016939113		4.614385		166		92.58043		16.355749		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAV46		A+		A+		A1		5		5		5		5		A+		0.0016939113				

		6/28/18		6/8/12		Asia		China		BABA		12/6/2057		4.4		BABA 4.4 12/6/57		0.0009691606		4.764385		180		92.68222		17.968793		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAW29		A+		A+		A1		5		5		5		5		A+		0.0009691606				

		6/28/18		6/8/12		Asia		China		BABA		6/6/2023		2.8		BABA 2.8 6/6/23		0.0007058099		3.516846		80		96.55356		4.555147		TMT		Internet		JP Morgan CEMBI Broad		USD		US01609WAS17		A+		A+		A1		5		5		5		5		A+		0.0007058099				

		6/28/18		6/8/12		Asia		China		BCHINA		11/13/2024		5		BCHINA 5 11/13/24		0.0032177253		4.546846		177		102.24303		5.403807		Financial		Banks		JP Morgan CEMBI Broad		USD		US06120TAA60		BBB+		BBB+		Baa2		8		8		9		8		BBB+		0.0032177253				0.0124982279

		6/28/18		6/8/12		Asia		China		BCHINA		11/22/2022		3.20938		BCHINA 3.20938 11/22/22		0.0005242612		3.648368		96		100.25		0.14364		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1720540134		A		A		A1		6		6		5		5		A+		0.0005242612				

		6/28/18		6/8/12		Asia		China		BCHINA		2/14/2022		3		BCHINA 3 2/14/22		0.0005172764		3.481395		83		98.125		3.36663		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1561673986		A		A		A1		6		6		5		5		A+		0.0005172764				

		6/28/18		6/8/12		Asia		China		BCHINA		3/1/2021		2.375		BCHINA 2.375 3/1/21		0.0005087192		3.545254		97		96.83444		2.533349		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1371532208				A		A1				6		5		5		A+		0.0005087192				

		6/28/18		6/8/12		Asia		China		BCHINA		3/8/2023		3.17088		BCHINA 3.17088 3/8/23		0.0010443111		3.680614		98		100		0.184639		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1785829687		A		A		A1		6		6		5		5		A+		0.0010443111				

		6/28/18		6/8/12		Asia		China		BCHINA		4/20/2022		2.875		BCHINA 2.875 4/20/22		0.0007655587		3.547735		89		97.375		3.54859		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1599276794				A		A1				6		5		5		A+		0.0007655587				

		6/28/18		6/8/12		Asia		China		BCHINA		4/20/2027		3.5		BCHINA 3.5 4/20/27		0.0002987985		4.14923		132		94.875		7.431009		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1599276109				A		A1				6		5		5		A+		0.0002987985				

		6/28/18		6/8/12		Asia		China		BCHINA		6/30/2020		2.875		BCHINA 2.875 6/30/20		0.000825106		3.315253		80		98.9548		1.922607		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1252209322				A		A1				6		5		5		A+		0.000825106				

		6/28/18		6/8/12		Asia		China		BCHINA		6/30/2025		3.875		BCHINA 3.875 6/30/25		0.0005159557		3.998949		120		99		6.088574		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1252209249				A		A1				6		5		5		A+		0.0005159557				

		6/28/18		6/8/12		Asia		China		BCHINA		7/11/2022		3.2173		BCHINA 3.2173 7/11/22		0.0005258208		3.660928		99		100.182		0.025618		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1641476657		A		A		A1		6		6		5		5		A+		0.0005258208				

		6/28/18		6/8/12		Asia		China		BCHINA		7/12/2021		2.25		BCHINA 2.25 7/12/21		0.0010113778		3.575256		97		95.98863		2.863248		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1437622977				A		A1				6		5		5		A+		0.0010113778				

		6/28/18		6/8/12		Asia		China		BCOMFL		11/1/2021		2.625		BCOMFL 2.625 11/1/21		0.0010005151		3.985256		135		95.56396		3.14045		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1511025907				A		A2				6		6		6		A		0.0010005151				0.0020822212

		6/28/18		6/8/12		Asia		China		BCOMFL		3/21/2022		3.5		BCOMFL 3.5 3/21/22		0.0010817061		4.046809		140		97.875		3.420146		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1572322318				A		A2				6		6		6		A		0.0010817061				

		6/28/18		6/8/12		Asia		China		BEIENT		4/25/2022		4.5		BEIENT 4.5 4/25/22		0.0008493954		4.096845		144		101.04677		3.457628		Utilities		Gas		JP Morgan CEMBI Broad		USD		USG8669QAB61		BBB+				Baa1		8				8		8		BBB+		0.0008493954				0.0020183368

		6/28/18		6/8/12		Asia		China		BEIENT		5/12/2021		5		BEIENT 5 5/12/21		0.0006452386		3.971848		138		102.5		2.637967		Utilities		Gas		JP Morgan CEMBI Broad		USD		USG59606AA46		BBB+				Baa1		8				8		8		BBB+		0.0006452386				

		6/28/18		6/8/12		Asia		China		BEIENT		5/12/2041		6.375		BEIENT 6.375 5/12/41		0.0005237028		4.513156		159		124.75		13.172038		Utilities		Gas		JP Morgan CEMBI Broad		USD		USG59606AB29		BBB+				Baa1		8				8		8		BBB+		0.0005237028				

		6/28/18		6/8/12		Asia		China		BIDU		11/28/2022		3.5		BIDU 3.5 11/28/22		0.000772441		3.778983		109		98.5		4.041499		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AB41				A		A3				6		7		7		A-		0.000772441				0.0051524938

		6/28/18		6/8/12		Asia		China		BIDU		3/29/2028		4.375		BIDU 4.375 3/29/28		0.0005191273		4.486085		165		98.5		7.78726		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AL23				A		A3				6		7		7		A-		0.0005191273				

		6/28/18		6/8/12		Asia		China		BIDU		6/30/2020		3		BIDU 3 6/30/20		0.0007746674		3.415254		90		99.09875		1.91991		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AF54				A		A3				6		7		7		A-		0.0007746674				

		6/28/18		6/8/12		Asia		China		BIDU		6/30/2025		4.125		BIDU 4.125 6/30/25		0.0005199872		4.080997		128		99.77232		6.044901		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AG38				A		A3				6		7		7		A-		0.0005199872				

		6/28/18		6/8/12		Asia		China		BIDU		7/6/2022		2.875		BIDU 2.875 7/6/22		0.0009182536		3.755294		108		96.5		3.697342		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AH11				A		A3				6		7		7		A-		0.0009182536				

		6/28/18		6/8/12		Asia		China		BIDU		7/6/2027		3.625		BIDU 3.625 7/6/27		0.0005996117		4.369898		154		94.125		7.443494		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AJ76				A		A3				6		7		7		A-		0.0005996117				

		6/28/18		6/8/12		Asia		China		BIDU		9/29/2023		3.875		BIDU 3.875 9/29/23		0.0010484056		3.906846		118		99.60325		4.670416		TMT		Internet		JP Morgan CEMBI Broad		USD		US056752AK40				A		A3				6		7		7		A-		0.0010484056				

		6/28/18		6/8/12		Asia		China		BJGASG		5/31/2022		2.75		BJGASG 2.75 5/31/22		0.0004975777		3.968145		130		95.25		3.657587		Oil & Gas		Gas		JP Morgan CEMBI Broad		USD		XS1612471117		A-		A		A3		7		6		7		7		A-		0.0004975777				0.0004975777

		6/28/18		6/8/12		Asia		China		BKCOML		1/25/2023		3.75		BKCOML 3.75 1/25/23		0.0009826809		4.266812		157		97.625		4.089275		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1748890230		A-		A				7		6				7		A-		0.0009826809				0.0009826809

		6/28/18		6/8/12		Asia		China		BOCAVI		1/31/2023		3.5		BOCAVI 3.5 1/31/23		0.0003098274		4.012209		131		97.625		4.135304		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1760335502		A-		A-				7		7				7		A-		0.0003098274				0.004368266

		6/28/18		6/8/12		Asia		China		BOCAVI		3/30/2020		3		BOCAVI 3 3/30/20		0.0007799269		3.47526		100		99.02168		1.671742		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US09681MAA62		A-		A-				7		7				7		A-		0.0007799269				

		6/28/18		6/8/12		Asia		China		BOCAVI		4/27/2026		3.875		BOCAVI 3.875 4/27/26		0.0007587765		4.35676		154		96.38259		6.631273		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US09681MAB46		A-		A-				7		7				7		A-		0.0007587765				

		6/28/18		6/8/12		Asia		China		BOCAVI		5/2/2023		4.375		BOCAVI 4.375 5/2/23		0.0005306302		4.046847		134		101.10866		4.305693		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS0925008533		A-		A-				7		7				7		A-		0.0005306302				

		6/28/18		6/8/12		Asia		China		BOCAVI		5/23/2022		3		BOCAVI 3 5/23/22		0.000504701		3.896846		123		96.53653		3.622647		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1616339336		A-		A-				7		7				7		A-		0.000504701				

		6/28/18		6/8/12		Asia		China		BOCAVI		9/15/2021		2.375		BOCAVI 2.375 9/15/21		0.0005021659		3.749333		113		95.6691		3.029632		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US09681MAC29		A-		A-				7		7				7		A-		0.0005021659				

		6/28/18		6/8/12		Asia		China		BOCAVI		9/18/2022		2.75		BOCAVI 2.75 9/18/22		0.0004997922		3.95215		127		95.125		3.901338		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US09681MAD02		A-		A-				7		7				7		A-		0.0004997922				

		6/28/18		6/8/12		Asia		China		BOCAVI		9/18/2027		3.5		BOCAVI 3.5 9/18/27		0.0004824459		4.580998		175		91.57925		7.653714		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		US09681MAE84		A-		A-				7		7				7		A-		0.0004824459				

		6/28/18		6/8/12		Asia		China		BOCOM		10/3/2024		4.5		BOCOM 4.5 10/3/24		0.0012691314		5.410958		264		100.375		1.213804		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1113240268				BBB+						8				24		NR		0.0012691314				0.0037477627

		6/28/18		6/8/12		Asia		China		BOCOM		12/4/2022		3.22125		BOCOM 3.22125 12/4/22		0.0006283946		3.667885		98		100.25		0.179182		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1717086307		A-						7						7		A-		0.0006283946				

		6/28/18		6/8/12		Asia		China		BOCOM		3/21/2021		2.625		BOCOM 2.625 3/21/21		0.0006118006		3.665257		108		97.11016		2.577178		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1379108456		A-				A2		7				6		6		A		0.0006118006				

		6/28/18		6/8/12		Asia		China		BOCOM		3/6/2023		3.75		BOCOM 3.75 3/6/23		0.0005236078		3.856846		115		99.28178		4.210607		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS0890073991		A-				A2		7				6		6		A		0.0005236078				

		6/28/18		6/8/12		Asia		China		BOCOM		5/15/2022		3.2225		BOCOM 3.2225 5/15/22		0.0003139369		3.716806		106		99.98757		0.117332		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1612095387		A-				A2		7				6		6		A		0.0003139369				

		6/28/18		6/8/12		Asia		China		BOCOM		8/21/2020		3.125		BOCOM 3.125 8/21/20		0.0004008914		3.615255		108		98.78302		2.026493		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1264901601		A-		A				7		6				7		A-		0.0004008914				

		6/28/18		6/8/12		Asia		China		BTSDF		6/21/2021		7.25		BTSDF 7.25 6/21/21		0.000626499		6.975983		438		99.97585		2.63282		Consumer		Household Products/Wares		JP Morgan CEMBI Broad		USD		USG11259AB79		BB				Ba3		12				13		12		BB		0.000626499				0.000626499

		6/28/18		6/8/12		Asia		China		CARINC		2/11/2021		6		CARINC 6 2/11/21		0.0003047385		7.828759		525		95.125		2.309728		Consumer		Commercial Services		JP Morgan CEMBI Broad		USD		XS1266590089		BB		BB-u		Ba3		12		ERROR:#N/A		13		12		BB		0.0003047385				0.0008240812

		6/28/18		6/8/12		Asia		China		CARINC		2/4/2020		6.125		CARINC 6.125 2/4/20		0.0005193427		7.502873		505		97.1535		1.451268		Consumer		Commercial Services		JP Morgan CEMBI Broad		USD		XS1163232900		BB		BB-u		Ba3		12		ERROR:#N/A		13		12		BB		0.0005193427				

		6/28/18		6/8/12		Asia		China		CCAMCL		2/8/2023		3.875		CCAMCL 3.875 2/8/23		0.0008372297		4.084822		138		98.875		4.121887		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1757392201		A-		A		Baa1		7		6		8		7		A-		0.0008372297				0.0088143852

		6/28/18		6/8/12		Asia		China		CCAMCL		2/8/2025		4.375		CCAMCL 4.375 2/8/25		0.0003126325		4.618362		183		98.25		5.59199		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1757392466		A-		A		Baa1		7		6		8		7		A-		0.0003126325				

		6/28/18		6/8/12		Asia		China		CCAMCL		2/8/2028		4.75		CCAMCL 4.75 2/8/28		0.0012477161		4.99766		217		97.875		7.492079		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1757392540		A-		A		Baa1		7		6		8		7		A-		0.0012477161				

		6/28/18		6/8/12		Asia		China		CCAMCL		3/9/2022		3.65		CCAMCL 3.65 3/9/22		0.0013516341		3.979917		133		98.625		3.380701		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1573134522		A-		A		Baa1		7		6		8		7		A-		0.0013516341				

		6/28/18		6/8/12		Asia		China		CCAMCL		3/9/2024		4.1		CCAMCL 4.1 3/9/24		0.0007215477		4.524388		177		97.62624		4.960626		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1573134951		A-		A		Baa1		7		6		8		7		A-		0.0007215477				

		6/28/18		6/8/12		Asia		China		CCAMCL		3/9/2027		4.4		CCAMCL 4.4 3/9/27		0.0007085479		4.953467		213		95.75		7.025007		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1573135099		A-		A		Baa1		7		6		8		7		A-		0.0007085479				

		6/28/18		6/8/12		Asia		China		CCAMCL		4/23/2020		3.125		CCAMCL 3.125 4/23/20		0.0013442273		3.845146		136		98.625		1.731229		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USG21184AA79		A-		A		Baa1		7		6		8		7		A-		0.0013442273				

		6/28/18		6/8/12		Asia		China		CCAMCL		4/23/2025		4.25		CCAMCL 4.25 4/23/25		0.0017395109		4.660112		187		97.375		5.807939		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USG21184AB52		A-		A		Baa1		7		6		8		7		A-		0.0017395109				

		6/28/18		6/8/12		Asia		China		CCAMCL		5/14/2024		5.625		CCAMCL 5.625 5/14/24		0.000551339		4.576845		182		105.06223		4.968994		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USG2117CAC67		A-		A		Baa1		7		6		8		7		A-		0.000551339				

		6/28/18		6/8/12		Asia		China		CCB		1/20/2020		3.125		CCB 3.125 1/20/20		0.0007343126		3.515254		107		99.25681		1.481411		Financial		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1165126530		A				A1		6				5		5		A+		0.0007343126				0.0059467821

		6/28/18		6/8/12		Asia		China		CCB		10/20/2021		2.25		CCB 2.25 10/20/21		0.0007003492		3.625256		100		95.5572		3.132315		Financial		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1506604088		A				A1		6				5		5		A+		0.0007003492				

		6/28/18		6/8/12		Asia		China		CCB		12/4/2022		3		CCB 3 12/4/22		0.0004063527		3.616386		92		97.25		4.09912		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1727497049						A1						5		5		A+		0.0004063527				

		6/28/18		6/8/12		Asia		China		CCB		5/13/2025		3.875		CCB 3.875 5/13/25		0.0020815721		5.012799		222		99.3457		1.786731		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1227820187		BBB+		BBB+				8		8				8		BBB+		0.0020815721				

		6/28/18		6/8/12		Asia		China		CCB		6/13/2022		2.75		CCB 2.75 6/13/22		0.0006049791		3.610772		94		96.6105		3.700657		Financial		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1629363109		A				A1		6				5		5		A+		0.0006049791				

		6/28/18		6/8/12		Asia		China		CCBL		5/31/2021		2.75		CCBL 2.75 5/31/21		0.0006056441		3.905253		131		96.61755		2.7609		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1422840733				A		A2				6		6		6		A		0.0006056441				0.0011280804

		6/28/18		6/8/12		Asia		China		CCBL		7/28/2020		3.25		CCBL 3.25 7/28/20		0.0005224363		3.691561		117		98.875		1.958254		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1262889998				A		A2				6		6		6		A		0.0005224363				

		6/28/18		6/8/12		Asia		China		CDBLFD		8/1/2022		3		CDBLFD 3 8/1/22		0.0006070954		4.046848		137		95.83577		3.750826		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1650055624				A+		A2				5		6		6		A		0.0006070954				0.0006070954

		6/28/18		6/8/12		Asia		China		CDBLFU		10/24/2027		3.5		CDBLFU 3.5 10/24/27		0.0003826042		4.633683		180		91.125		7.745209		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1703056801				A+		A2				5		6		6		A		0.0003826042				0.0012943624

		6/28/18		6/8/12		Asia		China		CDBLFU		12/2/2024		4.25		CDBLFU 4.25 12/2/24		0.0004151068		4.306847		153		99.22925		5.564371		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1143041314				A+						5				24		NR		0.0004151068				

		6/28/18		6/8/12		Asia		China		CDBLFU		4/24/2023		3		CDBLFU 3 4/24/23		0.0004966514		4.156523		144		94.75		4.400534		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1703056470				A+		A2				5		6		6		A		0.0004966514				

		6/28/18		6/8/12		Asia		China		CELSP		N.A.		5.45		CELSP 5.45 Perp		0.0003672991		11.943419		907		98.754		0.485714		Utilities		Environmental Control		JP Morgan CEMBI Broad		USD		XS1326469969														24		NR		0.0003672991				0.0003672991

		6/28/18		6/8/12		Asia		China		CENCHI		1/23/2021		8.75		CENCHI 8.75 1/23/21		0.0003294039		7.867859		530		101.5		2.184634		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1219965297		B+				B1		14				14		14		B+		0.0003294039				0.0003294039

		6/28/18		6/8/12		Asia		China		CHALUM		N.A.		6.625		CHALUM 6.625 Perp		0.0003707902		12.850626		999		100.5		0.473012		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS0984058957				BBB						9				24		NR		0.0003707902				0.0012434874

		6/28/18		6/8/12		Asia		China		CHALUM		N.A.		5.7		CHALUM 5.7 Perp		0.0003703138		10.508175		762		98.88458		1.804004		Metals & Mining		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1523969530		BB						12						12		BB		0.0003703138				

		6/28/18		6/8/12		Asia		China		CHALUM		N.A.		4.25		CHALUM 4.25 Perp		0.0005023834		9.46195		655		95.673		3.845343		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1511610906				BBB						9				24		NR		0.0005023834				

		6/28/18		6/8/12		Asia		China		CHCOMU		N.A.		3.5		CHCOMU 3.5 Perp		0.0011313054		9.257085		635		98		2.309213		Industrial		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1214407410						A3						7		7		A-		0.0011313054				0.0011313054

		6/28/18		6/8/12		Asia		China		CHCONS		11/19/2020		2.95		CHCONS 2.95 11/19/20		0.0005149652		3.515253		96		98.47906		2.274032		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1322367985		A		A		A2		6		6		6		6		A		0.0005149652				0.0020260525

		6/28/18		6/8/12		Asia		China		CHCONS		6/14/2021		2.7		CHCONS 2.7 6/14/21		0.0005072939		3.645255		104		97.22417		2.804333		Infrastructure		Real Estate		JP Morgan CEMBI Broad		USD		XS1430445210		A		A		A2		6		6		6		6		A		0.0005072939				

		6/28/18		6/8/12		Asia		China		CHCONS		7/5/2022		2.9		CHCONS 2.9 7/5/22		0.0005102466		3.746842		108		96.5		3.692954		Infrastructure		Real Estate		JP Morgan CEMBI Broad		USD		XS1634368507		A		A		A2		6		6		6		6		A		0.0005102466				

		6/28/18		6/8/12		Asia		China		CHCONS		7/5/2027		3.5		CHCONS 3.5 7/5/27		0.0004935468		4.38101		155		93		7.474233		Infrastructure		Real Estate		JP Morgan CEMBI Broad		USD		XS1634368259		A		A		A2		6		6		6		6		A		0.0004935468				

		6/28/18		6/8/12		Asia		China		CHGRAU		N.A.		5.625		CHGRAU 5.625 Perp		0.0003739866		11.686058		880		88.75		2.124925		Consumer		Retail		JP Morgan CEMBI Broad		USD		XS1706083489				B+						14				24		NR		0.0003739866				0.0007847364

		6/28/18		6/8/12		Asia		China		CHGRAU		N.A.		8.75		CHGRAU 8.75 Perp		0.0004107498		14.501298		1165		98.125		1.650894		Consumer		Retail		JP Morgan CEMBI Broad		USD		XS1519630484				B+						14				24		NR		0.0004107498				

		6/28/18		6/8/12		Asia		China		CHIMIN		3/9/2023		3.37713		CHIMIN 3.37713 3/9/23		0.0006257151		3.914454		121		99.875		0.184826		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1789639884		BBB-						10						10		BBB-		0.0006257151				0.0009905049

		6/28/18		6/8/12		Asia		China		CHIMIN		9/11/2022		3.32713		CHIMIN 3.32713 9/11/22		0.0003647898		3.886955		121		99.82016		0.186924		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1676932889		BBB-						10						10		BBB-		0.0003647898				

		6/28/18		6/8/12		Asia		China		CHINAM		8/11/2019		3.25		CHINAM 3.25 8/11/19		0.0005261493		3.365256		101		99.70495		1.069426		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1089991100		BBB+						8						8		BBB+		0.0005261493				0.0009264925

		6/28/18		6/8/12		Asia		China		CHINSC		3/10/2022		5.875		CHINSC 5.875 3/10/22		0.0004784724		8.993675		635		90		3.149673		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1575984734		B				B2		15				15		15		B		0.0004784724				0.0008592282

		6/28/18		6/8/12		Asia		China		CHINSC		7/2/2020		10		CHINSC 10 7/2/20		0.0003807558		7.196216		469		104.39164		1.803111		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1241497384		B				B2		15				15		15		B		0.0003807558				

		6/28/18		6/8/12		Asia		China		CHIOIL		4/20/2022		4.625		CHIOIL 4.625 4/20/22		0.0003352853		7.179336		453		91		3.366307		Utilities		Gas		JP Morgan CEMBI Broad		USD		XS1589745170		BB				Ba2		12				12		12		BB		0.0003352853				0.0006467888

		6/28/18		6/8/12		Asia		China		CHIOIL		5/7/2020		5		CHIOIL 5 5/7/20		0.0003115035		5.211652		272		98.875		1.731758		Utilities		Gas		JP Morgan CEMBI Broad		USD		XS1132375897		BB				Ba2		12				12		12		BB		0.0003115035				

		6/28/18		6/8/12		Asia		China		CHIOLI		10/29/2023		5.375		CHIOLI 5.375 10/29/23		0.0005516066		4.276845		155		104.92297		4.594021		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0972980097		BBB+		A-		Baa1		8		7		8		8		BBB+		0.0005516066				0.0047274594

		6/28/18		6/8/12		Asia		China		CHIOLI		10/29/2043		6.375		CHIOLI 6.375 10/29/43		0.00062437		4.964385		204		118.71262		13.543888		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0985567881		BBB+		A-		Baa1		8		7		8		8		BBB+		0.00062437				

		6/28/18		6/8/12		Asia		China		CHIOLI		11/10/2020		5.5		CHIOLI 5.5 11/10/20		0.0010907688		3.65415		110		103.875		2.19416		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0508012092		BBB+				Baa1		8				8		8		BBB+		0.0010907688				

		6/28/18		6/8/12		Asia		China		CHIOLI		11/15/2022		3.95		CHIOLI 3.95 11/15/22		0.000727475		4.096847		141		99.21004		3.965686		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0852986156		BBB+				Baa1		8				8		8		BBB+		0.000727475		0.0168545549		

		6/28/18		6/8/12		Asia		China		CHIOLI		11/15/2042		5.35		CHIOLI 5.35 11/15/42		0.0003302943		4.894385		196		104.95094		13.855518		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0852986313		BBB+				Baa1		8				8		8		BBB+		0.0003302943				

		6/28/18		6/8/12		Asia		China		CHIOLI		5/8/2024		5.95		CHIOLI 5.95 5/8/24		0.0007897851		4.406852		165		107.375		4.928766		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1063561499		BBB+		A-		Baa1		8		7		8		8		BBB+		0.0007897851				

		6/28/18		6/8/12		Asia		China		CHIOLI		6/11/2034		6.45		CHIOLI 6.45 6/11/34		0.0006131596		4.774385		190		117.30051		10.453358		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1075180379		BBB+		A-		Baa1		8		7		8		8		BBB+		0.0006131596				

		6/28/18		6/8/12		Asia		China		CHIRES		4/5/2022		4.5		CHIRES 4.5 4/5/22		0.0008057772		3.856849		120		102.00828		3.409277		Utilities		Gas		JP Morgan CEMBI Broad		USD		USG2113BAA64				BBB+		A3				8		7		7		A-		0.0008057772				0.0008057772

		6/28/18		6/8/12		Asia		China		CHJMAO		3/3/2022		3.6		CHJMAO 3.6 3/3/22		0.0005083664		4.570737		192		96.375		3.354504		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1568303132		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005083664				0.0023134398

		6/28/18		6/8/12		Asia		China		CHJMAO		4/15/2021		6.75		CHJMAO 6.75 4/15/21		0.0005604914		4.294427		171		106.125		2.510564		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		USG3709DAA03		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005604914				

		6/28/18		6/8/12		Asia		China		CHJMAO		N.A.		5.75		CHJMAO 5.75 Perp		0.0004906762		7.41281		448		91.5345		2.870902		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1535978800						Ba2						12		12		BB		0.0004906762				

		6/28/18		6/8/12		Asia		China		CHJMAO		N.A.		4		CHJMAO 4 Perp		0.0004795073		7.704497		478		90.0375		4.285023		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1637332187						Baa3						10		10		BBB-		0.0004795073				

		6/28/18		6/8/12		Asia		China		CHJMAO		N.A.		4.875		CHJMAO 4.875 Perp		0.0002743985		6.566329		363		87.012		4.095125		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1709294380		BB						12						12		BB		0.0002743985				

		6/28/18		6/8/12		Asia		China		CHLIIN		7/3/2075		4		CHLIIN 4 7/3/75		0.0013230791		5.29807		234		97.2		1.737454		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1250898100		A-		A-		A3		7		7		7		7		A-		0.0013230791				0.0013230791

		6/28/18		6/8/12		Asia		China		CHNAAR		3/8/2022		4.7		CHNAAR 4.7 3/8/22		0.0002847951		7.736201		509		89.6075		3.235824		Financial		Trucking&Leasing		JP Morgan CEMBI Broad		USD		XS1574820921														24		NR		0.0002847951				0.0005756041

		6/28/18		6/8/12		Asia		China		CHNAAR		8/22/2021		4.9		CHNAAR 4.9 8/22/21		0.000290809		7.676328		507		91.25		2.783482		Financial		Trucking&Leasing		JP Morgan CEMBI Broad		USD		XS1479152685														24		NR		0.000290809				

		6/28/18		6/8/12		Asia		China		CHRAIL		2/5/2023		3.85		CHRAIL 3.85 2/5/23		0.0005268772		3.906848		120		99.54548		4.121505		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS0880288997		BBB+		A-				8		7				8		BBB+		0.0005268772				0.0015311086

		6/28/18		6/8/12		Asia		China		CHRAIL		7/25/2022		2.875		CHRAIL 2.875 7/25/22		0.0005106529		3.676083		100		96.75		3.750589		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1648466016				A-		A3				7		7		7		A-		0.0005106529				

		6/28/18		6/8/12		Asia		China		CHRAIL		7/28/2026		3.25		CHRAIL 3.25 7/28/26		0.0004935785		4.170997		135		93.33664		6.903996		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1451270687				A-		A3				7		7		7		A-		0.0004935785				

		6/28/18		6/8/12		Asia		China		CHSCOI		11/29/2022		3.375		CHSCOI 3.375 11/29/22		0.0005520063		4.317629		162		96		4.038677		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1721386834				BBB+		Baa2				8		9		9		BBB		0.0005520063				0.0005520063

		6/28/18		6/8/12		Asia		China		CIFIHG		1/23/2023		5.5		CIFIHG 5.5 1/23/23		0.000286228		8.241332		555		89.125		3.810623		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1750975200		B+		BB		B1		14		12		14		14		B+		0.000286228				0.0012856354

		6/28/18		6/8/12		Asia		China		CIFIHG		6/5/2020		7.75		CIFIHG 7.75 6/5/20		0.0004234346		6.621827		412		101		1.762116		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1160444391		B+		BB		B1		14		12		14		14		B+		0.0004234346				

		6/28/18		6/8/12		Asia		China		CIFIHG		N.A.		5.375		CIFIHG 5.375 Perp		0.0002958491		10.02495		712		91.75		2.51299		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1732152589						B1						14		14		B+		0.0002958491				

		6/28/18		6/8/12		Asia		China		CIFIHG		N.A.		5.375		CIFIHG 5.375 Perp		0.0002801237		10.589177		769		87.6905		3.940248		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1653470721						B1						14		14		B+		0.0002801237				

		6/28/18		6/8/12		Asia		China		CITICS		10/30/2019		3.5		CITICS 3.5 10/30/19		0.0006788076		3.695256		129		99.60941		1.28005		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1130968453		BBB+				Baa1		8				8		8		BBB+		0.0006788076				0.0011889196

		6/28/18		6/8/12		Asia		China		CITICS		4/20/2022		3.25		CITICS 3.25 4/20/22		0.000510112		3.964082		131		97.25		3.517207		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1593370734						Baa1						8		8		BBB+		0.000510112				

		6/28/18		6/8/12		Asia		China		CITLTD		1/11/2028		4		CITLTD 4 1/11/28		0.0004977369		4.791813		196		93.625		7.642204		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1743727130		BBB+				A3		8				7		7		A-		0.0004977369				0.0071106699

		6/28/18		6/8/12		Asia		China		CITLTD		1/17/2023		6.8		CITLTD 6.8 1/17/23		0.0016623851		4.106844		141		110.82716		3.840009		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0836465608		BBB+				A3		8				7		7		A-		0.0016623851				

		6/28/18		6/8/12		Asia		China		CITLTD		12/14/2021		2.8		CITLTD 2.8 12/14/21		0.0005017882		3.915258		128		96.16252		3.249634		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1431266847		BBB+				A3		8				7		7		A-		0.0005017882				

		6/28/18		6/8/12		Asia		China		CITLTD		2/28/2022		3.125		CITLTD 3.125 2/28/22		0.0005116824		3.939145		129		97.125		3.387279		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1570263647		BBB+				A3		8				7		7		A-		0.0005116824				

		6/28/18		6/8/12		Asia		China		CITLTD		2/28/2027		3.875		CITLTD 3.875 2/28/27		0.0007402333		4.763904		194		93.375		7.14151		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1570263563		BBB+				A3		8				7		7		A-		0.0007402333				

		6/28/18		6/8/12		Asia		China		CITLTD		4/10/2020		6.375		CITLTD 6.375 4/10/20		0.0005511718		3.735257		125		104.32807		1.655808		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0912154381		BBB+				A3		8				7		7		A-		0.0005511718				

		6/28/18		6/8/12		Asia		China		CITLTD		4/15/2021		6.625		CITLTD 6.625 4/15/21		0.0008467857		3.885255		130		106.92564		2.520415		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0611586263		BBB+				A3		8				7		7		A-		0.0008467857				

		6/28/18		6/8/12		Asia		China		CITLTD		6/14/2026		3.7		CITLTD 3.7 6/14/26		0.0007300427		4.680996		187		93.22087		6.770882		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1431266920		BBB+				A3		8				7		7		A-		0.0007300427				

		6/28/18		6/8/12		Asia		China		CITLTD		N.A.		8.625		CITLTD 8.625 Perp		0.0010688438		11.010679		813		101.6072		0.731348		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0933855354														24		NR		0.0010688438				

		6/28/18		6/8/12		Asia		China		CMBLEM		11/29/2021		3.25		CMBLEM 3.25 11/29/21		0.0009152133		4.025254		139		97.28348		3.18651		Financial		Trucking&Leasing		JP Morgan CEMBI Broad		USD		XS1522927752		BBB+				A3		8				7		7		A-		0.0009152133				0.0009152133

		6/28/18		6/8/12		Asia		China		CMHI		5/4/2022		5		CMHI 5 5/4/22		0.0005426865		3.946848		129		103.34611		3.459378		Infrastructure		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0775625246		BBB				Baa1		9				8		8		BBB+		0.0005426865				0.0010881206

		6/28/18		6/8/12		Asia		China		CMHI		8/3/2025		4.75		CMHI 4.75 8/3/25		0.0005454341		4.217182		142		102.713		5.902387		Infrastructure		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1269724826		BBB				Baa1		9				8		8		BBB+		0.0005454341				

		6/28/18		6/8/12		Asia		China		CNBG		6/11/2020		4.375		CNBG 4.375 6/11/20		0.0005254889		3.945254		144		100.59592		1.845347		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1245212037		BBB		A-		Baa2		9		7		9		9		BBB		0.0005254889				0.0016638495

		6/28/18		6/8/12		Asia		China		CNBG		9/30/2021		3.5		CNBG 3.5 9/30/21		0.0006163567		4.165254		154		97.68084		3.011131		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1496345684		BBB		A-				9		7				9		BBB		0.0006163567				

		6/28/18		6/8/12		Asia		China		CNBG		N.A.		4.375		CNBG 4.375 Perp		0.0005220039		9.897764		700		100		0.628282		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1334043095		BBB-				Baa2		10				9		9		BBB		0.0005220039				

		6/28/18		6/8/12		Asia		China		CNOOC		1/26/2021		4.25		CNOOC 4.25 1/26/21		0.0016212598		3.377857		81		101.875		2.382884		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG2353WAA92		A+		A+u		A1		5		ERROR:#N/A		5		5		A+		0.0016212598				0.0202493079

		6/28/18		6/8/12		Asia		China		CNOOC		1/26/2041		5.75		CNOOC 5.75 1/26/41		0.0006200109		4.506257		158		116.5		13.168967		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG2353WAB75		A+		A+u		A1		5		ERROR:#N/A		5		5		A+		0.0006200109				

		6/28/18		6/8/12		Asia		China		CNOOC		3/10/2035		5.875		CNOOC 5.875 3/10/35		0.0009679772		4.442459		156		115.75		10.959275		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US65334HAE27		A+				A1		5				5		5		A+		0.0009679772				

		6/28/18		6/8/12		Asia		China		CNOOC		3/15/2032		7.875		CNOOC 7.875 3/15/32		0.0007143163		4.397296		154		134.75		9.058391		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US65334HAA05		A+				A1		5				5		5		A+		0.0007143163				

		6/28/18		6/8/12		Asia		China		CNOOC		4/30/2024		4.25		CNOOC 4.25 4/30/24		0.0023893626		3.928116		117		101.171		5.109614		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12591DAC56		A+		A+		A1		5		5		5		5		A+		0.0023893626				

		6/28/18		6/8/12		Asia		China		CNOOC		4/30/2044		4.875		CNOOC 4.875 4/30/44		0.0005504848		4.494385		155		104.80871		14.888433		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12591DAD30		A+		A+		A1		5		5		5		5		A+		0.0005504848				

		6/28/18		6/8/12		Asia		China		CNOOC		5/15/2037		6.4		CNOOC 6.4 5/15/37		0.0016082407		4.53314		163		122.625		11.7242		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US65334HAG74		A+				A1		5				5		5		A+		0.0016082407				

		6/28/18		6/8/12		Asia		China		CNOOC		5/2/2022		3.875		CNOOC 3.875 5/2/22		0.0015829701		3.646846		99		100.62133		3.521229		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG23530AA92		A+				A1		5				5		5		A+		0.0015829701		0.013690652		

		6/28/18		6/8/12		Asia		China		CNOOC		5/2/2023		3.75		CNOOC 3.75 5/2/23		0.0004712934		3.720629		101		99.875		4.368876		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12634MAD20		A+				A1		5				5		5		A+		0.0004712934				

		6/28/18		6/8/12		Asia		China		CNOOC		5/2/2028		4.375		CNOOC 4.375 5/2/28		0.0010536148		4.311425		148		100.375		7.900438		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12634MAE03		A+				A1		5				5		5		A+		0.0010536148				

		6/28/18		6/8/12		Asia		China		CNOOC		5/2/2042		5		CNOOC 5 5/2/42		0.0005587906		4.494385		156		106.40901		14.177244		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG23530AB75		A+				A1		5				5		5		A+		0.0005587906				

		6/28/18		6/8/12		Asia		China		CNOOC		5/21/2033		5.5		CNOOC 5.5 5/21/33		0.0003528353		4.270997		140		112.23307		10.425241		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG21886AB53		A+		A+u		A1		5		ERROR:#N/A		5		5		A+		0.0003528353				

		6/28/18		6/8/12		Asia		China		CNOOC		5/5/2020		2.625		CNOOC 2.625 5/5/20		0.0015481657		3.329062		83		98.625		1.775099		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12634GAA13		A+				A1		5				5		5		A+		0.0015481657				

		6/28/18		6/8/12		Asia		China		CNOOC		5/5/2025		3.5		CNOOC 3.5 5/5/25		0.0020298656		3.980996		119		96.8381		5.999278		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12634MAB63		A+				A1		5				5		5		A+		0.0020298656				

		6/28/18		6/8/12		Asia		China		CNOOC		5/5/2045		4.2		CNOOC 4.2 5/5/45		0.0002984865		4.474384		153		94.8102		15.71698		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12634GAC78		A+				A1		5				5		5		A+		0.0002984865				

		6/28/18		6/8/12		Asia		China		CNOOC		5/9/2023		3		CNOOC 3 5/9/23		0.0020202309		3.746847		103		96.48833		4.453865		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12625GAC87		A+				A1		5				5		5		A+		0.0020202309				

		6/28/18		6/8/12		Asia		China		CNOOC		5/9/2043		4.25		CNOOC 4.25 5/9/43		0.0005015182		4.48469		155		95.625		15.043568		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US12625GAD60		A+				A1		5				5		5		A+		0.0005015182				

		6/28/18		6/8/12		Asia		China		CNOOC		7/30/2019		6.2		CNOOC 6.2 7/30/19		0.0003301079		3.055485		72		102.972		1.019535		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US65334HAK86		A+				A1		5				5		5		A+		0.0003301079				

		6/28/18		6/8/12		Asia		China		CNOOC		7/30/2039		7.5		CNOOC 7.5 7/30/39		0.0010297766		4.606821		170		138		11.921952		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US65334HAJ14		A+				A1		5				5		5		A+		0.0010297766				

		6/28/18		6/8/12		Asia		China		CNPCCH		4/16/2023		3.4		CNPCCH 3.4 4/16/23		0.0007749834		3.686845		98		98.43807		4.35713		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG22004AE89		A		A+		A2		6		5		6		6		A		0.0007749834				0.0026400324

		6/28/18		6/8/12		Asia		China		CNPCCH		4/19/2022		3.95		CNPCCH 3.95 4/19/22		0.0005310969		3.556847		90		101.12644		3.483811		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG22004AB41		A		A+		A2		6		5		6		6		A		0.0005310969				

		6/28/18		6/8/12		Asia		China		CNPCCH		4/28/2021		4.5		CNPCCH 4.5 4/28/21		0.0007005703		3.467066		88		102.625		2.622834		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG21895AB60		A		A+		A2		6		5		6		6		A		0.0007005703				

		6/28/18		6/8/12		Asia		China		CNPCCH		4/28/2041		5.95		CNPCCH 5.95 4/28/41		0.0006333818		4.402935		148		120.5		13.396796		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG21895AC44		A		A+		A2		6		5		6		6		A		0.0006333818				

		6/28/18		6/8/12		Asia		China		CNREFI		3/9/2022		3.375		CNREFI 3.375 3/9/22		0.0015074258		4.641361		199		95.375		3.38216		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1572895198														24		NR		0.0015074258				0.0015074258

		6/28/18		6/8/12		Asia		China		COFCOL		11/18/2019		3.625		COFCOL 3.625 11/18/19		0.000833185		3.895258		148		99.49679		1.328764		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1132156230				A						6				24		NR		0.000833185				0.000833185

		6/28/18		6/8/12		Asia		China		COGARD		1/17/2025		5.125		COGARD 5.125 1/17/25		0.0005688282		7.188753		441		88.625		5.265635		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1750118462				BBB-						10				24		NR		0.0005688282				0.0040403212

		6/28/18		6/8/12		Asia		China		COGARD		12/15/2026		5.625		COGARD 5.625 12/15/26		0.0003552205		5.986593		317		97.125		6.623833		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1512953040				BBB-		Ba2				10		12		12		BB		0.0003552205				

		6/28/18		6/8/12		Asia		China		COGARD		3/9/2020		7.5		COGARD 7.5 3/9/20		0.0009763902		6.067721		360		101.75		1.536724		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1164776020		BB		BBB-		Ba2		12		10		12		12		BB		0.0009763902		0.0176793277		

		6/28/18		6/8/12		Asia		China		COGARD		4/4/2021		7.25		COGARD 7.25 4/4/21		0.0007983634		6.889735		431		100.375		2.427104		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		USG24524AH67		BB				Ba2		12				12		12		BB		0.0007983634				

		6/28/18		6/8/12		Asia		China		COGARD		7/25/2022		4.75		COGARD 4.75 7/25/22		0.0007099369		5.869563		320		95.25		3.559817		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1637076164				BBB-		Ba2				10		12		12		BB		0.0007099369				

		6/28/18		6/8/12		Asia		China		COGARD		9/28/2023		4.75		COGARD 4.75 9/28/23		0.000631582		6.398453		367		92		4.484341		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1485578535				BBB-		Ba2				10		12		12		BB		0.000631582				

		6/28/18		6/8/12		Asia		China		COSCCH		1/31/2023		4.375		COSCCH 4.375 1/31/23		0.0003137685		4.636846		194		98.51615		4.040722		Infrastructure		Investment Companies		JP Morgan CEMBI Broad		USD		XS0875624099														24		NR		0.0003137685				0.0003137685

		6/28/18		6/8/12		Asia		China		COSL		7/30/2020		3.5		COSL 3.5 7/30/20		0.0005254975		3.688081		117		99.375		1.958194		Oil & Gas		Oil&Gas Services		JP Morgan CEMBI Broad		USD		XS1267602214		BBB		A		Baa1		9		6		8		8		BBB+		0.0005254975				0.0020712513

		6/28/18		6/8/12		Asia		China		COSL		7/30/2025		4.5		COSL 4.5 7/30/25		0.0005283532		4.510997		171		99.50084		5.911816		Oil & Gas		Oil&Gas Services		JP Morgan CEMBI Broad		USD		XS1267602305		BBB		A		Baa1		9		6		8		8		BBB+		0.0005283532				

		6/28/18		6/8/12		Asia		China		COSL		9/6/2022		3.25		COSL 3.25 9/6/22		0.0010174006		4.076845		140		96.58186		3.827963		Oil & Gas		Oil&Gas Services		JP Morgan CEMBI Broad		USD		USG2444PAA50		BBB		A		Baa1		9		6		8		8		BBB+		0.0010174006				

		6/28/18		6/8/12		Asia		China		CRHZCH		2/27/2024		6		CRHZCH 6 2/27/24		0.0008044261		4.246848		150		108.19122		4.739959		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1039273666		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0008044261				0.0008044261

		6/28/18		6/8/12		Asia		China		CSCHCN		11/20/2022		7.25		CSCHCN 7.25 11/20/22		0.000216016		17.702398		1503		68.25		3.366917		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1720216388		B-		B				16		15				16		B-		0.000216016				0.000492439

		6/28/18		6/8/12		Asia		China		CSCHCN		9/13/2021		6.75		CSCHCN 6.75 9/13/21		0.000276423		17.577082		1497		73.743		2.583875		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1488049740		B-		B				16		15				16		B-		0.000276423				

		6/28/18		6/8/12		Asia		China		CTIH		10/18/2023		6		CTIH 6 10/18/23		0.0004519575		4.356846		163		107.19052		4.506969		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS0979772596		BBB+		A-				8		7				8		BBB+		0.0004519575				0.0014052486

		6/28/18		6/8/12		Asia		China		CTIH		11/21/2022		4.125		CTIH 4.125 11/21/22		0.0003136729		4.056847		137		99.86302		3.970805		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS0856597314		BBB+		A-				8		7				8		BBB+		0.0003136729				

		6/28/18		6/8/12		Asia		China		CTIH		N.A.		5.45		CTIH 5.45 Perp		0.0006396182		7.1998		427		100.6		1.577429		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1103748791		BBB-		BBB+				10		8				10		BBB-		0.0006396182				

		6/28/18		6/8/12		Asia		China		CWAHK		2/7/2022		5.25		CWAHK 5.25 2/7/22		0.0003075196		6.191102		355		96.25		3.163176		Industrial		Environmental Control		JP Morgan CEMBI Broad		USD		XS1556165477		BB+				Ba1		11				11		11		BB+		0.0003075196				0.0003075196

		6/28/18		6/8/12		Asia		China		DALWAN		1/29/2024		7.25		DALWAN 7.25 1/29/24		0.000625848		7.745924		501		97.012		4.374583		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1023280271		B+		BB+		Ba3		14		11		13		13		BB-		0.000625848				0.000625848

		6/28/18		6/8/12		Asia		China		DEGREE		6/3/2021		7.25		DEGREE 7.25 6/3/21		0.0003968724		9.033651		644		94.625		2.551867		Consumer		Retail		JP Morgan CEMBI Broad		USD		XS1415758991		BB		BB				12		12				12		BB		0.0003968724				0.0003968724

		6/28/18		6/8/12		Asia		China		EHICAR		8/14/2022		5.875		EHICAR 5.875 8/14/22		0.0003814203		8.781852		611		89.25		3.459205		Consumer		Commercial Services		JP Morgan CEMBI Broad		USD		XS1657420441		BB-		B+				13		14				13		BB-		0.0003814203				0.0003814203

		6/28/18		6/8/12		Asia		China		EVERRE		3/23/2022		8.25		EVERRE 8.25 3/23/22		0.0010136456		9.668674		703		95		3.054649		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1580431143				B-		B2				16		15		15		B		0.0010136456				0.0065298787

		6/28/18		6/8/12		Asia		China		EVERRE		6/28/2023		7.5		EVERRE 7.5 6/28/23		0.0012485503		10.169869		746		89		4.006254		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1627599498		B-		B-		B2		16		16		15		15		B		0.0012485503				

		6/28/18		6/8/12		Asia		China		EVERRE		6/28/2025		8.75		EVERRE 8.75 6/28/25		0.0042676828		11.264879		849		87.399		4.978182		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1627599654		B-		B-		B2		16		16		15		15		B		0.0042676828				

		6/28/18		6/8/12		Asia		China		FANHAI		8/11/2020		9.625		FANHAI 9.625 8/11/20		0.0006253887		11.320142		880		96.25		1.787004		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1269824964		CCC-		B-				19		16				19		CCC-		0.0006253887				0.0006253887

		6/28/18		6/8/12		Asia		China		FOSUNI		1/29/2023		5.95		FOSUNI 5.95 1/29/23		0.0004491532		7.5225		483		93.25		3.815686		Diversified		Insurance		JP Morgan CEMBI Broad		USD		XS1759265264		BB				Ba2		12				12		12		BB		0.0004491532				0.0024388047

		6/28/18		6/8/12		Asia		China		FOSUNI		3/23/2022		5.25		FOSUNI 5.25 3/23/22		0.0013851832		7.027816		438		93.5		3.261921		Diversified		Insurance		JP Morgan CEMBI Broad		USD		XS1581103428		BB						12						12		BB		0.0013851832				

		6/28/18		6/8/12		Asia		China		FOSUNI		8/17/2023		5.5		FOSUNI 5.5 8/17/23		0.0006044683		6.190242		347		96.25		4.310638		Diversified		Insurance		JP Morgan CEMBI Broad		USD		XS1471856424		BB						12						12		BB		0.0006044683				

		6/28/18		6/8/12		Asia		China		FRESHK		N.A.		4.35		FRESHK 4.35 Perp		0.000289865		9.287805		638		92.5		4.28343		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1628787431														24		NR		0.000289865				0.0006803869

		6/28/18		6/8/12		Asia		China		FRESHK		N.A.		5.6		FRESHK 5.6 Perp		0.0003905219		7.559124		462		93.25		4.850106		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1720930780				BB						12				24		NR		0.0003905219				

		6/28/18		6/8/12		Asia		China		FTHDGR		10/4/2021		7.375		FTHDGR 7.375 10/4/21		0.0004509868		12.911273		1030		84.75		2.699646		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1498418224		B				B3		15				16		15		B		0.0004509868				0.0007242549

		6/28/18		6/8/12		Asia		China		FTHDGR		7/5/2022		7.95		FTHDGR 7.95 7/5/22		0.0002732681		13.081742		1042		83.5		3.107985		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1640676885		B				B3		15				16		15		B		0.0002732681				

		6/28/18		6/8/12		Asia		China		GEELY		1/25/2023		3.625		GEELY 3.625 1/25/23		0.0003078051		4.294434		159		96.875		4.099384		Industrial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		XS1755436190		BBB-						10						10		BBB-		0.0003078051				0.0003078051

		6/28/18		6/8/12		Asia		China		GERGHK		5/21/2023		4.625		GERGHK 4.625 5/21/23		0.0003565124		8.188598		548		85		4.197375		Consumer		Retail		JP Morgan CEMBI Broad		USD		USG3958RAB53		BB-		BB		B1		13		12		14		13		BB-		0.0003565124				0.0003565124

		6/28/18		6/8/12		Asia		China		GRNCH		8/11/2020		5.875		GRNCH 5.875 8/11/20		0.0005333963		5.582825		306		100.06765		1.920287		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1272206209		B+				Ba3		14				13		13		BB-		0.0005333963				0.0015376726

		6/28/18		6/8/12		Asia		China		GRNCH		N.A.		9		GRNCH 9 Perp		0.0005476278		14.588281		1174		101.25		0.755351		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1020406606														24		NR		0.0005476278				

		6/28/18		6/8/12		Asia		China		GRNCH		N.A.		5.25		GRNCH 5.25 Perp		0.0004566485		10.850965		796		95		2.229818		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1644604446						Ba3						13		13		BB-		0.0004566485				

		6/28/18		6/8/12		Asia		China		GRNLGR		2/12/2023		5.9		GRNLGR 5.9 2/12/23		0.0002920595		8.040989		534		91.125		3.839042		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1760383577						Ba2						12		12		BB		0.0002920595				0.0012796951

		6/28/18		6/8/12		Asia		China		GRNLGR		7/3/2019		4.375		GRNLGR 4.375 7/3/19		0.0004175742		5.937725		362		98		0.944779		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1081319698		BB-		BB-		Ba2		13		13		12		12		BB		0.0004175742				

		6/28/18		6/8/12		Asia		China		GRNLGR		7/3/2024		5.875		GRNLGR 5.875 7/3/24		0.0005700614		8.268744		551		88.25		4.739231		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1081321595		BB-		BB-		Ba2		13		13		12		12		BB		0.0005700614				

		6/28/18		6/8/12		Asia		China		GUOCAP		12/11/2022		3.95		GUOCAP 3.95 12/11/22		0.0005029627		4.790999		210		96.2975		4.016578		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1733229253														24		NR		0.0005029627				0.0005029627

		6/28/18		6/8/12		Asia		China		GZRFPR		1/13/2022		5.75		GZRFPR 5.75 1/13/22		0.0007098137		8.546818		591		91.25		3.017976		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1545743442				BB-						13				24		NR		0.0007098137				0.0012662018

		6/28/18		6/8/12		Asia		China		GZRFPR		2/13/2023		5.875		GZRFPR 5.875 2/13/23		0.0005563881		8.925114		623		88.25		3.882435		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1720054383				BB-						13				24		NR		0.0005563881				

		6/28/18		6/8/12		Asia		China		HAIERG		N.A.		3.875		HAIERG 3.875 Perp		0.0009708359		8.607274		569		92.375		4.648513		industrial		Home Furnishings		JP Morgan CEMBI Broad		USD		XS1689434824														24		NR		0.0009708359				0.0009708359

		6/28/18		6/8/12		Asia		China		HAISEC		4/21/2020		3.5		HAISEC 3.5 4/21/20		0.0006969227		3.932663		144		99.125		1.720018		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1219829949		BBB						9						9		BBB		0.0006969227				0.0006969227

		6/28/18		6/8/12		Asia		China		HRAM		1/16/2020		4.5		HRAM 4.5 1/16/20		0.001283816		3.995253		155		100.58677		1.448752		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1165659357		BBB+		A		Baa1		8		6		8		8		BBB+		0.001283816				0.016777822

		6/28/18		6/8/12		Asia		China		HRAM		1/16/2025		5.5		HRAM 5.5 1/16/25		0.0015294193		5.030996		225		102.29392		5.346098		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1165659514		BBB+		A		Baa1		8		6		8		8		BBB+		0.0015294193				

		6/28/18		6/8/12		Asia		China		HRAM		11/19/2020		3.75		HRAM 3.75 11/19/20		0.0005194801		3.970708		141		99.25		2.250833		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1317967146		BBB+		A		Baa1		8		6		8		8		BBB+		0.0005194801				

		6/28/18		6/8/12		Asia		China		HRAM		11/19/2025		5		HRAM 5 11/19/25		0.0008324129		5.06059		226		99.25		6.091914		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1317967492		BBB+		A		Baa1		8		6		8		8		BBB+		0.0008324129				

		6/28/18		6/8/12		Asia		China		HRAM		11/22/2021		3.625		HRAM 3.625 11/22/21		0.0013844839		4.185256		155		98.0077		3.147976		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1515239942		BBB+		A				8		6				8		BBB+		0.0013844839				

		6/28/18		6/8/12		Asia		China		HRAM		11/22/2026		4.875		HRAM 4.875 11/22/26		0.0006660624		5.150997		233		97.78895		6.780381		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1515240015		BBB+		A				8		6				8		BBB+		0.0006660624				

		6/28/18		6/8/12		Asia		China		HRAM		11/7/2022		3.51313		HRAM 3.51313 11/7/22		0.000624713		4.114683		143		99.375		0.08207		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1711550290				A		Baa1				6		8		8		BBB+		0.000624713				

		6/28/18		6/8/12		Asia		China		HRAM		11/7/2027		4.25		HRAM 4.25 11/7/27		0.0010677882		5.240157		241		92.5		7.51575		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1711550373				A		Baa1				6		8		8		BBB+		0.0010677882				

		6/28/18		6/8/12		Asia		China		HRAM		11/7/2047		4.95		HRAM 4.95 11/7/47		0.0006602211		5.585435		264		89.75		14.63235		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1711992716				A		Baa1				6		8		8		BBB+		0.0006602211				

		6/28/18		6/8/12		Asia		China		HRAM		4/27/2022		3.75		HRAM 3.75 4/27/22		0.0005876285		4.177694		152		98.25		3.502471		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1596794971				A		Baa1				6		8		8		BBB+		0.0005876285				

		6/28/18		6/8/12		Asia		China		HRAM		4/27/2022		4.21561		HRAM 4.21561 4/27/22		0.0010721251		4.048798		139		102.10754		0.104275		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1596795192				A		Baa1				6		8		8		BBB+		0.0010721251				

		6/28/18		6/8/12		Asia		China		HRAM		4/27/2027		4.75		HRAM 4.75 4/27/27		0.0007088727		5.230737		241		96.318		7.050174		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1596795358				A		Baa1				6		8		8		BBB+		0.0007088727				

		6/28/18		6/8/12		Asia		China		HRAM		6/3/2021		3.25		HRAM 3.25 6/3/21		0.0009152971		4.155254		156		97.32852		2.748592		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1422785375		BBB+		A				8		6				8		BBB+		0.0009152971				

		6/28/18		6/8/12		Asia		China		HRAM		6/3/2026		4.625		HRAM 4.625 6/3/26		0.0009071327		5.140997		233		96.34726		6.525836		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1422790615		BBB+		A				8		6				8		BBB+		0.0009071327				

		6/28/18		6/8/12		Asia		China		HRAM		7/17/2019		4		HRAM 4 7/17/19		0.0012753159		3.745253		142		100.14871		0.995404		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1088292815		BBB+		A		Baa1		8		6		8		8		BBB+		0.0012753159				

		6/28/18		6/8/12		Asia		China		HRAM		N.A.		2.875		HRAM 2.875 Perp		0.000490377		8.572755		565		93.25		3.736164		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		XS1486060483				A-		Baa1				7		8		8		BBB+		0.000490377				

		6/28/18		6/8/12		Asia		China		HRAM		N.A.		4.5		HRAM 4.5 Perp		0.0015588636		9.142935		623		97.75		4.099244		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1555076162				A-		Baa1				7		8		8		BBB+		0.0015588636				

		6/28/18		6/8/12		Asia		China		HRAM		N.A.		4		HRAM 4 Perp		0.0006938125		8.503947		558		94.5		4.799543		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1711550456				A-		Baa1				7		8		8		BBB+		0.0006938125				

		6/28/18		6/8/12		Asia		China		HTISEC		7/29/2020		4.2		HTISEC 4.2 7/29/20		0.0007436041		4.015254		149		100.15178		1.936948		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1170096454		BBB						9						9		BBB		0.0007436041				0.0013769541

		6/28/18		6/8/12		Asia		China		HTISEC		9/11/2019		3.99		HTISEC 3.99 9/11/19		0.00063335		3.825256		145		100.06282		1.144688		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1107172535		BBB						9						9		BBB		0.00063335				

		6/28/18		6/8/12		Asia		China		HUAWEI		2/21/2022		3.25		HUAWEI 3.25 2/21/22		0.0010127482		4.37571		173		96		3.351714		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1567423501														24		NR		0.0010127482				0.0044719906

		6/28/18		6/8/12		Asia		China		HUAWEI		2/21/2027		4		HUAWEI 4 2/21/27		0.0004895593		5.026462		220		92.5		7.067038		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1567423766														24		NR		0.0004895593				

		6/28/18		6/8/12		Asia		China		HUAWEI		5/19/2025		4.125		HUAWEI 4.125 5/19/25		0.0009997513		4.860997		207		95.44275		5.885287		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1233275194														24		NR		0.0009997513				

		6/28/18		6/8/12		Asia		China		HUAWEI		5/6/2026		4.125		HUAWEI 4.125 5/6/26		0.0019699318		5.019968		221		93.875		6.555436		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1401816761														24		NR		0.0019699318				

		6/28/18		6/8/12		Asia		China		ICBCAS		10/10/2023		4.5		ICBCAS 4.5 10/10/23		0.0005272594		5.932605		321		100.16592		0.26322		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0976879279		BBB+		WD		NR		8		0		24		8		BBB+		0.0005272594				0.0159008811

		6/28/18		6/8/12		Asia		China		ICBCAS		10/12/2022		2.875		ICBCAS 2.875 10/12/22		0.0004054343		3.671417		98		96.625		3.96377		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1691909177						A1						5		5		A+		0.0004054343				

		6/28/18		6/8/12		Asia		China		ICBCAS		10/20/2021		2.452		ICBCAS 2.452 10/20/21		0.0010083392		3.585397		96		96.26915		3.123453		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAG31		A				A1		6				5		5		A+		0.0010083392				

		6/28/18		6/8/12		Asia		China		ICBCAS		11/13/2019		3.231		ICBCAS 3.231 11/13/19		0.0010436262		3.345256		93		99.70589		1.321738		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAC27		A				A1		6				5		5		A+		0.0010436262				

		6/28/18		6/8/12		Asia		China		ICBCAS		11/13/2020		2.905		ICBCAS 2.905 11/13/20		0.0007201143		3.545253		99		98.32129		2.258492		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAE82		A				A1		6				5		5		A+		0.0007201143				

		6/28/18		6/8/12		Asia		China		ICBCAS		11/30/2020		5.125		ICBCAS 5.125 11/30/20		0.0005385489		3.745253		119		102.90202		2.254451		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0563742138		A-		WD		Baa2		7		0		9		7		A-		0.0005385489				

		6/28/18		6/8/12		Asia		China		ICBCAS		11/8/2022		2.957		ICBCAS 2.957 11/8/22		0.0005070823		3.677529		99		96.875		4.030329		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAJ79		A				A1		6				5		5		A+		0.0005070823				

		6/28/18		6/8/12		Asia		China		ICBCAS		11/8/2027		3.538		ICBCAS 3.538 11/8/27		0.0004971804		4.146025		131		94.8875		7.825958		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAK43		A				A1		6				5		5		A+		0.0004971804				

		6/28/18		6/8/12		Asia		China		ICBCAS		12/14/2022		3.20563		ICBCAS 3.20563 12/14/22		0.0003135243		3.667922		97		100.125		0.204068		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1734577239						A1						5		5		A+		0.0003135243				

		6/28/18		6/8/12		Asia		China		ICBCAS		12/7/2021		4.875		ICBCAS 4.875 12/7/21		0.0006919985		3.575257		94		103.81075		3.147927		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0702140756		A				A1		6				5		5		A+		0.0006919985				

		6/28/18		6/8/12		Asia		China		ICBCAS		2/21/2022		3.29625		ICBCAS 3.29625 2/21/22		0.0006298803		3.696743		105		100.35358		0.140573		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1566971252						A1						5		5		A+		0.0006298803				

		6/28/18		6/8/12		Asia		China		ICBCAS		2/21/2022		2.875		ICBCAS 2.875 2/21/22		0.0009207449		3.651711		100		97.125		3.389406		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1566970874						A1						5		5		A+		0.0009207449				

		6/28/18		6/8/12		Asia		China		ICBCAS		3/5/2023		3.16781		ICBCAS 3.16781 3/5/23		0.000730297		3.710233		101		99.875		0.173364		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1787370235						A1						5		5		A+		0.000730297				

		6/28/18		6/8/12		Asia		China		ICBCAS		4/24/2022		3.30923		ICBCAS 3.30923 4/24/22		0.0015252845		3.695986		104		100.3073		0.062998		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1602480177		A				NR		6				24		6		A		0.0015252845				

		6/28/18		6/8/12		Asia		China		ICBCAS		5/23/2022		3.2		ICBCAS 3.2 5/23/22		0.0004189632		3.65424		99		100.153		0.143301		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1617154254						A1						5		5		A+		0.0004189632				

		6/28/18		6/8/12		Asia		China		ICBCAS		5/26/2020		2.625		ICBCAS 2.625 5/26/20		0.0005129605		3.515259		101		98.18418		1.8299		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1237348070						A1						5		5		A+		0.0005129605				

		6/28/18		6/8/12		Asia		China		ICBCAS		5/26/2021		2.635		ICBCAS 2.635 5/26/21		0.00060956		3.575253		98		97.22478		2.756366		Financial		Banks		JP Morgan CEMBI Broad		USD		US45580KAF57		A				A1		6				5		5		A+		0.00060956				

		6/28/18		6/8/12		Asia		China		ICBCAS		6/16/2021		2.5		ICBCAS 2.5 6/16/21		0.0004038541		3.585399		98		96.77281		2.817401		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1432570700						A1						5		5		A+		0.0004038541				

		6/28/18		6/8/12		Asia		China		ICBCAS		6/27/2022		3.207		ICBCAS 3.207 6/27/22		0.0004175708		3.667296		100		100.13		0.238643		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1635993097						A1						5		5		A+		0.0004175708				

		6/28/18		6/8/12		Asia		China		ICBCAS		9/21/2025		4.875		ICBCAS 4.875 9/21/25		0.0021413803		4.60673		181		101.375		5.985832		Financial		Banks		JP Morgan CEMBI Broad		USD		USY39656AC06		BBB+				Baa2		8				9		8		BBB+		0.0021413803				

		6/28/18		6/8/12		Asia		China		ICBCIL		11/10/2020		3.2		ICBCIL 3.2 11/10/20		0.0007220578		3.755258		120		98.5209		2.241278		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USY3R559AF96		A		A		A2		6		6		6		6		A		0.0007220578				0.004424221

		6/28/18		6/8/12		Asia		China		ICBCIL		11/15/2022		3.125		ICBCIL 3.125 11/15/22		0.0007041847		4.037523		135		96.125		4.027057		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1716970345				A		A2				6		6		6		A		0.0007041847				

		6/28/18		6/8/12		Asia		China		ICBCIL		3/17/2020		3.25		ICBCIL 3.25 3/17/20		0.0006257208		3.704907		123		99.125		1.631439		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1202242712				A		A2				6		6		6		A		0.0006257208				

		6/28/18		6/8/12		Asia		China		ICBCIL		4/5/2022		3.375		ICBCIL 3.375 4/5/22		0.0008708719		4.024868		137		97.5		3.468137		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1590508153				A		A2				6		6		6		A		0.0008708719				

		6/28/18		6/8/12		Asia		China		ICBCIL		5/19/2021		2.75		ICBCIL 2.75 5/19/21		0.0005051756		3.925254		133		96.62415		2.728324		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USY3R559AK81		A		A		NR		6		6		24		6		A		0.0005051756				

		6/28/18		6/8/12		Asia		China		ICBCIL		5/19/2026		3.625		ICBCIL 3.625 5/19/26		0.0002965334		4.400996		159		94.41749		6.738031		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USY3R559AL64		A		A		NR		6		6		24		6		A		0.0002965334				

		6/28/18		6/8/12		Asia		China		ICBCIL		9/29/2021		2.5		ICBCIL 2.5 9/29/21		0.0006996768		3.995257		137		95.26919		3.057172		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USY3R559AN21				A		A2				6		6		6		A		0.0006996768				

		6/28/18		6/8/12		Asia		China		ICBCST		12/2/2019		8.125		ICBCST 8.125 12/2/19		0.0005512861		3.821295		140		105.125		1.338128		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0470473231				BBB		Baa3				9		10		10		BBB-		0.0005512861				0.0005512861

		6/28/18		6/8/12		Asia		China		INDUBK		3/5/2023		3.36781		INDUBK 3.36781 3/5/23		0.0005230215		3.855511		115		100.125		0.177207		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1761558177						Baa2						9		9		BBB		0.0005230215				0.0008221465

		6/28/18		6/8/12		Asia		China		INDUBK		9/21/2021		2.375		INDUBK 2.375 9/21/21		0.000299125		3.955255		133		95.01313		3.042234		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1492428641						Baa2						9		9		BBB		0.000299125				

		6/28/18		6/8/12		Asia		China		JD		4/29/2021		3.125		JD 3.125 4/29/21		0.0005112555		3.965259		138		97.5726		2.661264		TMT		Internet		JP Morgan CEMBI Broad		USD		US47215PAB22		BBB-				Baa2		10				9		9		BBB		0.0005112555				0.0010068685

		6/28/18		6/8/12		Asia		China		JD		4/29/2026		3.875		JD 3.875 4/29/26		0.000495613		4.680997		187		94.43926		6.611917		TMT		Internet		JP Morgan CEMBI Broad		USD		US47215PAC05		BBB-				Baa2		10				9		9		BBB		0.000495613				

		6/28/18		6/8/12		Asia		China		KAISAG		6/30/2022		8.5		KAISAG 8.5 6/30/22		0.0010517986		14.895445		1224		80.375		3.169889		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1627597955														24		NR		0.0010517986				0.0035359351

		6/28/18		6/8/12		Asia		China		KAISAG		6/30/2024		9.375		KAISAG 9.375 6/30/24		0.0024841365		15.385043		1265		76.375		4.197659		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1627598094														24		NR		0.0024841365				

		6/28/18		6/8/12		Asia		China		KUNLEG		5/13/2020		2.875		KUNLEG 2.875 5/13/20		0.0005161294		3.525256		103		98.66354		1.791396		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG5320CAA65		A		A		A2		6		6		6		6		A		0.0005161294				0.0010310645

		6/28/18		6/8/12		Asia		China		KUNLEG		5/13/2025		3.75		KUNLEG 3.75 5/13/25		0.0005149351		3.930998		114		98.31524		5.983264		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG5320CAB49		A		A		A2		6		6		6		6		A		0.0005149351				

		6/28/18		6/8/12		Asia		China		KWGPRO		11/10/2024		5.875		KWGPRO 5.875 11/10/24		0.0003594173		8.709091		594		85.375		5.056092		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1716631301				BB-						13				24		NR		0.0003594173				0.0009972179

		6/28/18		6/8/12		Asia		China		KWGPRO		9/15/2022		6		KWGPRO 6 9/15/22		0.0006378006		7.989527		531		92.375		3.557269		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1556169206		B		BB-				15		13				15		B		0.0006378006				

		6/28/18		6/8/12		Asia		China		LAIFNG		1/18/2023		5.65		LAIFNG 5.65 1/18/23		0.0003563448		6.717346		402		95.125		3.836327		Real Estate		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1747539465				BB-						13				24		NR		0.0003563448				0.0003563448

		6/28/18		6/8/12		Asia		China		LENOVO		3/16/2022		3.875		LENOVO 3.875 3/16/22		0.000491828		5.809954		316		93.25		3.346399		TMT		Computers		JP Morgan CEMBI Broad		USD		XS1573181440														24		NR		0.000491828				0.0012439207

		6/28/18		6/8/12		Asia		China		LENOVO		3/29/2023		4.75		LENOVO 4.75 3/29/23		0.0007520927		5.785626		308		95		4.126081		TMT		Computers		JP Morgan CEMBI Broad		USD		XS1765886244														24		NR		0.0007520927				

		6/28/18		6/8/12		Asia		China		LNGFOR		1/16/2028		4.5		LNGFOR 4.5 1/16/28		0.0004856224		5.611285		278		91.125		7.417718		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1743535491				BBB		Baa3				9		10		10		BBB-		0.0004856224		0.0125799179		0.0012482173

		6/28/18		6/8/12		Asia		China		LNGFOR		4/16/2023		3.9		LNGFOR 3.9 4/16/23		0.0003015288		4.844588		214		95.625		4.276387		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1743535228				BBB		Baa3				9		10		10		BBB-		0.0003015288				

		6/28/18		6/8/12		Asia		China		LNGFOR		7/13/2022		3.875		LNGFOR 3.875 7/13/22		0.0004610661		4.735427		207		96.5		3.618055		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1633950453				BBB						9				24		NR		0.0004610661				

		6/28/18		6/8/12		Asia		China		LOGPH		2/23/2023		5.25		LOGPH 5.25 2/23/23		0.000405963		8.824013		612		86		3.94995		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1618597535				BB-		B1				13		14		14		B+		0.000405963				0.000405963

		6/28/18		6/8/12		Asia		China		NEWWOR		1/23/2027		4.75		NEWWOR 4.75 1/23/27		0.0006313482		4.839638		202		98.875		6.837426		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1549621586														24		NR		0.0006313482				0.0012430026

		6/28/18		6/8/12		Asia		China		NEWWOR		11/6/2019		5.375		NEWWOR 5.375 11/6/19		0.0006116544		4.345272		194		101.17663		1.282053		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1133586963														24		NR		0.0006116544				

		6/28/18		6/8/12		Asia		China		OCTOWN		N.A.		4.3		OCTOWN 4.3 Perp		0.0008053783		9.749845		685		95.625		2.649888		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1692254359														24		NR		0.0008053783				0.0008053783

		6/28/18		6/8/12		Asia		China		ORSECH		11/30/2022		3.625		ORSECH 3.625 11/30/22		0.0004999369		4.637378		194		95.625		4.014368		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1721764709						Baa3						10		10		BBB-		0.0004999369				0.0004999369

		6/28/18		6/8/12		Asia		China		PANLIZ		4/21/2077		4.5		PANLIZ 4.5 4/21/77		0.0004936857		5.788305		283		93.86		3.077716		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1599173470		BBB				Baa3		9				10		9		BBB		0.0004936857				0.0004936857

		6/28/18		6/8/12		Asia		China		PINGLI		1/19/2021		2.875		PINGLI 2.875 1/19/21		0.0005174534		3.615252		104		98.00722		2.404579		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1344507972						A3						7		7		A-		0.0005174534				0.0005174534

		6/28/18		6/8/12		Asia		China		PKFOUN		1/24/2023		5.35		PKFOUN 5.35 1/24/23		0.0003797361		8.186674		549		88.75		3.827063		Diversified		Computers		JP Morgan CEMBI Broad		USD		XS1751792836														24		NR		0.0003797361				0.0003797361

		6/28/18		6/8/12		Asia		China		POLYRE		2/5/2023		3.95		POLYRE 3.95 2/5/23		0.000514478		4.558781		186		97.125		4.092526		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1756403124		BBB-		BBB+		Baa3		10		8		10		10		BBB-		0.000514478				0.000514478

		6/28/18		6/8/12		Asia		China		RLCONS		5/16/2023		3.5		RLCONS 3.5 5/16/23		0.0008173484		3.966846		125		97.59303		4.420612		Transport		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS0928126340		A-				A3		7				7		7		A-		0.0008173484				0.0016617212

		6/28/18		6/8/12		Asia		China		RLCONS		N.A.		3.95		RLCONS 3.95 Perp		0.0008443728		9.598406		670		99.625		1.41699		Transport		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1089194341						A3						7		7		A-		0.0008443728				

		6/28/18		6/8/12		Asia		China		ROADKG		9/6/2021		4.7		ROADKG 4.7 9/6/21		0.0004905174		7.15359		454		92.625		2.840661		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1483944317		BB-				B1		13				14		13		BB-		0.0004905174				0.0010064586

		6/28/18		6/8/12		Asia		China		ROADKG		N.A.		7.95		ROADKG 7.95 Perp		0.0002723224		9.433008		653		84.125		9.874574		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1567389728						B1						14		14		B+		0.0002723224				

		6/28/18		6/8/12		Asia		China		ROADKG		N.A.		7		ROADKG 7 Perp		0.0002436188		8.989863		608		77.75		10.743425		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1635996603						B1						14		14		B+		0.0002436188				

		6/28/18		6/8/12		Asia		China		SHANPU		7/13/2022		3.29163		SHANPU 3.29163 7/13/22		0.0003668295		3.824705		116		99.842		0.022767		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1637096600		BBB						9						9		BBB		0.0003668295				0.0003668295

		6/28/18		6/8/12		Asia		China		SHCONS		7/21/2020		3.75		SHCONS 3.75 7/21/20		0.0004221334		3.835536		132		99.592		1.926985		Industrial		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1252173387		BBB-		BBB+		Baa2		10		8		9		9		BBB		0.0004221334				0.0004221334

		6/28/18		6/8/12		Asia		China		SHELEC		8/11/2020		3.625		SHELEC 3.625 8/11/20		0.0005251306		3.835258		131		99.36257		1.986203		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1262584532		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0005251306				0.0005251306

		6/28/18		6/8/12		Asia		China		SHENGY		1/20/2020		3.125		SHENGY 3.125 1/20/20		0.0005244315		3.555255		111		99.24194		1.4811		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1165128239		A		A+		A2		6		5		6		6		A		0.0005244315				0.0010483936

		6/28/18		6/8/12		Asia		China		SHENGY		1/20/2025		3.875		SHENGY 3.875 1/20/25		0.0005239621		4.020996		123		98.81435		5.652589		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1165128585		A		A+		A2		6		5		6		6		A		0.0005239621				

		6/28/18		6/8/12		Asia		China		SHIMAO		1/30/2025		5.2		SHIMAO 5.2 1/30/25		0.0004888558		6.673856		389		91.625		5.321611		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1759179002				BBB-						10				24		NR		0.0004888558				0.0027493966

		6/28/18		6/8/12		Asia		China		SHIMAO		2/10/2022		8.375		SHIMAO 8.375 2/10/22		0.0012433202		6.469038		383		105.1585		3.017705		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1157365070		BB		BBB-		Ba3		12		10		13		12		BB		0.0012433202				

		6/28/18		6/8/12		Asia		China		SHIMAO		7/3/2022		4.75		SHIMAO 4.75 7/3/22		0.0010172206		5.922569		326		95.25		3.49967		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1637274124		BB		BBB-				12		10				12		BB		0.0010172206				

		6/28/18		6/8/12		Asia		China		SHUION		N.A.		6.4		SHUION 6.4 Perp		0.0005903053		9.777649		687		94.1955		3.818106		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1632358112														24		NR		0.0005903053				0.0005903053

		6/28/18		6/8/12		Asia		China		SININT		7/25/2022		3.125		SININT 3.125 7/25/22		0.0003063418		3.964699		129		96.625		3.724579		Industrial		Distribution/Wholesale		JP Morgan CEMBI Broad		USD		XS1645113165		BBB+				Baa1		8				8		8		BBB+		0.0003063418				0.0003063418

		6/28/18		6/8/12		Asia		China		SINOCE		2/4/2020		4.45		SINOCE 4.45 2/4/20		0.000743332		4.345252		189		100.07004		1.49756		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1163228627		NR		BBB-		Baa3		24		10		10		10		BBB-		0.000743332				0.0030998749

		6/28/18		6/8/12		Asia		China		SINOCE		2/4/2027		5.95		SINOCE 5.95 2/4/27		0.0005486367		5.426628		261		102.8475		6.570719		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1163722587		NR		BBB-		Baa3		24		10		10		10		BBB-		0.0005486367				

		6/28/18		6/8/12		Asia		China		SINOCE		7/30/2019		4.625		SINOCE 4.625 7/30/19		0.000533787		4.045257		171		100.49091		1.024416		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1089807025		NR		BBB-		Baa3		24		10		10		10		BBB-		0.000533787				

		6/28/18		6/8/12		Asia		China		SINOCE		7/30/2024		6		SINOCE 6 7/30/24		0.0007723458		5.253836		249		103.3435		4.963665		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1090864528		NR		BBB-		Baa3		24		10		10		10		BBB-		0.0007723458				

		6/28/18		6/8/12		Asia		China		SINOCE		N.A.		4.9		SINOCE 4.9 Perp		0.0005017734		8.077215		515		78.875		2.71931		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1677024579				BB		Ba2				12		12		12		BB		0.0005017734				

		6/28/18		6/8/12		Asia		China		SINOPC		4/24/2023		3.125		SINOPC 3.125 4/24/23		0.0012692419		3.746847		103		96.8462		4.401655		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG81877AA34		A+				A1		5				5		5		A+		0.0012692419				0.0017758121

		6/28/18		6/8/12		Asia		China		SINOPC		4/24/2043		4.25		SINOPC 4.25 4/24/43		0.0005065702		4.42159		148		96.4175		15.055633		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG81877AD72		A+				A1		5				5		5		A+		0.0005065702				

		6/28/18		6/8/12		Asia		China		SMIZCH		10/7/2019		4.125		SMIZCH 4.125 10/7/19		0.0005262505		3.995535		161		100.02333		1.212355		TMT		Semiconductors		JP Morgan CEMBI Broad		USD		USG8020EAB77		BBB-						10						10		BBB-		0.0005262505				0.0005262505

		6/28/18		6/8/12		Asia		China		SUNAC		12/5/2019		8.75		SUNAC 8.75 12/5/19		0.0004279157		6.871351		445		102		1.321326		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1144941439		B		BB-		B3		15		13		16		15		B		0.0004279157				0.0010347666

		6/28/18		6/8/12		Asia		China		SUNAC		8/8/2022		7.95		SUNAC 7.95 8/8/22		0.0006068509		9.483325		682		93.875		3.300474		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1594400449		B		BB-		B3		15		13		16		15		B		0.0006068509				

		6/28/18		6/8/12		Asia		China		SUNOTG		1/23/2023		3.75		SUNOTG 3.75 1/23/23		0.0006192077		4.329218		163		97.375		4.081965		industrial		Miscellaneous Manufactur		JP Morgan CEMBI Broad		USD		XS1748392559						Baa2						9		9		BBB		0.0006192077				0.0006192077

		6/28/18		6/8/12		Asia		China		SUNSHG		4/20/2021		3.15		SUNSHG 3.15 4/20/21		0.000708374		4.415254		183		96.47728		2.629522		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1394989922				A-		Baa1				7		8		8		BBB+		0.000708374				0.0010100509

		6/28/18		6/8/12		Asia		China		SUNSHG		4/20/2026		4.5		SUNSHG 4.5 4/20/26		0.0003016769		5.110995		230		95.59571		6.433527		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1394990003				A-		Baa1				7		8		8		BBB+		0.0003016769				

		6/28/18		6/8/12		Asia		China		SZEXPR		7/18/2021		2.875		SZEXPR 2.875 7/18/21		0.000305853		3.995257		139		96.52177		2.843238		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1291665179				BBB-		Baa2				10		9		9		BBB		0.000305853				0.000305853

		6/28/18		6/8/12		Asia		China		SZIHL		N.A.		3.95		SZIHL 3.95 Perp		0.0002942249		8.449779		553		93.75		4.820179		industrial		Commercial Services		JP Morgan CEMBI Broad		USD		XS1720499588						Baa2						9		9		BBB		0.0002942249				0.0002942249

		6/28/18		6/8/12		Asia		China		TAIKAN		1/19/2022		3.5		TAIKAN 3.5 1/19/22		0.0008323086		3.956952		131		98.25		3.257138		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1547355427				BBB+						8				24		NR		0.0008323086				0.0008323086

		6/28/18		6/8/12		Asia		China		TENCNT		1/19/2023		2.985		TENCNT 2.985 1/19/23		0.0010262321		3.615951		91		97.125		4.161387		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAE40		A+		A+		A1		5		5		5		5		A+		0.0010262321				0.0071196576

		6/28/18		6/8/12		Asia		China		TENCNT		1/19/2023		2.96039		TENCNT 2.96039 1/19/23		0.0005228468		3.483644		78		99.73553		0.041652		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAJ37		A+		A+		A1		5		5		5		5		A+		0.0005228468				

		6/28/18		6/8/12		Asia		China		TENCNT		1/19/2028		3.595		TENCNT 3.595 1/19/28		0.0024999867		4.27523		144		94.33108		7.842453		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAG97		A+		A+		A1		5		5		5		5		A+		0.0024999867				

		6/28/18		6/8/12		Asia		China		TENCNT		1/19/2038		3.925		TENCNT 3.925 1/19/38		0.0009749811		4.514177		160		91.78138		13.082674		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAH70		A+		A+		A1		5		5		5		5		A+		0.0009749811				

		6/28/18		6/8/12		Asia		China		TENCNT		2/11/2020		2.875		TENCNT 2.875 2/11/20		0.0011519611		3.175251		71		99.36615		1.546712		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAC83		A+		A+		A1		5		5		5		5		A+		0.0011519611				

		6/28/18		6/8/12		Asia		China		TENCNT		2/11/2025		3.8		TENCNT 3.8 2/11/25		0.0009436498		3.885983		110		99.125		5.731533		TMT		Internet		JP Morgan CEMBI Broad		USD		US88032XAD66		A+		A+		A1		5		5		5		5		A+		0.0009436498				

		6/28/18		6/8/12		Asia		China		TPHL		3/2/2023		6.6		TPHL 6.6 3/2/23		0.0002789046		9.433675		674		88.625		3.852812		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1725308859		B		BB-		B1		15		13		14		14		B+		0.0002789046				0.0002789046

		6/28/18		6/8/12		Asia		China		TQLTHI		11/28/2022		3.75		TQLTHI 3.75 11/28/22		0.000289906		5.460522		277		92.37645		3.977358		industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1669865591						Baa3						10		10		BBB-		0.000289906				0.000289906

		6/28/18		6/8/12		Asia		China		TSINGH		1/31/2023		5.375		TSINGH 5.375 1/31/23		0.0007504699		6.858243		416		93.75		3.88761		TMT		Electronics		JP Morgan CEMBI Broad		USD		XS1728038909														24		NR		0.0007504699				0.0012176209

		6/28/18		6/8/12		Asia		China		TSINGH		12/10/2020		6		TSINGH 6 12/10/20		0.000467151		6.109728		355		99.25		2.233884		TMT		Investment Companies		JP Morgan CEMBI Broad		USD		XS1332351169														24		NR		0.000467151				

		6/28/18		6/8/12		Asia		China		UNILIC		9/19/2021		3		UNILIC 3 9/19/21		0.0004831097		5.505258		288		91.85943		2.980334		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1489734746						Baa3						10		10		BBB-		0.0004831097				0.0004831097

		6/28/18		6/8/12		Asia		China		VNKRLE		11/9/2027		3.975		VNKRLE 3.975 11/9/27		0.0009635354		5.022938		219		91.875		7.616333		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1713193586		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0009635354				0.0009635354

		6/28/18		6/8/12		Asia		China		WANTSP		4/27/2022		2.875		WANTSP 2.875 4/27/22		0.0005081272		3.616173		96		97		3.566001		Consumer		Food		JP Morgan CEMBI Broad		USD		XS1599172746						A3						7		7		A-		0.0005081272				0.0005081272

		6/28/18		6/8/12		Asia		China		WEICHA		9/30/2020		4.125		WEICHA 4.125 9/30/20		0.0004218666		3.945256		140		100.15093		2.108503		Industrial		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		XS1294535833		BBB		BBB+				9		8				9		BBB		0.0004218666				0.0011749852

		6/28/18		6/8/12		Asia		China		WEICHA		N.A.		3.75		WEICHA 3.75 Perp		0.0007531186		8.088738		516		92.125		4.423338		Industrial		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		XS1679350014		BBB-		BBB				10		9				10		BBB-		0.0007531186				

		6/28/18		6/8/12		Asia		China		WESCHI		9/11/2019		6.5		WESCHI 6.5 9/11/19		0.0004251975		6.048695		368		100		1.115424		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		XS1107316041		B+		BB-		Ba3		14		13		13		13		BB-		0.0004251975				0.0004251975

		6/28/18		6/8/12		Asia		China		XINAOG		5/13/2021		6		XINAOG 6 5/13/21		0.0004026169		4.083374		150		104.875		2.610124		Utilities		Gas		JP Morgan CEMBI Broad		USD		USG3066LAA91		BBB+		BBB		Baa2		8		9		9		8		BBB+		0.0004026169				0.0010149162

		6/28/18		6/8/12		Asia		China		XINAOG		7/24/2022		3.25		XINAOG 3.25 7/24/22		0.0006122993		4.126936		145		96.5		3.708507		Utilities		Gas		JP Morgan CEMBI Broad		USD		XS1624183197		BBB+		BBB		Baa2		8		9		9		8		BBB+		0.0006122993				

		6/28/18		6/8/12		Asia		China		YINGDZ		1/19/2023		6.25		YINGDZ 6.25 1/19/23		0.0005038846		7.705353		501		93.875		3.760637		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USG9844KAC39		B		B+		B2		15		14		15		15		B		0.0005038846				0.0005038846

		6/28/18		6/8/12		Asia		China		YLLGSP		1/23/2022		5.875		YLLGSP 5.875 1/23/22		0.0004758413		6.071504		343		98.875		3.093938		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1521768058		BB-				Ba3		13				13		13		BB-		0.0004758413				0.0004758413

		6/28/18		6/8/12		Asia		China		YUEXIU		1/24/2023		4.5		YUEXIU 4.5 1/24/23		0.0005020044		5.833764		314		94.369		3.97328		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0878083517				BBB-		Baa3				10		10		10		BBB-		0.0005020044				0.0005020044

		6/28/18		6/8/12		Asia		China		YUNAEN		11/14/2022		4.25		YUNAEN 4.25 11/14/22		0.0002702447		7.969003		528		85.875		3.834726		utilities		Electric		JP Morgan CEMBI Broad		USD		XS1713491840				BBB						9				24		NR		0.0002702447				0.0002702447

		6/28/18		6/8/12		Asia		China		YUZHOU		1/25/2022		6		YUZHOU 6 1/25/22		0.000349662		8.049924		541		93.25		3.047992		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1555300497				BB-		B1				13		14		14		B+		0.000349662				0.0006232577

		6/28/18		6/8/12		Asia		China		YUZHOU		N.A.		5.375		YUZHOU 5.375 Perp		0.0002735957		10.757414		786		86.125		3.908787		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1692346395						B1						14		14		B+		0.0002735957				

		6/28/18		6/8/12		Asia		China		YZCOAL		N.A.		5.75		YZCOAL 5.75 Perp		0.0005188256		10.460726		757		98.3105		2.068052		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1577730895		BB-						13						13		BB-		0.0005188256				0.0005188256

		6/28/18		6/8/12		Asia		China		ZOOMLI		12/20/2022		6.125		ZOOMLI 6.125 12/20/22		0.0005890256		7.529943		484		94		3.817254		Industrial		Machinery-Constr&Mining		JP Morgan CEMBI Broad		USD		USY9896RAB79		B		B-				15		16				15		B		0.0005890256				0.0005890256

		6/28/18		6/8/12		Latin America		Colombia		AVALCB		9/26/2022		4.75		AVALCB 4.75 9/26/22		0.0010425424		4.906792		223		98.775		3.754165		Financial		Banks		JP Morgan CEMBI Broad		USD		USG42045AB32				BBB		Ba2				9		12		12		BB		0.0010425424				0.0010425424

		6/28/18		6/8/12		Latin America		Colombia		BANBOG		2/19/2023		5.375		BANBOG 5.375 2/19/23		0.0005411708		4.735554		203		101.875		4.009093		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09252AC47				BBB-		Ba2				10		12		12		BB		0.0005411708				0.0023191775

		6/28/18		6/8/12		Latin America		Colombia		BANBOG		5/12/2026		6.25		BANBOG 6.25 5/12/26		0.0011820619		5.788175		298		102.25		6.143746		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09252AK62				BBB-		Ba2				10		12		12		BB		0.0011820619				

		6/28/18		6/8/12		Latin America		Colombia		BANBOG		8/3/2027		4.375		BANBOG 4.375 8/3/27		0.0005959448		5.193763		237		93.5		7.234003		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09252AM29		BB+		BBB		Baa2		11		9		9		9		BBB		0.0005959448				

		6/28/18		6/8/12		Latin America		Colombia		BANGAN		4/21/2025		4.875		BANGAN 4.875 4/21/25		0.0004151195		4.9832		219		98.625		5.690638		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1024TAN92				BBB		Baa3				9		10		10		BBB-		0.0004151195		0.0168337805		0.0004151195

		6/28/18		6/8/12		Latin America		Colombia		BCOLO		10/18/2027		4.875		BCOLO 4.875 10/18/27		0.0007483802		5.994614		317		94.75		3.749327		Financial		Banks		JP Morgan CEMBI Broad		USD		US05968LAK89				BB+		Ba3				11		13		13		BB-		0.0007483802				0.0030310338

		6/28/18		6/8/12		Latin America		Colombia		BCOLO		6/3/2021		5.95		BCOLO 5.95 6/3/21		0.0010959779		3.957133		136		104.69		2.669936		Financial		Banks		JP Morgan CEMBI Broad		USD		US05968LAG77				BBB		Baa2				9		9		9		BBB		0.0010959779				

		6/28/18		6/8/12		Latin America		Colombia		BCOLO		9/11/2022		5.125		BCOLO 5.125 9/11/22		0.0011866757		4.495236		182		101.625		3.700881		Financial		Banks		JP Morgan CEMBI Broad		USD		US05968LAH50				BBB-		Ba2				10		12		12		BB		0.0011866757				

		6/28/18		6/8/12		Latin America		Colombia		CNECN		5/3/2025		7.25		CNECN 7.25 5/3/25		0.0003249316		7.870858		509		96.25		5.229965		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USU13518AB81				BB-		B1				13		14		14		B+		0.0003249316				0.0003249316

		6/28/18		6/8/12		Latin America		Colombia		DAVIVI		7/9/2022		5.875		DAVIVI 5.875 7/9/22		0.000556607		4.567695		190		104		3.480851		Financial		Banks		JP Morgan CEMBI Broad		USD		USP0918ZAX44				BBB-		Ba2				10		12		12		BB		0.000556607				0.000556607

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		1/16/2025		4.125		ECOPET 4.125 1/16/25		0.0012337988		4.592197		181		96.76		5.569773		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AK55		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0012337988				0.0095191881

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		5/28/2045		5.875		ECOPET 5.875 5/28/45		0.0019772411		6.246085		332		94.3125		13.069788		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AJ82		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0019772411		0.0076918225		

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		6/26/2026		5.375		ECOPET 5.375 6/26/26		0.0016070806		4.882947		207		102.72		6.478246		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AL39		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0016070806				

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		7/23/2019		7.625		ECOPET 7.625 7/23/19		0.0016851703		2.969453		64		104.4375		0.992415		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AB56		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0016851703				

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		9/18/2023		5.875		ECOPET 5.875 9/18/23		0.0020248683		4.43541		171		106.25		4.433269		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AC30		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0020248683		0.0073019304		

		6/28/18		6/8/12		Latin America		Colombia		ECOPET		9/18/2043		7.375		ECOPET 7.375 9/18/43		0.000991029		6.501012		359		109.75		11.829872		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US279158AE95		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.000991029				

		6/28/18		6/8/12		Latin America		Colombia		ENRSIS		10/25/2026		4		ENRSIS 4 10/25/26		0.0005955301		4.658237		184		94.5		6.930037		Utilities		Electric		JP Morgan CEMBI Broad		USD		US29274FAF18		BBB		BBB+		Baa3		9		8		10		9		BBB		0.0005955301				0.0005955301

		6/28/18		6/8/12		Latin America		Colombia		GILHDG		5/2/2023		8.5		GILHDG 8.5 5/2/23		0.0003268468		7.645952		495		103.13		3.885658		Financial		Banks		JP Morgan CEMBI Broad		USD		USL43228AA06				BB		B2				12		15		15		B		0.0003268468				0.0003268468

		6/28/18		6/8/12		Latin America		Colombia		GNBSUD		4/3/2027		6.5		GNBSUD 6.5 4/3/27		0.0003207826		6.746057		393		101		3.293776		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1265VAD49				BB		B1				12		14		14		B+		0.0003207826				0.0003207826

		6/28/18		6/8/12		Latin America		Colombia		GRUPOS		4/29/2026		5.5		GRUPOS 5.5 4/29/26		0.0005920308		5.018004		221		102.33		6.291133		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		USG42036AB25		BBB-		BBB				10		9				10		BBB-		0.0005920308				0.0009181742

		6/28/18		6/8/12		Latin America		Colombia		GRUPOS		5/18/2021		5.7		GRUPOS 5.7 5/18/21		0.0003261434		4.162183		157		103.625		2.630797		Financial		Investment Companies		JP Morgan CEMBI Broad		USD		USG42036AA42		BBB-		BBB				10		9				10		BBB-		0.0003261434				

		6/28/18		6/8/12		Latin America		Colombia		GTE		2/15/2025		6.25		GTE 6.25 2/15/25		0.0003009196		7.236118		446		93.875		5.18733		oil & gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG4066TAA00		B+		B				14		15				14		B+		0.0003009196				0.0003009196

		6/28/18		6/8/12		Latin America		Colombia		MIICF		1/15/2028		5.125		MIICF 5.125 1/15/28		0.0004885009		6.232442		341		91.375		7.176959		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USL6388GAB60				BB+		Ba2				11		12		12		BB		0.0004885009		0.0127290185		0.0019049909

		6/28/18		6/8/12		Latin America		Colombia		MIICF		3/15/2025		6		MIICF 6 3/15/25		0.0005355568		5.680576		290		101		5.396376		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1204091588				BB+		Ba2				11		12		12		BB		0.0005355568		0.0138806752		

		6/28/18		6/8/12		Latin America		Colombia		OCENSA		5/7/2021		4		OCENSA 4 5/7/21		0.0005203304		3.718498		113		99.25		2.658753		Oil & Gas		Pipelines		JP Morgan CEMBI Broad		USD		USP7358RAC09		BBB-				Baa3		10				10		10		BBB-		0.0005203304				0.0005203304

		6/28/18		6/8/12		Latin America		Colombia		PFAVHC		5/10/2020		8.375		PFAVHC 8.375 5/10/20		0.0005822425		7.557567		507		100.375		1.677565		Transport		Airlines		JP Morgan CEMBI Broad		USD		USP0605NAA92		B-		B-				16		16				16		B-		0.0005822425				0.0005822425

		6/28/18		6/8/12		Latin America		Colombia		SUAMSA		4/11/2027		4.375		SUAMSA 4.375 4/11/27		0.0003514591		4.923228		210		95.375		7.121609		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP8803LAA63				BBB+		Baa1				8		8		8		BBB+		0.0003514591		0.0097735724		0.0008823644

		6/28/18		6/8/12		Latin America		Colombia		SUAMSA		4/17/2024		4.875		SUAMSA 4.875 4/17/24		0.0005309053		4.57591		182		100.875		4.974885		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USN8370TAA45				BBB+		Baa1				8		8		8		BBB+		0.0005309053				

		6/28/18		6/8/12		Latin America		Colombia		TELEFO		9/27/2022		5.375		TELEFO 5.375 9/27/22		0.0007819204		5.540102		286		98.625		3.698377		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP28768AA04		BB+		BB				11		12				11		BB+		0.0007819204				0.0013351351

		6/28/18		6/8/12		Latin America		Colombia		TELEFO		N.A.		8.5		TELEFO 8.5 Perp		0.0005532147		9.227157		633		104		2.004917		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP28768AB86		BB-		B+				13		14				13		BB-		0.0005532147				

		6/28/18		6/8/12		Latin America		Colombia		TRAGSA		3/20/2022		5.7		TRAGSA 5.7 3/20/22		0.0008039734		5.136741		249		101.25		3.274836		Utilities		Pipelines		JP Morgan CEMBI Broad		USD		USP93077AA61		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0008039734				0.0008039734

		6/28/18		6/8/12		Europe		Czech Republic		CEZCP		4/3/2042		5.625		CEZCP 5.625 4/3/42		0.0003400366		4.999897		207		107.375		13.366634		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0764314695		A-		A-u		Baa1		7		ERROR:#N/A		8		7		A-		0.0003400366				0.0003400366

		6/28/18		6/8/12		Latin America		Dominican Republic		AERDOS		3/30/2029		6.75		AERDOS 6.75 3/30/29		0.000344512		5.999798		319		104.25		6.399255		Industrial		Engineering&Construction		JP Morgan CEMBI Broad		USD		USP0100VAB91		BB-				Ba3		13				13		13		BB-		0.000344512				0.000344512

		6/28/18		6/8/12		Africa		Egypt		AFREXI		5/24/2021		4		AFREXI 4 5/24/21		0.0009348231		3.906627		131		99.25		2.701676		Financial		Multi-National		JP Morgan CEMBI Broad		USD		XS1418627821						Baa1						8		8		BBB+		0.0009348231				0.0024270308

		6/28/18		6/8/12		Africa		Egypt		AFREXI		6/20/2024		4.125		AFREXI 4.125 6/20/24		0.0007416228		4.956214		219		94.75		5.214951		Financial		Multi-National		JP Morgan CEMBI Broad		USD		XS1633896813						Baa1						8		8		BBB+		0.0007416228				

		6/28/18		6/8/12		Africa		Egypt		AFREXI		7/29/2019		4.75		AFREXI 4.75 7/29/19		0.0007505849		3.433763		110		100.875		1.024154		Financial		Multi-National		JP Morgan CEMBI Broad		USD		XS1091688660				BBB-		Baa1				10		8		8		BBB+		0.0007505849				

		6/28/18		6/8/12		Latin America		El Salvador		AES		3/28/2023		6.75		AES 6.75 3/28/23		0.0003045183		8.437921		574		92.5		3.87986		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP06076AA49				B-		B2				16		15		15		B		0.0003045183				0.0010126309

		6/28/18		6/8/12		Latin America		El Salvador		BACEL		6/18/2020		6.75		BACEL 6.75 6/18/20		0.0003177518		5.53265		303		101.375		1.819007		Financial		Banks		JP Morgan CEMBI Broad		USD		USG4109CAA65				B		B1				15		14		14		B+		0.0003177518				0.0003177518

		6/28/18		6/8/12		Latin America		El Salvador		UNICMR		4/1/2024		7.875		UNICMR 7.875 4/1/24		0.0003904633		6.612982		387		105.0625		4.544231		Consumer		Retail		JP Morgan CEMBI Broad		USD		USG42037AA25		BB-		BB-				13		13				13		BB-		0.0003904633				0.0003904633

		6/28/18		6/8/12		Europe		Georgia		GEBGG		7/26/2023		6		GEBGG 6 7/26/23		0.0003719414		5.969861		325		99.375		4.216451		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1405775880				BB-		Ba2				13		12		12		BB		0.0003719414				0.0003719414

		6/28/18		6/8/12		Europe		Georgia		GEOCAP		3/9/2024		6.125		GEOCAP 6.125 3/9/24		0.0002987127		7.293918		455		93.625		4.6108		Diversified		Investment Companies		JP Morgan CEMBI Broad		USD		XS1778929478		(P)B+				B2		14				15		14		B+		0.0002987127				0.0002987127

		6/28/18		6/8/12		Africa		Ghana		KOS		8/1/2021		7.875		KOS 7.875 8/1/21		0.0003276486		6.95608		435		101.5		2.627805		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG5315BAA55		B-		B				16		15				16		B-		0.0003276486				0.0003276486

		6/28/18		6/8/12		Africa		Ghana		TLWLN		3/1/2025		7		TLWLN 7 3/1/25		0.000801798		7.929469		515		94.25		5.109942		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG91237AA87		B				B3		15				16		15		B		0.000801798				0.0014695958

		6/28/18		6/8/12		Africa		Ghana		TLWLN		4/15/2022		6.25		TLWLN 6.25 4/15/22		0.0006677978		6.854789		421		97.25		3.275992		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG91235AB05		B				B3		15				16		15		B		0.0006677978				

		6/28/18		6/8/12		Latin America		Guatemala		BANGUA		11/1/2022		5.5		BANGUA 5.5 11/1/22		0.0005197876		5.609665		293		98.825		3.782096		Financial		Banks		JP Morgan CEMBI Broad		USD		USG47661AA43				BB		Ba1				12		11		11		BB+		0.0005197876				0.0005197876

		6/28/18		6/8/12		Latin America		Guatemala		CAMEBO		1/31/2027		5.75		CAMEBO 5.75 1/31/27		0.0005279986		5.800811		298		98.905		6.557524		Consumer		Beverages		JP Morgan CEMBI Broad		USD		USG20011AC94		BB		BB+		Ba2		12		11		12		12		BB		0.0005279986				0.0005279986

		6/28/18		6/8/12		Latin America		Guatemala		CEMPRO		11/6/2023		7.125		CEMPRO 7.125 11/6/23		0.0003792666		6.258149		353		102.875		4.385691		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USG1990LAA47		BB-		BB+				13		11				13		BB-		0.0003792666				0.0003792666

		6/28/18		6/8/12		Latin America		Guatemala		EGUATE		5/3/2027		5.875		EGUATE 5.875 5/3/27		0.0003286898		6.534443		372		94.6155		6.701577		Utilities		Electric		JP Morgan CEMBI Broad		USD		USG3040LAA01				BB		Ba2				12		12		12		BB		0.0003286898				0.0003286898

		6/28/18		6/8/12		Latin America		Guatemala		MIICF		2/6/2024		6.875		MIICF 6.875 2/6/24		0.0008809332		6.097953		336		102.879		4.511345		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG2300TAA00				BB+		Ba1				11		11		11		BB+		0.0008809332				0.0019049909

		6/28/18		6/8/12		Asia		Hong Kong		AIA		3/11/2025		3.2		AIA 3.2 3/11/25		0.000757924		3.787972		100		95.9865		5.911877		Financial		Insurance		JP Morgan CEMBI Broad		USD		US00131MAB90		A				A2		6				6		6		A		0.000757924				0.0032101056

		6/28/18		6/8/12		Asia		Hong Kong		AIA		3/11/2044		4.875		AIA 4.875 3/11/44		0.0005841624		4.114385		117		110.60854		15.098202		Financial		Insurance		JP Morgan CEMBI Broad		USD		US00131M2B87		A				A2		6				6		6		A		0.0005841624				

		6/28/18		6/8/12		Asia		Hong Kong		AIA		3/13/2023		3.125		AIA 3.125 3/13/23		0.0005131883		3.596848		89		97.54422		4.292953		Financial		Insurance		JP Morgan CEMBI Broad		USD		HK0000142494		A						6						6		A		0.0005131883				

		6/28/18		6/8/12		Asia		Hong Kong		AIA		3/16/2046		4.5		AIA 4.5 3/16/46		0.000830225		4.118022		117		104.89878		16.014736		Financial		Insurance		JP Morgan CEMBI Broad		USD		US00131MAE30		A				A2		6				6		6		A		0.000830225				

		6/28/18		6/8/12		Asia		Hong Kong		AIA		4/6/2028		3.9		AIA 3.9 4/6/28		0.0005246059		3.852967		102		99.75		8.014343		Financial		Insurance		JP Morgan CEMBI Broad		USD		US00131MAF05		A				A2		6				6		6		A		0.0005246059				

		6/28/18		6/8/12		Asia		Hong Kong		BCHINA		2/11/2020		5.55		BCHINA 5.55 2/11/20		0.0027433172		3.373917		91		103.125		1.51032		Financial		Banks		JP Morgan CEMBI Broad		USD		USY1391CAJ00		A		A-		A3		6		7		7		6		A		0.0027433172				0.0124982279

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		11/20/2024		4.25		BNKEA 4.25 11/20/24		0.0005236062		5.285591		251		99.99396		1.341851		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1138687162		BBB-				Ba1		10				11		10		BBB-		0.0005236062		0.0135637094		0.003238789

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		11/3/2026		4		BNKEA 4 11/3/26		0.0005109263		5.255336		244		97.40074		3.087138		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1508842256		BBB-				Ba1u		10				11		10		BBB-		0.0005109263				

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		7/16/2020		6.125		BNKEA 6.125 7/16/20		0.0006711556		3.69526		118		104.5151		1.866623		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0521073428		BBB				Baa3		9				10		9		BBB		0.0006711556				

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		N.A.		5.625		BNKEA 5.625 Perp		0.0005024915		6.704785		377		95.75		3.308751		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1615078141		BB				Ba2		12				12		12		BB		0.0005024915				

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		N.A.		8.5		BNKEA 8.5 Perp		0.0003611417		9.679712		678		105.5		1.638549		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0462883603		BB				Ba3		12				13		12		BB		0.0003611417				

		6/28/18		6/8/12		Asia		Hong Kong		BNKEA		N.A.		5.5		BNKEA 5.5 Perp		0.0006694677		6.700434		377		98.375		2.285812		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1326527246		BB				Ba2		12				12		12		BB		0.0006694677				

		6/28/18		6/8/12		Asia		Hong Kong		CASPEA		7/25/2027		3.25		CASPEA 3.25 7/25/27		0.0005025143		3.840321		101		95.0245		7.653971		utilities		Electric		JP Morgan CEMBI Broad		USD		XS1648263926		AA-				A1		4				5		4		AA-		0.0005025143				0.0005025143

		6/28/18		6/8/12		Asia		Hong Kong		CCB		7/2/2019		3.25		CCB 3.25 7/2/19		0.0006246456		3.245247		92		99.90096		0.978513		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1082890317						A2						6		6		A		0.0006246456				0.0059467821

		6/28/18		6/8/12		Asia		Hong Kong		CCB		8/20/2024		4.25		CCB 4.25 8/20/24		0.0007945708		5.353968		259		100.10364		1.094428		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1100009874				A-		Baa2				7		9		9		BBB		0.0007945708				

		6/28/18		6/8/12		Asia		Hong Kong		CHINAM		11/22/2027		3.75		CHINAM 3.75 11/22/27		0.0004003432		4.747294		192		95.625		3.960943		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1716657876						Baa2						9		9		BBB		0.0004003432				0.0009264925

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		10/26/2027		3.375		CHINLP 3.375 10/26/27		0.0003008253		3.840997		101		95.60456		7.86843		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0848445358		A+				A1		5				5		5		A+		0.0003008253				0.0025639497

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		3/19/2020		4.75		CHINLP 4.75 3/19/20		0.0005401492		3.245256		77		102.30568		1.621161		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0493535966		A+				A1		5				5		5		A+		0.0005401492				

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		4/26/2023		2.875		CHINLP 2.875 4/26/23		0.0003040798		3.556846		84		96.73723		4.435974		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0846197019		A+				A1		5				5		5		A+		0.0003040798				

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		5/6/2025		3.125		CHINLP 3.125 5/6/25		0.0003009305		3.730997		93		95.77086		6.079022		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1226628961		A+				A1		5				5		5		A+		0.0003009305				

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		7/12/2021		4.75		CHINLP 4.75 7/12/21		0.0003313089		3.365256		76		103.73086		2.757391		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0635017196		A+				A1		5				5		5		A+		0.0003313089				

		6/28/18		6/8/12		Asia		Hong Kong		CHINLP		N.A.		4.25		CHINLP 4.25 Perp		0.000786656		5.402447		245		100		1.769769		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1064021246		A-				A3		7				7		7		A-		0.000786656				

		6/28/18		6/8/12		Asia		Hong Kong		CHOHIN		7/26/2027		3.876		CHOHIN 3.876 7/26/27		0.0003897673		4.935704		211		96		3.639341		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1649885974				BBB-						10				24		NR		0.0003897673				0.000713737

		6/28/18		6/8/12		Asia		Hong Kong		CHOHIN		N.A.		6.5		CHOHIN 6.5 Perp		0.0003239697		7.339601		442		101.875		1.363748		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1107229582						Ba2						12		12		BB		0.0003239697				

		6/28/18		6/8/12		Asia		Hong Kong		CINDBK		12/14/2022		3.33563		CINDBK 3.33563 12/14/22		0.0005748319		3.800643		111		100.125		0.202693		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1733221359		BBB+				Baa2		8				9		8		BBB+		0.0005748319				0.0022614335

		6/28/18		6/8/12		Asia		Hong Kong		CINDBK		5/7/2024		6		CINDBK 6 5/7/24		0.0003202158		6.951888		421		101.50899		0.857755		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0985263150				BBB-						10				24		NR		0.0003202158				

		6/28/18		6/8/12		Asia		Hong Kong		CINDBK		6/24/2020		6.875		CINDBK 6.875 6/24/20		0.00054832		4.065254		156		105.08005		1.84813		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0520490672				BBB-		Baa3				10		10		10		BBB-		0.00054832				

		6/28/18		6/8/12		Asia		Hong Kong		CINDBK		N.A.		4.25		CINDBK 4.25 Perp		0.0004947734		6.121938		318		94		2.879405		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1499209861						Ba2						12		12		BB		0.0004947734				

		6/28/18		6/8/12		Asia		Hong Kong		CINDBK		N.A.		7.25		CINDBK 7.25 Perp		0.0003232924		8.309649		540		102		0.968296		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1055321993						Ba2						12		12		BB		0.0003232924				

		6/28/18		6/8/12		Asia		Hong Kong		CITPAK		3/5/2025		6.1		CITPAK 6.1 3/5/25		0.0004986121		5.007469		223		104.34302		5.400713		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0893206747														24		NR		0.0004986121				0.0004986121

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		1/13/2022		4.625		CKHH 4.625 1/13/22		0.0016297879		3.486562		85		103.5		3.18918		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG4673GAB17		A-		A-		A2		7		7		6		6		A		0.0016297879				0.0121647004

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		10/3/2021		1.875		CKHH 1.875 10/3/21		0.0007475817		3.405257		78		95.18637		3.108344		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2176WAA48		A-		A-		A2		7		7		6		6		A		0.0007475817				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		10/3/2026		2.75		CKHH 2.75 10/3/26		0.0004790831		3.950997		113		91.26513		7.22539		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2176WAB21		A-		A-		A2		7		7		6		6		A		0.0004790831				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		10/31/2024		3.625		CKHH 3.625 10/31/24		0.0015447833		3.866847		109		98.19994		5.586445		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG46747AB00		A-		A-		A2		7		7		6		6		A		0.0015447833		0.0134015163		

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		11/24/2033		7.45		CKHH 7.45 11/24/33		0.0016292087		4.131548		126		135.8725		10.113892		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG4672CAC94		A-		A-		A2		7		7		6		6		A		0.0016292087				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		11/8/2022		3.25		CKHH 3.25 11/8/22		0.0005165321		3.536848		85		98.64464		4.012235		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG4690AAB38		A-		A-		A2		7		7		6		6		A		0.0005165321				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		3/29/2023		2.75		CKHH 2.75 3/29/23		0.0007544774		3.676847		97		95.82178		4.368525		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2178XAB85		A-		A-		A2		7		7		6		6		A		0.0007544774				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		4/5/2022		2.875		CKHH 2.875 4/5/22		0.001023296		3.554767		90		97.5		3.507913		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2177UAA72		A-		A-		A2		7		7		6		6		A		0.001023296				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		4/5/2027		3.5		CKHH 3.5 4/5/27		0.0008063486		4.028877		120		95.875		7.401912		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2177UAB55		A-		A-		A2		7		7		6		6		A		0.0008063486				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		8/1/2027		7.5		CKHH 7.5 8/1/27		0.000443262		3.930997		111		126.14027		6.761562		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG46715AC56		A-		A-		A2		7		7		6		6		A		0.000443262				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		9/11/2019		5.75		CKHH 5.75 9/11/19		0.0010931498		2.95016		58		103.125		1.138283		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG4671AAA81		A-		A-		A2		7		7		6		6		A		0.0010931498				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		9/29/2027		3.25		CKHH 3.25 9/29/27		0.0004922791		4.040996		121		93.63795		7.810404		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2178XAC68		A-		A-		A2		7		7		6		6		A		0.0004922791				

		6/28/18		6/8/12		Asia		Hong Kong		CKHH		N.A.		4		CKHH 4 Perp		0.0010049107		5.302995		235		95.875		3.750954		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USG2176GAA97		BBB		BBB		Baa1		9		9		8		8		BBB+		0.0010049107				

		6/28/18		6/8/12		Asia		Hong Kong		CKINF		N.A.		5.875		CKINF 5.875 Perp		0.0012395833		6.014961		307		97.15		13.868649		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1366918305		BBB						9						9		BBB		0.0012395833				0.0018288136

		6/28/18		6/8/12		Asia		Hong Kong		CKINF		N.A.		4.85		CKINF 4.85 Perp		0.0005892303		5.766738		282		85.25		14.693557		Utilities		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1668531335		BBB						9						9		BBB		0.0005892303				

		6/28/18		6/8/12		Asia		Hong Kong		CKPH		N.A.		4.6		CKPH 4.6 Perp		0.0013198908		5.650044		270		83.875		15.192596		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1607974877						A2						6		6		A		0.0013198908				0.0013198908

		6/28/18		6/8/12		Asia		Hong Kong		CPREIT		1/17/2023		3.75		CPREIT 3.75 1/17/23		0.000417358		4.036845		134		98.40473		4.074815		Real Estate		REITS		JP Morgan CEMBI Broad		USD		XS0875871690														24		NR		0.000417358				0.000417358

		6/28/18		6/8/12		Asia		Hong Kong		FAEACO		9/8/2021		3.75		FAEACO 3.75 9/8/21		0.0003006086		5.268685		265		94.9665		2.921106		Real Estate		Lodging		JP Morgan CEMBI Broad		USD		XS1485805532														24		NR		0.0003006086				0.0003006086

		6/28/18		6/8/12		Asia		Hong Kong		FWDGRP		N.A.		0		FWDGRP 0 Perp		0.000537337		8.226134		529		68.75		3.370295		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1628340538														24		NR		0.000537337				0.000537337

		6/28/18		6/8/12		Asia		Hong Kong		FWDINS		9/24/2024		5		FWDINS 5 9/24/24		0.0003501944		4.516847		175		102.03709		5.270928		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1106513762				BBB		Baa3				9		10		10		BBB-		0.0003501944				0.0003501944

		6/28/18		6/8/12		Asia		Hong Kong		GOOMAN		6/19/2024		4.375		GOOMAN 4.375 6/19/24		0.0004205844		4.128479		137		100.7395		5.221102		Real Estate		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1078750004		BBB+						8						8		BBB+		0.0004205844				0.0004205844

		6/28/18		6/8/12		Asia		Hong Kong		HENLND		9/17/2019		5.5		HENLND 5.5 9/17/19		0.0005419093		3.295252		92		102.39834		1.153943		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0452319337														24		NR		0.0005419093				0.0005419093

		6/28/18		6/8/12		Asia		Hong Kong		HKCGAS		N.A.		4.75		HKCGAS 4.75 Perp		0.0003196165		6.105077		317		100.202		0.957083		Utilities		Gas		JP Morgan CEMBI Broad		USD		XS1022151416		A-				A3		7				7		7		A-		0.0003196165				0.0003196165

		6/28/18		6/8/12		Asia		Hong Kong		HKE		12/14/2020		4.25		HKE 4.25 12/14/20		0.0007988736		3.338802		78		102		2.315581		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0565475505		A-						7						7		A-		0.0007988736				0.0015284497

		6/28/18		6/8/12		Asia		Hong Kong		HKE		5/3/2026		2.875		HKE 2.875 5/3/26		0.0007295761		3.843089		103		92.875		6.897406		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1401202517		A-						7						7		A-		0.0007295761				

		6/28/18		6/8/12		Asia		Hong Kong		HKLSP		1/16/2024		4.625		HKLSP 4.625 1/16/24		0.0004466135		3.566847		82		105.00918		4.799983		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1002158027		A				A2		6				6		6		A		0.0004466135				0.0016491057

		6/28/18		6/8/12		Asia		Hong Kong		HKLSP		10/7/2025		4.5		HKLSP 4.5 10/7/25		0.0006610801		3.671809		87		104.6655		6.154638		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0546241075		A		Au		A2		6		ERROR:#N/A		6		6		A		0.0006610801				

		6/28/18		6/8/12		Asia		Hong Kong		HKLSP		6/1/2022		4.5		HKLSP 4.5 6/1/22		0.0005414121		3.466846		80		103.51959		3.572325		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0782786171		A				A2		6				6		6		A		0.0005414121				

		6/28/18		6/8/12		Asia		Hong Kong		HLPPY		4/16/2021		4.45		HLPPY 4.45 4/16/21		0.0005334047		3.795254		121		101.43086		2.586928		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1057389600														24		NR		0.0005334047				0.0010701793

		6/28/18		6/8/12		Asia		Hong Kong		HLPPY		6/25/2022		4.75		HLPPY 4.75 6/25/22		0.0005367746		3.776848		111		102.92469		3.616492		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0794823152														24		NR		0.0005367746				

		6/28/18		6/8/12		Asia		Hong Kong		HONAIR		N.A.		7.125		HONAIR 7.125 Perp		0.0006616698		13.28103		1041		89.875		1.848131		Transport		Airlines		JP Morgan CEMBI Broad		USD		XS1526108235														24		NR		0.0006616698				0.0006616698

		6/28/18		6/8/12		Asia		Hong Kong		HPHTSP		3/17/2020		2.875		HPHTSP 2.875 3/17/20		0.000519614		3.475256		100		98.88508		1.63848		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		USG22117AB45		BBB+				Baa1		8				8		8		BBB+		0.000519614				0.0010207243

		6/28/18		6/8/12		Asia		Hong Kong		HPHTSP		9/11/2022		2.75		HPHTSP 2.75 9/11/22		0.0005011103		3.899401		122		95.3245		3.88379		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1679508504		BBB+				Baa1		8				8		8		BBB+		0.0005011103				

		6/28/18		6/8/12		Asia		Hong Kong		HYSAN		1/16/2023		3.5		HYSAN 3.5 1/16/23		0.0003151025		3.606846		91		99.1762		4.107119		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0871996491		BBB+		BBB+		A3		8		8		7		7		A-		0.0003151025				0.0003151025

		6/28/18		6/8/12		Asia		Hong Kong		ICBCAS		N.A.		4.25		ICBCAS 4.25 Perp		0.0010006916		6.17765		324		94.125		2.62807		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1449306064						Ba1						11		11		BB+		0.0010006916				0.0159008811

		6/28/18		6/8/12		Asia		Hong Kong		KERPRO		4/6/2021		5.875		KERPRO 5.875 4/6/21		0.0003305021		4.095254		151		104.3124		2.513626		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0611607879		NR						24						24		NR		0.0003305021				0.0003305021

		6/28/18		6/8/12		Asia		Hong Kong		LASUDE		9/13/2022		4.6		LASUDE 4.6 9/13/22		0.0004038963		5.668372		299		95.50127		3.708444		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1637404275														24		NR		0.0004038963				0.0004038963

		6/28/18		6/8/12		Asia		Hong Kong		LIFUNG		5/13/2020		5.25		LIFUNG 5.25 5/13/20		0.0008044849		3.895253		140		102.21586		1.756902		Consumer		Distribution/Wholesale		JP Morgan CEMBI Broad		USD		XS0507147725		BBB+				Baa1		8				8		8		BBB+		0.0008044849				0.0013476811

		6/28/18		6/8/12		Asia		Hong Kong		LIFUNG		N.A.		5.25		LIFUNG 5.25 Perp		0.0005431962		6.764221		383		79.3315		13.446747		Consumer		Distribution/Wholesale		JP Morgan CEMBI Broad		USD		XS1389118453		BBB-				Baa3		10				10		10		BBB-		0.0005431962				

		6/28/18		6/8/12		Asia		Hong Kong		LIHHK		10/16/2022		4.25		LIHHK 4.25 10/16/22		0.0003049643		4.994782		231		96.65		3.839545		Consumer		Retail		JP Morgan CEMBI Broad		USD		XS0841191991				BB+u		Ba2u				ERROR:#N/A		12		12		BB		0.0003049643				0.0005941587

		6/28/18		6/8/12		Asia		Hong Kong		LIHHK		6/26/2025		4.5		LIHHK 4.5 6/26/25		0.0002891944		5.704364		291		92.428		5.877558		Consumer		Retail		JP Morgan CEMBI Broad		USD		XS1248248343				BB+		Ba2u				11		12		12		BB		0.0002891944				

		6/28/18		6/8/12		Asia		Hong Kong		LINREI		7/21/2026		2.875		LINREI 2.875 7/21/26		0.0004925825		3.763576		94		93.25		7.009314		Real Estate		REITS		JP Morgan CEMBI Broad		USD		XS1453462076		A				A2		6				6		6		A		0.0004925825				0.0010141749

		6/28/18		6/8/12		Asia		Hong Kong		LINREI		9/3/2024		3.6		LINREI 3.6 9/3/24		0.0005215924		3.696845		92		98.91331		5.441794		Real Estate		REITS		JP Morgan CEMBI Broad		USD		XS1105268228		A				A2		6				6		6		A		0.0005215924				

		6/28/18		6/8/12		Asia		Hong Kong		MTRC		11/2/2026		2.5		MTRC 2.5 11/2/26		0.0005781898		3.535448		71		92.0545		7.402923		Transport		Transportation		JP Morgan CEMBI Broad		USD		XS1509084775		AA+				Aa2		2				3		2		AA+		0.0005781898				0.0005781898

		6/28/18		6/8/12		Asia		Hong Kong		NANFUN		10/3/2027		3.875		NANFUN 3.875 10/3/27		0.0004019831		4.750573		192		93.125		7.573705		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1691798240		BBB-		BBB				10		9				10		BBB-		0.0004019831				0.0011897667

		6/28/18		6/8/12		Asia		Hong Kong		NANFUN		9/20/2022		4.5		NANFUN 4.5 9/20/22		0.0003208114		4.046845		137		101.34116		3.778461		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0831371264		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0003208114				

		6/28/18		6/8/12		Asia		Hong Kong		NANFUN		N.A.		5.5		NANFUN 5.5 Perp		0.0004669722		6.229323		329		89.1165		13.996847		Real Estate		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1619003970				BBB-		Baa3				10		10		10		BBB-		0.0004669722				

		6/28/18		6/8/12		Asia		Hong Kong		NANYAN		N.A.		5		NANYAN 5 Perp		0.0011666401		6.401081		346		92.875		3.192359		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1618163452						Ba2						12		12		BB		0.0011666401				0.0011666401

		6/28/18		6/8/12		Asia		Hong Kong		NWDEVL		11/30/2022		4.375		NWDEVL 4.375 11/30/22		0.0010007878		4.136847		145		100.7005		3.975727		Real Estate		Investment Companies		JP Morgan CEMBI Broad		USD		XS1318014831														24		NR		0.0010007878				0.00381498

		6/28/18		6/8/12		Asia		Hong Kong		NWDEVL		2/10/2020		7		NWDEVL 7 2/10/20		0.0008394598		3.895255		144		104.64422		1.485841		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0485770670														24		NR		0.0008394598				

		6/28/18		6/8/12		Asia		Hong Kong		NWDEVL		2/26/2021		5.25		NWDEVL 5.25 2/26/21		0.0008162468		4.095257		152		102.59782		2.426161		Real Estate		Investment Companies		JP Morgan CEMBI Broad		USD		XS1037253645														24		NR		0.0008162468				

		6/28/18		6/8/12		Asia		Hong Kong		NWDEVL		N.A.		5.75		NWDEVL 5.75 Perp		0.0011584856		6.323331		338		91.25		13.647218		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1497605805														24		NR		0.0011584856				

		6/28/18		6/8/12		Asia		Hong Kong		PCCW		3/8/2023		3.75		PCCW 3.75 3/8/23		0.0005239354		3.796848		109		99.36548		4.217891		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0900763029		BBB				Baa2		9				9		9		BBB		0.0005239354				0.0020998983

		6/28/18		6/8/12		Asia		Hong Kong		PCCW		4/17/2022		5.75		PCCW 5.75 4/17/22		0.0003343168		4.056846		141		105.73814		3.37298		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0766460157														24		NR		0.0003343168				

		6/28/18		6/8/12		Asia		Hong Kong		PCCW		4/2/2025		3.625		PCCW 3.625 4/2/25		0.0005101445		4.02961		124		97		5.886809		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1213177295		BBB				Baa2		9				9		9		BBB		0.0005101445				

		6/28/18		6/8/12		Asia		Hong Kong		PCCW		7/14/2026		3		PCCW 3 7/14/26		0.0007315016		4.100997		128		92.19254		6.933021		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1438451848		BBB				Baa2		9				9		9		BBB		0.0007315016				

		6/28/18		6/8/12		Asia		Hong Kong		PCPDC		3/9/2022		4.75		PCPDC 4.75 3/9/22		0.0005872655		5.238337		259		97.375		3.292017		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1572363858														24		NR		0.0005872655				0.0005872655

		6/28/18		6/8/12		Asia		Hong Kong		REGH		7/20/2021		3.875		REGH 3.875 7/20/21		0.0003524963		5.263111		266		94.9		2.782178		Consumer		Lodging		JP Morgan CEMBI Broad		USD		XS1452546556														24		NR		0.0003524963				0.0003524963

		6/28/18		6/8/12		Asia		Hong Kong		RSMACA		9/21/2022		3.375		RSMACA 3.375 9/21/22		0.0002686791		7.172415		449		84.994		3.778555		real estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1599128680		BB+		BBB				11		9				11		BB+		0.0002686791				0.0002686791

		6/28/18		6/8/12		Asia		Hong Kong		SHTGF		3/7/2020		5.7		SHTGF 5.7 3/7/20		0.0004282539		4.653222		219		100.91655		1.564982		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0897923719														24		NR		0.0004282539				0.0004282539

		6/28/18		6/8/12		Asia		Hong Kong		SUNHKC		5/31/2021		4.75		SUNHKC 4.75 5/31/21		0.0003691514		5.42521		283		97.5305		2.673439		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1418634959														24		NR		0.0003691514				0.0009196797

		6/28/18		6/8/12		Asia		Hong Kong		SUNHKC		9/8/2022		4.65		SUNHKC 4.65 9/8/22		0.0005505283		5.978079		330		94.579		3.683216		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1677026350														24		NR		0.0005505283				

		6/28/18		6/8/12		Asia		Hong Kong		SUNHUN		1/16/2023		3.625		SUNHUN 3.625 1/16/23		0.0005296808		3.526846		83		99.9841		4.098624		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0873639701		A+		Au		A1		5		ERROR:#N/A		5		5		A+		0.0005296808				0.0027004466

		6/28/18		6/8/12		Asia		Hong Kong		SUNHUN		11/2/2020		4		SUNHUN 4 11/2/20		0.0003181672		3.395251		84		101.1037		2.206673		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0554846781		A+		Au		A1		5		ERROR:#N/A		5		5		A+		0.0003181672				

		6/28/18		6/8/12		Asia		Hong Kong		SUNHUN		2/14/2022		4.5		SUNHUN 4.5 2/14/22		0.0009824751		3.506848		86		103.02794		3.281818		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0744757526		A+		Au		A1		5		ERROR:#N/A		5		5		A+		0.0009824751				0.0027004466

		6/28/18		6/8/12		Asia		Hong Kong		SUNHUN		2/25/2024		3.375		SUNHUN 3.375 2/25/24		0.000421459		4.663664		192		99.91667		0.653172		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1036235882		A+		Au		A1		5		ERROR:#N/A		5		5		A+		0.000421459				

		6/28/18		6/8/12		Asia		Hong Kong		SUNHUN		N.A.		4.45		SUNHUN 4.45 Perp		0.0004486645		5.321637		237		85.625		15.724427		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1617128928						A1						5		5		A+		0.0004486645				

		6/28/18		6/8/12		Asia		Hong Kong		SWIPRO		1/10/2028		3.5		SWIPRO 3.5 1/10/28		0.0005063198		4.025718		119		95.5		7.875537		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1743657683				A		A2				6		6		6		A		0.0005063198				0.0020822637

		6/28/18		6/8/12		Asia		Hong Kong		SWIPRO		1/13/2026		3.625		SWIPRO 3.625 1/13/26		0.0005195		3.836817		103		98		6.439873		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1341169867		NR		A		A2		24		6		6		6		A		0.0005195				

		6/28/18		6/8/12		Asia		Hong Kong		SWIPRO		3/7/2020		2.75		SWIPRO 2.75 3/7/20		0.0005196984		3.345256		88		98.86134		1.614388		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0899374002		NR				A2		24				6		6		A		0.0005196984				

		6/28/18		6/8/12		Asia		Hong Kong		SWIPRO		6/18/2022		4.375		SWIPRO 4.375 6/18/22		0.0005367455		3.556846		89		102.84134		3.622782		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0794206465		NR		A		A2		24		6		6		6		A		0.0005367455				

		6/28/18		6/8/12		Asia		Hong Kong		SWIRE		10/9/2023		4.5		SWIRE 4.5 10/9/23		0.0007594762		3.746847		102		103.07511		4.642004		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0979067427		A-				A3		7				7		7		A-		0.0007594762				0.0026777601

		6/28/18		6/8/12		Asia		Hong Kong		SWIRE		2/28/2022		4.5		SWIRE 4.5 2/28/22		0.000545063		3.516847		87		103.05775		3.319403		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0751513572		A-		A-		A3		7		7		7		7		A-		0.000545063				

		6/28/18		6/8/12		Asia		Hong Kong		SWIRE		7/5/2024		3		SWIRE 3 7/5/24		0.0003031753		3.749702		98		95.5		5.36577		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1639826251						A3						7		7		A-		0.0003031753				

		6/28/18		6/8/12		Asia		Hong Kong		SWIRE		8/19/2019		5.5		SWIRE 5.5 8/19/19		0.0005445799		3.135253		78		102.48309		1.077243		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0446665886		A-		A-		A3		7		7		7		7		A-		0.0005445799				

		6/28/18		6/8/12		Asia		Hong Kong		SWIRE		9/21/2025		3.875		SWIRE 3.875 9/21/25		0.0005254657		3.810997		101		99.75952		6.207345		Real Estate		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1293482599		A-				A3		7				7		7		A-		0.0005254657				

		6/28/18		6/8/12		Asia		Hong Kong		TVB		10/11/2021		3.625		TVB 3.625 10/11/21		0.00051302		4.278442		165		97.64248		3.033297		TMT		Media		JP Morgan CEMBI Broad		USD		XS1495978329														24		NR		0.00051302				0.00051302

		6/28/18		6/8/12		Asia		Hong Kong		WREICL		1/17/2028		3.5		WREICL 3.5 1/17/28		0.0005985609		4.205567		137		94.125		7.873671		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1751002707						A2						6		6		A		0.0005985609				0.0005985609

		6/28/18		6/8/12		Asia		Hong Kong		WTTINV		11/21/2022		5.5		WTTINV 5.5 11/21/22		0.0006676754		6.698909		401		95		3.803873		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG9600GAA07				BB-		B1				13		14		14		B+		0.0006676754				0.0006676754

		6/28/18		6/8/12		Europe		Hungary		MOLHB		9/26/2019		6.25		MOLHB 6.25 9/26/19		0.0005453699		3.324713		94		103		1.173127		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0834435702		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005453699				0.0005453699

		6/28/18		6/8/12		Asia		India		ADSEZ		1/19/2022		3.95		ADSEZ 3.95 1/19/22		0.000520252		4.446846		180		98.0576		3.221112		Transport		Commercial Services		JP Morgan CEMBI Broad		USD		USY00130HS90		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.000520252				0.0016839928

		6/28/18		6/8/12		Asia		India		ADSEZ		7/29/2020		3.5		ADSEZ 3.5 7/29/20		0.0006783456		4.095254		157		98.65648		1.951128		Transport		Commercial Services		JP Morgan CEMBI Broad		USD		USY00130CZ88		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0006783456				

		6/28/18		6/8/12		Asia		India		ADSEZ		7/30/2027		4		ADSEZ 4 7/30/27		0.0004853952		5.0684		224		91.4675		7.332716		Transport		Commercial Services		JP Morgan CEMBI Broad		USD		XS1636266832		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0004853952				

		6/28/18		6/8/12		Asia		India		ADTIN		8/3/2026		4		ADTIN 4 8/3/26		0.0004703305		5.680996		287		88.60965		6.619993		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1391575161		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0004703305				0.0004703305

		6/28/18		6/8/12		Asia		India		AXSBIN		5/21/2020		3.25		AXSBIN 3.25 5/21/20		0.0007743009		3.865253		137		98.69839		1.804645		Financial		Banks		JP Morgan CEMBI Broad		USD		US05463EAC21		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0007743009				0.0017809728

		6/28/18		6/8/12		Asia		India		AXSBIN		6/1/2021		2.875		AXSBIN 2.875 6/1/21		0.0005041152		4.055256		146		96.50154		2.757123		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1410341389		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005041152				

		6/28/18		6/8/12		Asia		India		AXSBIN		8/8/2022		3		AXSBIN 3 8/8/22		0.0005025567		4.205709		153		95.25		3.765705		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1659030305		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005025567				

		6/28/18		6/8/12		Asia		India		AZUPOE		11/3/2022		5.5		AZUPOE 5.5 11/3/22		0.0004840665		7.485805		480		92		3.73334		Utilities		Energy-Alternate Sources		JP Morgan CEMBI Broad		USD		USV00027AA65				BB-		Ba3				13		13		13		BB-		0.0004840665				0.0004840665

		6/28/18		6/8/12		Asia		India		BHARTI		3/11/2023		5.125		BHARTI 5.125 3/11/23		0.0015702215		5.296846		260		98.87139		4.064194		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USN1384FAA32		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0015702215				0.0035778108

		6/28/18		6/8/12		Asia		India		BHARTI		5/20/2024		5.35		BHARTI 5.35 5/20/24		0.001040853		5.396846		264		99.25539		4.974108		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USN1384FAB15		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.001040853				

		6/28/18		6/8/12		Asia		India		BHARTI		6/10/2025		4.375		BHARTI 4.375 6/10/25		0.0009667363		5.583104		279		92.5		5.861353		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY0889VAA80		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0009667363				

		6/28/18		6/8/12		Asia		India		BOBIN		7/23/2019		4.875		BOBIN 4.875 7/23/19		0.0010762698		3.657904		133		101.125		1.0061		Financial		Banks		JP Morgan CEMBI Broad		USD		USY04342AA28				BBB-		Baa3				10		10		10		BBB-		0.0010762698				0.0010762698

		6/28/18		6/8/12		Asia		India		BOIIN		2/16/2021		6.25		BOIIN 6.25 2/16/21		0.0005574555		4.262843		169		104.625		2.368267		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0592238876		BB+		BBB-u		Baa3		11		ERROR:#N/A		10		10		BBB-		0.0005574555				0.0013274819

		6/28/18		6/8/12		Asia		India		BOIIN		5/6/2020		3.125		BOIIN 3.125 5/6/20		0.0007700264		4.135256		164		98.03551		1.763576		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1227592703		BB+		BBB-u		Baa3		11		ERROR:#N/A		10		10		BBB-		0.0007700264				

		6/28/18		6/8/12		Asia		India		BPCLIN		1/18/2027		4.375		BPCLIN 4.375 1/18/27		0.0006080173		4.977545		216		95.2485		6.893038		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1548865911				BBB-		Baa2				10		9		9		BBB		0.0006080173				0.0016386783

		6/28/18		6/8/12		Asia		India		BPCLIN		10/25/2022		4.625		BPCLIN 4.625 10/25/22		0.0005321422		4.226847		154		101.26726		3.859637		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0848436365				BBB-		Baa2				10		9		9		BBB		0.0005321422				

		6/28/18		6/8/12		Asia		India		BPCLIN		5/8/2025		4		BPCLIN 4 5/8/25		0.0004985188		4.770995		198		95.07505		5.880719		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1227064430				BBB-		Baa2				10		9		9		BBB		0.0004985188				

		6/28/18		6/8/12		Asia		India		CBKIN		8/10/2022		3.25		CBKIN 3.25 8/10/22		0.0006106146		4.151847		148		96.375		3.753721		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1628031582				BBB-		Baa3				10		10		10		BBB-		0.0006106146				0.0006106146

		6/28/18		6/8/12		Asia		India		DIALIN		10/31/2026		6.125		DIALIN 6.125 10/31/26		0.0005409507		6.286827		348		98.274		6.38803		Infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USY2R27RAB56		BB				Ba2		12				12		12		BB		0.0005409507				0.0005409507

		6/28/18		6/8/12		Asia		India		GCX		8/1/2019		7		GCX 7 8/1/19		0.0003407969		15.292867		1295		90.5		0.957636		TMT		Software		JP Morgan CEMBI Broad		USD		USG37767AA13				B-		B3				16		16		16		B-		0.0003407969				0.0003407969

		6/28/18		6/8/12		Asia		India		GKOLN		7/24/2022		4.875		GKOLN 4.875 7/24/22		0.0003465542		6.692471		402		92.875		3.526619		Utilities		Energy-Alternate Sources		JP Morgan CEMBI Broad		USD		USN3700LAC92				BB-		Ba2				13		12		12		BB		0.0003465542				0.0009751821

		6/28/18		6/8/12		Asia		India		GKOLN		7/24/2024		5.25		GKOLN 5.25 7/24/24		0.0006286279		7.047763		429		90.5		4.938309		Utilities		Energy-Alternate Sources		JP Morgan CEMBI Broad		USD		USN3700LAB10				BB-		Ba2				13		12		12		BB		0.0006286279				

		6/28/18		6/8/12		Asia		India		GMRLIN		10/27/2027		4.25		GMRLIN 4.25 10/27/27		0.0003114583		6.312899		349		84.625		7.365811		infrastructure		Engineering&Construction		JP Morgan CEMBI Broad		USD		USY3004WAA00		BB+		BB+				11		11				11		BB+		0.0003114583				0.0003114583

		6/28/18		6/8/12		Asia		India		GRENKO		8/16/2023		4.875		GRENKO 4.875 8/16/23		0.0004798474		6.993926		427		90.25		4.335213		Financial		Electric		JP Morgan CEMBI Broad		USD		USV3854PAA94		B+		B+				14		14				14		B+		0.0004798474				0.0004798474

		6/28/18		6/8/12		Asia		India		HMELIN		4/28/2027		5.25		HMELIN 5.25 4/28/27		0.0003607323		6.432204		362		91.375		6.821825		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1599758940				BB-		Ba2				13		12		12		BB		0.0003607323				0.0003607323

		6/28/18		6/8/12		Asia		India		HPCLIN		7/12/2027		4		HPCLIN 4 7/12/27		0.0004892119		5.044313		222		92		7.287193		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1637846616				BBB-		Baa2				10		9		9		BBB		0.0004892119				0.0004892119

		6/28/18		6/8/12		Asia		India		HTGLOB		7/14/2021		7		HTGLOB 7 7/14/21		0.0004123118		6.813405		421		99.5		2.613706		TMT		Computers		JP Morgan CEMBI Broad		USD		USV4256QAA95		BB-		BB-		Ba3		13		13		13		13		BB-		0.0004123118				0.0004123118

		6/28/18		6/8/12		Asia		India		ICICI		11/16/2020		5.75		ICICI 5.75 11/16/20		0.0010910349		3.875258		132		103.96025		2.202599		Financial		Banks		JP Morgan CEMBI Broad		USD		USY3860XAC75		BBB-		BBB-u		Baa3		10		ERROR:#N/A		10		10		BBB-		0.0010910349				0.0042731351

		6/28/18		6/8/12		Asia		India		ICICI		12/14/2027		3.8		ICICI 3.8 12/14/27		0.000478616		4.810997		198		91.66533		7.78047		Financial		Banks		JP Morgan CEMBI Broad		USD		US45112FAM86		BBB-				Baa3		10				10		10		BBB-		0.000478616				

		6/28/18		6/8/12		Asia		India		ICICI		3/18/2020		3.5		ICICI 3.5 3/18/20		0.0007322566		3.775256		130		99.3701		1.630172		Financial		Banks		JP Morgan CEMBI Broad		USD		US45112FAG19		BBB-		BBB-u		Baa3		10		ERROR:#N/A		10		10		BBB-		0.0007322566				

		6/28/18		6/8/12		Asia		India		ICICI		3/18/2026		4		ICICI 4 3/18/26		0.0007974675		4.761878		195		94.5		6.468626		Financial		Banks		JP Morgan CEMBI Broad		USD		US45112FAJ57		BBB-				Baa3		10				10		10		BBB-		0.0007974675				

		6/28/18		6/8/12		Asia		India		ICICI		8/12/2020		3.125		ICICI 3.125 8/12/20		0.0005182679		3.870509		134		98.25		1.999481		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1274011102		BBB-				Baa3		10				10		10		BBB-		0.0005182679				

		6/28/18		6/8/12		Asia		India		ICICI		9/9/2022		3.25		ICICI 3.25 9/9/22		0.0006554922		4.30334		162		95.75		3.83019		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1576750951		BBB-		BBB-u		Baa3		10		ERROR:#N/A		10		10		BBB-		0.0006554922				

		6/28/18		6/8/12		Asia		India		IDBI		11/30/2020		4.25		IDBI 4.25 11/30/20		0.0003636182		4.395254		184		99.31525		2.26444		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1325600994		BB		BB+		B1		12		11		14		12		BB		0.0003636182				0.0010503944

		6/28/18		6/8/12		Asia		India		IDBI		4/23/2020		4.125		IDBI 4.125 4/23/20		0.0003661803		4.195259		171		99.60486		1.714743		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1128264758		BB		BB+		B1		12		11		14		12		BB		0.0003661803				

		6/28/18		6/8/12		Asia		India		IDBI		9/25/2019		5		IDBI 5 9/25/19		0.0003205959		3.736624		136		101.2		1.175976		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1048474396		BB		BB+		B1		12		11		14		12		BB		0.0003205959				

		6/28/18		6/8/12		Asia		India		IOCLIN		8/1/2023		5.75		IOCLIN 5.75 8/1/23		0.0005617128		4.476846		176		105.39135		4.314129		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0955024236				BBB-		Baa2				10		9		9		BBB		0.0005617128				0.0011169647

		6/28/18		6/8/12		Asia		India		IOCLIN		8/2/2021		5.625		IOCLIN 5.625 8/2/21		0.0005552519		4.075256		147		104.21944		2.766698		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0654493823				BBB-		Baa2				10		9		9		BBB		0.0005552519				

		6/28/18		6/8/12		Asia		India		JSTLIN		11/12/2019		4.75		JSTLIN 4.75 11/12/19		0.0005218863		4.74572		233		99.5		1.299518		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1133588233				BB		Ba2				12		12		12		BB		0.0005218863				0.0010352657

		6/28/18		6/8/12		Asia		India		JSTLIN		4/13/2022		5.25		JSTLIN 5.25 4/13/22		0.0005133794		5.806766		316		97.375		3.34597		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1586341981				BB		Ba2				12		12		12		BB		0.0005133794				

		6/28/18		6/8/12		Asia		India		JUBPSG		10/6/2021		4.875		JUBPSG 4.875 10/6/21		0.000303768		5.983711		336		96		2.934933		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		XS1493722299		BB-		BB				13		12				13		BB-		0.000303768				0.000303768

		6/28/18		6/8/12		Asia		India		MARBLI		6/20/2022		5.3		MARBLI 5.3 6/20/22		0.0004926653		6.719675		406		94.375		3.502873		TMT		Software		JP Morgan CEMBI Broad		USD		USY57657AA90				BB		Ba2				12		12		12		BB		0.0004926653				0.0004926653

		6/28/18		6/8/12		Asia		India		NERGEN		2/13/2022		6		NERGEN 6 2/13/22		0.000463775		8.576605		593		91.375		3.086156		Utilities		Energy-Alternate Sources		JP Morgan CEMBI Broad		USD		USV6277KAA26				B+		Ba3				14		13		13		BB-		0.000463775				0.000463775

		6/28/18		6/8/12		Asia		India		NTPCIN		10/3/2022		4.75		NTPCIN 4.75 10/3/22		0.0005372089		4.166845		149		101.9261		3.793822		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0835676353		BBB-		BBB-				10		10				10		BBB-		0.0005372089				0.0025384486

		6/28/18		6/8/12		Asia		India		NTPCIN		11/26/2024		4.375		NTPCIN 4.375 11/26/24		0.0005199521		4.397839		162		99.351		5.526504		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1143390679		BBB-		BBB-				10		10				10		BBB-		0.0005199521				

		6/28/18		6/8/12		Asia		India		NTPCIN		2/26/2026		4.25		NTPCIN 4.25 2/26/26		0.0005125218		4.641172		183		96.875		6.374636		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1372846003		BBB-		BBB-				10		10				10		BBB-		0.0005125218				

		6/28/18		6/8/12		Asia		India		NTPCIN		3/19/2028		4.5		NTPCIN 4.5 3/19/28		0.0004108616		4.774654		194		97.2775		7.691808		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1792122266		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.0004108616				

		6/28/18		6/8/12		Asia		India		NTPCIN		7/14/2021		5.625		NTPCIN 5.625 7/14/21		0.0005579042		3.965255		136		104.44723		2.717508		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0648477593		BBB-		BBB-				10		10				10		BBB-		0.0005579042				

		6/28/18		6/8/12		Asia		India		OINLIN		4/17/2024		5.375		OINLIN 5.375 4/17/24		0.0005405561		4.766847		202		102.623		4.912601		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1056232322				BBB-		Baa2				10		9		9		BBB		0.0005405561				0.0010174019

		6/28/18		6/8/12		Asia		India		OINLIN		4/21/2027		4		OINLIN 4 4/21/27		0.0004768458		5.250996		243		90.72672		7.203768		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1565437487				BBB-		Baa2				10		9		9		BBB		0.0004768458		0.0124178971		

		6/28/18		6/8/12		Asia		India		ONGCIN		1/27/2022		2.875		ONGCIN 2.875 1/27/22		0.0004036163		4.136846		149		95.58902		3.311818		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1447581379		BBB-				Baa1		10				8		8		BBB+		0.0004036163				0.0030983543

		6/28/18		6/8/12		Asia		India		ONGCIN		5/7/2023		3.75		ONGCIN 3.75 5/7/23		0.000509852		4.296845		158		97.2772		4.363802		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0922882344		BBB-				Baa1		10				8		8		BBB+		0.000509852				

		6/28/18		6/8/12		Asia		India		ONGCIN		7/15/2019		3.25		ONGCIN 3.25 7/15/19		0.0007909802		3.445258		112		99.69493		0.996671		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1084957155		BBB-				Baa1		10				8		8		BBB+		0.0007909802				

		6/28/18		6/8/12		Asia		India		ONGCIN		7/15/2024		4.625		ONGCIN 4.625 7/15/24		0.0008003038		4.505255		174		100.25		5.128599		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1079848369		BBB-				Baa1		10				8		8		BBB+		0.0008003038				

		6/28/18		6/8/12		Asia		India		ONGCIN		7/27/2026		3.75		ONGCIN 3.75 7/27/26		0.000593602		4.67369		186		93.3215		6.7435		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1457499645		BBB-				Baa1		10				8		8		BBB+		0.000593602				

		6/28/18		6/8/12		Asia		India		POWFIN		12/6/2027		3.75		POWFIN 3.75 12/6/27		0.0003715984		5.152777		232		88.875		7.735447		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1725342288		BBB-		BBB-				10		10				10		BBB-		0.0003715984				0.0003715984

		6/28/18		6/8/12		Asia		India		PWGRIN		1/17/2023		3.875		PWGRIN 3.875 1/17/23		0.0005217038		4.196845		150		98.34865		4.059073		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0875759184		BBB-		BBB-				10		10				10		BBB-		0.0005217038				0.0005217038

		6/28/18		6/8/12		Asia		India		RECLIN		3/22/2028		4.625		RECLIN 4.625 3/22/28		0.0003009167		5.190997		236		94.96784		7.615156		Utilities		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1791439257				BBB-		Baa3				10		10		10		BBB-		0.0003009167				0.0007347349

		6/28/18		6/8/12		Asia		India		RECLIN		7/7/2027		3.875		RECLIN 3.875 7/7/27		0.0004338182		5.079362		225		90.625		7.303192		Utilities		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1641477119				BBB-		Baa3				10		10		10		BBB-		0.0004338182				

		6/28/18		6/8/12		Asia		India		RILIN		1/28/2025		4.125		RILIN 4.125 1/28/25		0.0010325021		4.530996		174		97.31362		5.605592		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY72596BU56		BBB+				Baa2		8				9		8		BBB+		0.0010325021				0.0059255176

		6/28/18		6/8/12		Asia		India		RILIN		10/19/2020		4.5		RILIN 4.5 10/19/20		0.0010651402		3.795257		125		101.29764		2.153633		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USU75888AA26		BBB+				Baa2		8				9		8		BBB+		0.0010651402				

		6/28/18		6/8/12		Asia		India		RILIN		10/19/2040		6.25		RILIN 6.25 10/19/40		0.0006169898		4.872841		196		117.1445		12.753457		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USU75888AB09		BBB+				Baa2		8				9		8		BBB+		0.0006169898				

		6/28/18		6/8/12		Asia		India		RILIN		11/30/2027		3.667		RILIN 3.667 11/30/27		0.0007707512		4.6255		179		92.125		7.798659		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY72570AN72		BBB+				Baa2		8				9		8		BBB+		0.0007707512				

		6/28/18		6/8/12		Asia		India		RILIN		2/10/2045		4.875		RILIN 4.875 2/10/45		0.00078228		4.899498		196		98.1665		14.583308		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY72570AM99		BBB+				Baa2		8				9		8		BBB+		0.00078228				

		6/28/18		6/8/12		Asia		India		RILIN		2/14/2022		5.4		RILIN 5.4 2/14/22		0.0016578543		4.116847		147		103.98772		3.22143		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USU75888AC81		BBB+				Baa2		8				9		8		BBB+		0.0016578543		0.0179282243		

		6/28/18		6/8/12		Asia		India		SBIIN		1/24/2022		3.25		SBIIN 3.25 1/24/22		0.0008751748		3.971263		133		97.375		3.284841		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1551709568		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.0008751748				0.0017323944

		6/28/18		6/8/12		Asia		India		SBIIN		4/17/2024		4.875		SBIIN 4.875 4/17/24		0.00053942		4.296846		154		102.50914		4.987841		Financial		Banks		JP Morgan CEMBI Broad		USD		USY81647AB84		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.00053942				

		6/28/18		6/8/12		Asia		India		SBIIN		N.A.		5.5		SBIIN 5.5 Perp		0.0003177996		6.81886		389		100.125		3.233992		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1492713505		BB-				B1		13				14		13		BB-		0.0003177996				

		6/28/18		6/8/12		Asia		India		SNDBIN		12/4/2019		3.875		SNDBIN 3.875 12/4/19		0.0004170818		3.895254		147		99.75584		1.369975		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1073127901		BB+				Baa3		11				10		10		BBB-		0.0004170818				0.0004170818

		6/28/18		6/8/12		Asia		India		TATAIN		1/24/2028		5.45		TATAIN 5.45 1/24/28		0.0009016002		7.673198		485		84.125		6.933089		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1753595328		BB-						13						13		BB-		0.0009016002				0.0027599087

		6/28/18		6/8/12		Asia		India		TATAIN		1/31/2020		4.85		TATAIN 4.85 1/31/20		0.0005343294		4.18624		173		100.5		1.482985		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1092182606		BB-		BB				13		12				13		BB-		0.0005343294				

		6/28/18		6/8/12		Asia		India		TATAIN		7/24/2023		4.45		TATAIN 4.45 7/24/23		0.0002921646		6.259403		354		91.5		4.344302		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1753594198		BB-						13						13		BB-		0.0002921646				

		6/28/18		6/8/12		Asia		India		TATAIN		7/31/2024		5.95		TATAIN 5.95 7/31/24		0.0010318145		6.503728		374		96.5		4.902687		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1090889947		BB-		BB				13		12				13		BB-		0.0010318145				

		6/28/18		6/8/12		Asia		India		TTMTIN		4/30/2020		4.625		TTMTIN 4.625 4/30/20		0.0005278097		3.906858		142		100.5		1.729673		Industrial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		XS1121907676		BB+				Ba1		11				11		11		BB+		0.0005278097				0.0005278097

		6/28/18		6/8/12		Asia		India		UNBKIN		10/28/2019		4.5		UNBKIN 4.5 10/28/19		0.0003697223		3.895251		150		100.56658		1.26668		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1062051161		BB+				Baa3		11				10		10		BBB-		0.0003697223				0.0003697223

		6/28/18		6/8/12		Asia		India		VEDLN		5/31/2023		7.125		VEDLN 7.125 5/31/23		0.000497992		8.191241		549		95		4.033248		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG9328DAJ93		B+		WD		B2		14		0		15		14		B+		0.000497992				0.0031717397

		6/28/18		6/8/12		Asia		India		VEDLN		6/7/2021		8.25		VEDLN 8.25 6/7/21		0.0007238523		6.865566		427		103.075		2.571253		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG9328DAG54		B+		WD		B2		14		0		15		14		B+		0.0007238523				

		6/28/18		6/8/12		Asia		India		VEDLN		7/30/2022		6.375		VEDLN 6.375 7/30/22		0.001010237		7.828563		516		94.25		3.41519		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG9328DAM23		B+				B2		14				15		14		B+		0.001010237				

		6/28/18		6/8/12		Asia		India		VEDLN		8/9/2024		6.125		VEDLN 6.125 8/9/24		0.0009396584		8.537353		578		87.736		4.792303		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG9328DAP53		B+				B2		14				15		14		B+		0.0009396584				

		6/28/18		6/8/12		Asia		India		YESIN		2/6/2023		3.75		YESIN 3.75 2/6/23		0.0006121083		4.571975		187		96.375		4.112171		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1756056229						Baa3						10		10		BBB-		0.0006121083				0.0006121083

		6/28/18		6/8/12		Asia		Indonesia		ABMMIJ		8/1/2022		7.125		ABMMIJ 7.125 8/1/22		0.0003334763		10.442136		778		88.4405		3.301326		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USY708CHAA88				BB-		Ba3				13		13		13		BB-		0.0003334763				0.0003334763

		6/28/18		6/8/12		Asia		Indonesia		APLNIJ		6/2/2024		5.95		APLNIJ 5.95 6/2/24		0.0002431853		11.079003		833		77.2905		4.666712		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1617833584				B+		Ba3				14		13		13		BB-		0.0002431853				0.0002431853

		6/28/18		6/8/12		Asia		Indonesia		BUMIIJ		12/11/2022		7.5		BUMIIJ 7.5 12/11/22		0.0004997678		6.89272		421		100.25		3.710539		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1628011717		CCC+p				B3		ERROR:#N/A				16		ERROR:#N/A		ERROR:#N/A		0.0004997678				0.0010427922

		6/28/18		6/8/12		Asia		Indonesia		BUMIIJ		12/11/2022		8		BUMIIJ 8 12/11/22		0.0005430244		8.964924		626		95.4435		4.26418		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1628012954		CCC+p				Caa1		ERROR:#N/A				17		ERROR:#N/A		ERROR:#N/A		0.0005430244				

		6/28/18		6/8/12		Asia		Indonesia		CIKLIS		9/14/2026		4.95		CIKLIS 4.95 9/14/26		0.0005218417		6.520154		371		89.5615		6.455197		Utilities		Electric		JP Morgan CEMBI Broad		USD		USN5276YAD87		BB				Ba2		12				12		12		BB		0.0005218417		0.0123552982		0.0005218417

		6/28/18		6/8/12		Asia		Indonesia		DOIDIJ		2/13/2022		7.75		DOIDIJ 7.75 2/13/22		0.0003667452		8.323772		568		97.558		3.008293		Industrial		Mining		JP Morgan CEMBI Broad		USD		USY71300AA84				BB-		Ba3				13		13		13		BB-		0.0003667452				0.0003667452

		6/28/18		6/8/12		Asia		Indonesia		GERLSP		10/4/2022		8		GERLSP 8 10/4/22		0.0002896807		10.477509		781		90.703		3.416792		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		USY2700AAB53		B		B		B2		15		15		15		15		B		0.0002896807				0.0002896807

		6/28/18		6/8/12		Asia		Indonesia		INDYIJ		1/24/2023		6.375		INDYIJ 6.375 1/24/23		0.0005048124		7.760931		507		94.085		3.762798		Metals & Mining		Engineering&Construction		JP Morgan CEMBI Broad		USD		USN44525AA67				B+		Ba3				14		13		13		BB-		0.0005048124				0.0010418469

		6/28/18		6/8/12		Asia		Indonesia		INDYIJ		11/9/2024		5.875		INDYIJ 5.875 11/9/24		0.0005370345		8.022917		525		88.7585		5.092661		Metals & Mining		Engineering&Construction		JP Morgan CEMBI Broad		USD		USY39694AA51				B+		Ba3				14		13		13		BB-		0.0005370345				

		6/28/18		6/8/12		Asia		Indonesia		KIJAIJ		10/5/2023		6.5		KIJAIJ 6.5 10/5/23		0.0002683038		10.256413		754		84.25		4.183614		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		USN4717BAD84		B		B+				15		14				15		B		0.0002683038				0.0002683038

		6/28/18		6/8/12		Asia		Indonesia		LPKRIJ		10/31/2026		6.75		LPKRIJ 6.75 10/31/26		0.0003177092		12.288802		949		70.572		5.686099		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1506085114		B-		B		B2		16		15		15		15		B		0.0003177092				0.000669258

		6/28/18		6/8/12		Asia		Indonesia		LPKRIJ		4/11/2022		7		LPKRIJ 7 4/11/22		0.0003515488		13.279345		1063		80.704		3.075349		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1054375446		B-		B		B2		16		15		15		15		B		0.0003515488				

		6/28/18		6/8/12		Asia		Indonesia		MEDCIJ		1/30/2025		6.75		MEDCIJ 6.75 1/30/25		0.0004727263		9.082863		631		87.875		4.960622		oil & gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY59505AA82		B		B		B2		15		15		15		15		B		0.0004727263				0.0008992091

		6/28/18		6/8/12		Asia		Indonesia		MEDCIJ		8/17/2022		8.5		MEDCIJ 8.5 8/17/22		0.0004264828		8.56831		590		99.125		3.321764		oil & gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY59515AA72		B		B		B2		15		15		15		15		B		0.0004264828				

		6/28/18		6/8/12		Asia		Indonesia		MINCAP		8/10/2030		4.625		MINCAP 4.625 8/10/30		0.0011620524		5.783752		296		91.1005		6.8827		Financial		Electric		JP Morgan CEMBI Broad		USD		USN57445AA17				BBB-		Baa3				10		10		10		BBB-		0.0011620524				0.0020339898

		6/28/18		6/8/12		Asia		Indonesia		MINCAP		8/10/2037		5.625		MINCAP 5.625 8/10/37		0.0008719374		6.477781		360		90.7485		10.096099		Financial		Electric		JP Morgan CEMBI Broad		USD		USN57445AB99				BBB-		Baa3				10		10		10		BBB-		0.0008719374		0.0125467441		

		6/28/18		6/8/12		Asia		Indonesia		PGASIJ		5/16/2024		5.125		PGASIJ 5.125 5/16/24		0.0014283688		4.851945		210		100.875		5.013241		Utilities		Gas		JP Morgan CEMBI Broad		USD		USY7136YAA83		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.0014283688		0.0137742624		0.0014283688

		6/28/18		6/8/12		Asia		Indonesia		SAKAEI		5/5/2024		4.45		SAKAEI 4.45 5/5/24		0.0006150984		5.590624		283		93.7345		5.024629		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY7140VAA80		BB+		BB+		Ba1		11		11		11		11		BB+		0.0006150984				0.0006150984

		6/28/18		6/8/12		Asia		Indonesia		SAWSST		1/23/2023		7.75		SAWSST 7.75 1/23/23		0.0002856536		10.927621		824		87.9475		3.553758		consumer		Agriculture		JP Morgan CEMBI Broad		USD		XS1712553418				B+		B1				14		14		14		B+		0.0002856536				0.0002856536

		6/28/18		6/8/12		Asia		Indonesia		SRIRJK		6/7/2021		8.25		SRIRJK 8.25 6/7/21		0.0003622683		8.540652		595		98.75		2.543745		Industrial		Textiles		JP Morgan CEMBI Broad		USD		USY2749KAB62		NR		BB-		Ba3		24		13		13		13		BB-		0.0003622683				0.0003622683

		6/28/18		6/8/12		Asia		Indonesia		STAREN		4/24/2033		6.75		STAREN 6.75 4/24/33		0.0005411095		8.465819		565		88.25		6.042537		Utilities		Electric		JP Morgan CEMBI Broad		USD		USG84393AC49				BB-		Ba3				13		13		13		BB-		0.0005411095				0.0005411095

		6/28/18		6/8/12		Asia		Indonesia		TBIGIJ		2/10/2022		5.25		TBIGIJ 5.25 2/10/22		0.0003613488		5.950569		331		97		3.176607		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1165340883		BB-		BB-				13		13				13		BB-		0.0003613488				0.0003613488

		6/28/18		6/8/12		Asia		Indonesia		TPIAIJ		11/8/2024		4.95		TPIAIJ 4.95 11/8/24		0.0002735299		7.482135		471		86.75		5.236091		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USY7141GAA05		B+		BB-		Ba3		14		13		13		13		BB-		0.0002735299		0.0131035758		0.0002735299

		6/28/18		6/8/12		Middle East		Iraq		DNONO		6/18/2020		8.75		DNONO 8.75 6/18/20		0.0004302265		6.751877		425		102.875		1.78382		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		NO0010740392														24		NR		0.0004302265				0.0004302265

		6/28/18		6/8/12		Middle East		Iraq		GENLLN		12/22/2022		10		GENLLN 10 12/22/22		0.0003193508		9.214253		654		101.875		3.512324		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		NO0010710882														24		NR		0.0003193508				0.0003193508

		6/28/18		6/8/12		Middle East		Israel		ALTICE		1/15/2024		8.125		ALTICE 8.125 1/15/24		0.0004346387		7.813123		508		100.5		4.258095		TMT		Media		JP Morgan CEMBI Broad		USD		USL0179RAF93		CCC+				B3		17				16		16		B-		0.0004346387				0.0058313273

		6/28/18		6/8/12		Middle East		Israel		ALTICE		2/15/2023		6.625		ALTICE 6.625 2/15/23		0.0021565031		6.80771		411		98.78		3.86745		TMT		Media		JP Morgan CEMBI Broad		USD		USL0178WAF97		B+				B1		14				14		14		B+		0.0021565031				

		6/28/18		6/8/12		Middle East		Israel		ALTICE		2/15/2025		7.625		ALTICE 7.625 2/15/25		0.0003678205		9.594126		682		89.75		4.916409		TMT		Media		JP Morgan CEMBI Broad		USD		USL0179RAH59		CCC+				B3		17				16		16		B-		0.0003678205				

		6/28/18		6/8/12		Middle East		Israel		ALTICE		5/15/2026		7.5		ALTICE 7.5 5/15/26		0.002872365		7.889909		509		96.75		5.644496		TMT		Media		JP Morgan CEMBI Broad		USD		USL0178WAG70		B+				B1		14				14		14		B+		0.002872365				

		6/28/18		6/8/12		Middle East		Israel		DEVTAM		12/30/2020		4.435		DEVTAM 4.435 12/30/20		0.0003327281		4.114813		155		99.7515		2.344865		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		IL0011321663		BBB-				Baa3		10				10		10		BBB-		0.0003327281				0.0009998718

		6/28/18		6/8/12		Middle East		Israel		DEVTAM		12/30/2023		5.082		DEVTAM 5.082 12/30/23		0.0003344025		4.820258		208		100.25		4.765279		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		IL0011321747		BBB-				Baa3		10				10		10		BBB-		0.0003344025				

		6/28/18		6/8/12		Middle East		Israel		DEVTAM		12/30/2025		5.412		DEVTAM 5.412 12/30/25		0.0003327412		5.28942		249		99.75		6.122005		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		IL0011321820		BBB-				Baa3		10				10		10		BBB-		0.0003327412				

		6/28/18		6/8/12		Middle East		Israel		ICLIT		12/2/2024		4.5		ICLIT 4.5 12/2/24		0.0008232655		4.612993		183		98.375		5.515116		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		IL0028102734		BBB-		BBB-				10		10				10		BBB-		0.0008232655				0.0008232655

		6/28/18		6/8/12		Middle East		Israel		ISRELE		1/28/2020		9.375		ISRELE 9.375 1/28/20		0.0005868914		3.364402		92		108.625		1.428526		Utilities		Electric		JP Morgan CEMBI Broad		USD		US46507NAB64		BBB				Baa2		9				9		9		BBB		0.0005868914				0.0040751367

		6/28/18		6/8/12		Middle East		Israel		ISRELE		11/12/2024		5		ISRELE 5 11/12/24		0.0013426189		4.429886		165		102.375		5.407498		Utilities		Electric		JP Morgan CEMBI Broad		USD		IL0060001943		BBB				Baa2		9				9		9		BBB		0.0013426189				

		6/28/18		6/8/12		Middle East		Israel		ISRELE		12/15/2027		7.75		ISRELE 7.75 12/15/27		0.0003759123		4.83852		202		119.875		6.974905		Utilities		Electric		JP Morgan CEMBI Broad		USD		US46507WAB63		BBB				Baa2		9				9		9		BBB		0.0003759123				

		6/28/18		6/8/12		Middle East		Israel		ISRELE		6/21/2023		6.875		ISRELE 6.875 6/21/23		0.0007507639		4.333822		162		110.625		4.24507		Utilities		Electric		JP Morgan CEMBI Broad		USD		US46507NAE04		BBB				Baa2		9				9		9		BBB		0.0007507639				

		6/28/18		6/8/12		Middle East		Israel		ISRELE		8/14/2028		4.25		ISRELE 4.25 8/14/28		0.0010189502		4.671878		184		96.125		7.993603		Utilities		Electric		JP Morgan CEMBI Broad		USD		IL0060002446		BBB				Baa2		9				9		9		BBB		0.0010189502				

		6/28/18		6/8/12		Middle East		Israel		TEVA		10/1/2026		3.15		TEVA 3.15 10/1/26		0.0029560636		6.049308		323		80.25		6.949249		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAE10		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0029560636				0.0157822327

		6/28/18		6/8/12		Middle East		Israel		TEVA		10/1/2046		4.1		TEVA 4.1 10/1/46		0.0015313548		6.065155		312		72.4375		14.430006		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAF84		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0015313548				

		6/28/18		6/8/12		Middle East		Israel		TEVA		11/10/2021		3.65		TEVA 3.65 11/10/21		0.0006156575		4.83175		220		95.875		3.102434		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88165FAF99		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0006156575				

		6/28/18		6/8/12		Middle East		Israel		TEVA		12/18/2022		2.95		TEVA 2.95 12/18/22		0.0007995441		5.104285		241		90.75		4.100898		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88165FAG72		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0007995441				0.0157822327

		6/28/18		6/8/12		Middle East		Israel		TEVA		2/1/2036		6.15		TEVA 6.15 2/1/36		0.0008380499		6.098919		321		99.29		10.451457		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88163VAD10		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0008380499				

		6/28/18		6/8/12		Middle East		Israel		TEVA		3/1/2028		6.75		TEVA 6.75 3/1/28		0.0013485531		6.397859		358		101.5		6.944295		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAK79		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0013485531				

		6/28/18		6/8/12		Middle East		Israel		TEVA		3/18/2020		2.25		TEVA 2.25 3/18/20		0.0007090395		3.987016		151		96.5485		1.645478		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88166HAD98		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0007090395				

		6/28/18		6/8/12		Middle East		Israel		TEVA		4/15/2024		6		TEVA 6 4/15/24		0.0013179412		5.944307		320		99.375		4.764445		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAL52		BB		BBu		Ba2e		12		ERROR:#N/A		12		12		BB		0.0013179412				

		6/28/18		6/8/12		Middle East		Israel		TEVA		7/21/2021		2.2		TEVA 2.2 7/21/21		0.0029265177		4.550653		194		92.625		2.87389		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAC53		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0029265177				

		6/28/18		6/8/12		Middle East		Israel		TEVA		7/21/2023		2.8		TEVA 2.8 7/21/23		0.0027395113		5.742501		302		86.375		4.535101		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		US88167AAD37		BB		BBu		Ba2		12		ERROR:#N/A		12		12		BB		0.0027395113				

		6/28/18		6/8/12		Latin America		Jamaica		DLLTD		3/1/2023		6.75		DLLTD 6.75 3/1/23		0.0008267679		11.090396		840		83.5		3.716232		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG27649AG04				B		B1				15		14		14		B+		0.0008267679				0.0043990734

		6/28/18		6/8/12		Latin America		Jamaica		DLLTD		4/1/2022		7.125		DLLTD 7.125 4/1/22		0.0007117707		19.797442		1716		66.5		2.891482		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG27631AF05				B-		Caa1				16		17		17		CCC+		0.0007117707				

		6/28/18		6/8/12		Latin America		Jamaica		DLLTD		4/15/2021		6		DLLTD 6 4/15/21		0.0012501998		9.319356		674		91		2.454168		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG27649AE55				B		B1				15		14		14		B+		0.0012501998				

		6/28/18		6/8/12		Latin America		Jamaica		DLLTD		9/30/2020		8.25		DLLTD 8.25 9/30/20		0.001610335		22.29035		1976		75.155		1.819432		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG27631AD56				B-		Caa1				16		17		17		CCC+		0.001610335				

		6/28/18		6/8/12		Asia		Jordan		HIKLN		4/10/2020		4.25		HIKLN 4.25 4/10/20		0.0005208876		4.246725		176		99		1.677806		Consumer		Pharmaceuticals		JP Morgan CEMBI Broad		USD		XS1213834978		BB+				Ba1		11				11		11		BB+		0.0005208876				0.0005208876

		6/28/18		6/8/12		Europe		Kazakhstan		HSBKKZ		1/28/2021		7.25		HSBKKZ 7.25 1/28/21		0.0005704312		4.193556		163		106.375		2.29112		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0583796973		BB		BB		Ba3		12		12		13		12		BB		0.0005704312				0.0005704312

		6/28/18		6/8/12		Europe		Kazakhstan		KKB		12/21/2022		5.5		KKB 5.5 12/21/22		0.0007769351		5.404681		271		99.375		3.92711		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0867478124		BB		BB-				12		13				12		BB		0.0007769351				0.0007769351

		6/28/18		6/8/12		Europe		Kazakhstan		NOGLN		2/16/2025		7		NOGLN 7 2/16/25		0.0003726347		9.534065		676		86.75		4.944712		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USN64884AD67		B				B2		15				15		15		B		0.0003726347				0.0011167463

		6/28/18		6/8/12		Europe		Kazakhstan		NOGLN		7/25/2022		8		NOGLN 8 7/25/22		0.0007441116		9.198876		654		95		3.26926		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USN64884AB02		B				B2		15				15		15		B		0.0007441116				

		6/28/18		6/8/12		Europe		Kazakhstan		TENGIZ		8/15/2026		4		TENGIZ 4 8/15/26		0.0009876291		4.888452		207		93.25		6.547365		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG87602AA90		BBB				Baa2		9				9		9		BBB		0.0009876291				0.0009876291

		6/28/18		6/8/12		Middle East		Kuwait		ALAHKW		4/5/2022		3.5		ALAHKW 3.5 4/5/22		0.0005085271		4.188234		153		96.75		3.457287		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1591771735						A2						6		6		A		0.0005085271				0.0005085271

		6/28/18		6/8/12		Middle East		Kuwait		BGBKKK		9/14/2021		3.125		BGBKKK 3.125 9/14/21		0.0005063994		4.048638		143		96.25		2.986926		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1489409240				A+		A3				5		7		7		A-		0.0005063994				0.0010345022

		6/28/18		6/8/12		Middle East		Kuwait		BGBKKK		N.A.		7.25		BGBKKK 7.25 Perp		0.0005281028		8.146818		523		99.5		1.219958		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1106874198														24		NR		0.0005281028				

		6/28/18		6/8/12		Middle East		Kuwait		EQPCKW		2/21/2024		3.944		EQPCKW 3.944 2/21/24		0.0005155058		4.347073		160		97.5		4.940839		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1564437199		BBB+				Baa2		8				9		8		BBB+		0.0005155058				0.0005155058

		6/28/18		6/8/12		Middle East		Kuwait		EQPTRC		11/3/2026		4.25		EQPTRC 4.25 11/3/26		0.001273932		4.599094		178		97.1		6.90561		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1513739760		BBB+				Baa2		8				9		8		BBB+		0.001273932				0.0022831269

		6/28/18		6/8/12		Middle East		Kuwait		EQPTRC		3/3/2022		3		EQPTRC 3 3/3/22		0.0010091949		4.110392		146		95.85		3.399605		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1513739927		BBB+				Baa2		8				9		8		BBB+		0.0010091949		0.0130543107		

		6/28/18		6/8/12		Middle East		Kuwait		KWIPKK		2/23/2027		4.5		KWIPKK 4.5 2/23/27		0.0004916797		5.471449		265		92.75		6.911622		Diversified		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1567906059		BBB-				Baa3		10				10		10		BBB-		0.0004916797				0.0016097839

		6/28/18		6/8/12		Middle East		Kuwait		KWIPKK		3/15/2023		5		KWIPKK 5 3/15/23		0.0005255409		4.998204		230		99.375		4.094699		Diversified		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1379107219		BBB-				Baa3		10				10		10		BBB-		0.0005255409				0.0016097839

		6/28/18		6/8/12		Middle East		Kuwait		KWIPKK		7/15/2020		9.375		KWIPKK 9.375 7/15/20		0.0005925633		4.197773		169		109.375		1.79976		Diversified		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS0526235535		BBB-				Baa3		10				10		10		BBB-		0.0005925633				

		6/28/18		6/8/12		Middle East		Kuwait		NTBKKK		5/30/2022		2.75		NTBKKK 2.75 5/30/22		0.0007444126		3.932437		127		95		3.655792		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1622312434				AA-		Aa3				4		4		4		AA-		0.0007444126		0.0128893727		0.0014853826

		6/28/18		6/8/12		Middle East		Kuwait		NTBKKK		N.A.		5.75		NTBKKK 5.75 Perp		0.00074097		6.72013		379		100.25		2.809355		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1206972348						Baa3						10		10		BBB-		0.00074097				

		6/28/18		6/8/12		Europe		Latvia		FOURFN		5/1/2022		10.75		FOURFN 10.75 5/1/22		0.0003471896		10.156851		751		100.6895		3.043087		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1597294781		B+				B2		14				15		14		B+		0.0003471896				0.0003471896

		6/28/18		6/8/12		Asia		Macau		ICBCAS		9/10/2024		3.875		ICBCAS 3.875 9/10/24		0.0003365861		4.942928		217		99.7275		1.14551		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1105630518				A-		NR				7		24		24		NR		0.0003365861				0.0159008811

		6/28/18		6/8/12		Asia		Macau		MPEL		6/6/2025		4.875		MPEL 4.875 6/6/25		0.000985856		5.75973		297		94.25		5.765127		Consumer		Lodging		JP Morgan CEMBI Broad		USD		USG5975LAA47		BB				Ba2		12				12		12		BB		0.000985856		0.0128753213		0.000985856

		6/28/18		6/8/12		Asia		Macau		STCITY		12/1/2020		8.5		STCITY 8.5 12/1/20		0.0008703308		8.030535		548		100.5		2.138571		Consumer		Lodging		JP Morgan CEMBI Broad		USD		USG85381AA26		B+				B2		14				15		14		B+		0.0008703308				0.0008703308

		6/28/18		6/8/12		Asia		Macau		STDCTY		11/30/2021		7.25		STDCTY 7.25 11/30/21		0.0009247176		5.854929		323		103.75		2.99288		Real Estate		Lodging		JP Morgan CEMBI Broad		USD		USG8539EAB14		BB-				Ba3		13				13		13		BB-		0.0009247176				0.0009247176

		6/28/18		6/8/12		Asia		Macau		WYNMAC		10/1/2024		4.875		WYNMAC 4.875 10/1/24		0.0006038639		5.623325		285		95.345		5.246115		Consumer		Lodging		JP Morgan CEMBI Broad		USD		USG98149AC46		B+				B1		14				14		14		B+		0.0006038639				0.001362117

		6/28/18		6/8/12		Asia		Macau		WYNMAC		10/1/2027		5.5		WYNMAC 5.5 10/1/27		0.0007582531		6.051865		323		95.625		7.032916		Consumer		Lodging		JP Morgan CEMBI Broad		USD		USG98149AD29		B+				B1		14				14		14		B+		0.0007582531				

		6/28/18		6/8/12		Asia		Malaysia		AMMMK		7/3/2019		3.125		AMMMK 3.125 7/3/19		0.0004215835		3.445253		112		99.58335		0.965417		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1083308301		BBB+				Baa1		8				8		8		BBB+		0.0004215835				0.0004215835

		6/28/18		6/8/12		Asia		Malaysia		AXIATA		3/24/2026		4.357		AXIATA 4.357 3/24/26		0.0005246421		4.380997		157		99.50254		6.445673		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1382802095		BBB+				Baa2		8				9		8		BBB+		0.0005246421				0.0008498277

		6/28/18		6/8/12		Asia		Malaysia		AXIATA		4/28/2020		5.375		AXIATA 5.375 4/28/20		0.0003251856		3.515256		103		103.05976		1.718431		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0504981746		BBB+				Baa2		8				9		8		BBB+		0.0003251856				

		6/28/18		6/8/12		Asia		Malaysia		CAGA		12/10/2019		2.745		CAGA 2.745 12/10/19		0.0005171573		3.295259		87		99.08438		1.398007		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1150554969						A3						7		7		A-		0.0005171573				0.0005171573

		6/28/18		6/8/12		Asia		Malaysia		CIMBMK		3/15/2022		3.263		CIMBMK 3.263 3/15/22		0.0005163377		3.735931		109		98.125		3.424481		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1578089234						A3						7		7		A-		0.0005163377		0.0133775269		0.0005163377

		6/28/18		6/8/12		Asia		Malaysia		GENTMK		1/24/2027		4.25		GENTMK 4.25 1/24/27		0.0015063457		4.99258		217		94.5		6.936287		Consumer		Lodging		JP Morgan CEMBI Broad		USD		XS1551355149				A-		Baa1				7		8		8		BBB+		0.0015063457		0.0130379883		0.0015063457

		6/28/18		6/8/12		Asia		Malaysia		IOIMK		6/27/2022		4.375		IOIMK 4.375 6/27/22		0.000627375		4.146847		148		100.27671		3.632926		Consumer		Agriculture		JP Morgan CEMBI Broad		USD		XS0792911298		BBB-				Baa2		10				9		9		BBB		0.000627375				0.000627375

		6/28/18		6/8/12		Asia		Malaysia		MAYMK		10/29/2026		3.905		MAYMK 3.905 10/29/26		0.0005163514		4.990978		217		98.4141		3.106549		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1402194952		BBB				Baa2		9				9		9		BBB		0.0005163514				0.0005163514

		6/28/18		6/8/12		Asia		Malaysia		PARKPT		N.A.		4.25		PARKPT 4.25 Perp		0.0004962382		7.039011		411		93.4075		3.876084		consumer		Healthcare-Services		JP Morgan CEMBI Broad		USD		XS1652511566														24		NR		0.0004962382				0.0004962382

		6/28/18		6/8/12		Asia		Malaysia		PMALMK		10/30/2022		4.8		PMALMK 4.8 10/30/22		0.000389547		6.511706		383		92.625		3.797351		metals & mining		Mining		JP Morgan CEMBI Broad		USD		XS1704655635		BB-				Ba3		13				13		13		BB-		0.000389547				0.000389547

		6/28/18		6/8/12		Asia		Malaysia		RHBCMK		10/3/2019		3.088		RHBCMK 3.088 10/3/19		0.000313627		3.345257		96		99.55469		1.212692		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1115283498		BBB+				A3		8				7		7		A-		0.000313627				0.0008165939

		6/28/18		6/8/12		Asia		Malaysia		RHBCMK		10/6/2021		2.503		RHBCMK 2.503 10/6/21		0.0005029669		3.755253		113		95.9308		3.080243		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1494426932		BBB+				A3		8				7		7		A-		0.0005029669				

		6/28/18		6/8/12		Asia		Malaysia		TELMAL		8/1/2025		7.875		TELMAL 7.875 8/1/25		0.000391981		4.130997		134		122.07764		5.487007		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY8578HAC44		A-		A-u		A3		7		ERROR:#N/A		7		7		A-		0.000391981				0.000391981

		6/28/18		6/8/12		Asia		Malaysia		TNBMK		10/19/2026		3.244		TNBMK 3.244 10/19/26		0.0007253314		4.300998		148		92.14527		7.117383		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1505674918		BBB				A3		9				7		7		A-		0.0007253314				0.0011507204

		6/28/18		6/8/12		Asia		Malaysia		TNBMK		11/1/2025		7.5		TNBMK 7.5 11/1/25		0.000425389		4.180996		139		120.39844		5.771766		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY85859AB54		BBB		A-u		A3		9		ERROR:#N/A		7		7		A-		0.000425389				

		6/28/18		6/8/12		Latin America		Mexico		ALFAA		3/25/2024		5.25		ALFAA 5.25 3/25/24		0.0005310301		4.994839		225		100.5		4.853544		Industrial		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USP0156PAB50		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005310301				0.0010643416

		6/28/18		6/8/12		Latin America		Mexico		ALFAA		3/25/2044		6.875		ALFAA 6.875 3/25/44		0.0005333115		6.750172		383		100.5		11.902842		Industrial		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USP0156PAC34		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005333115				

		6/28/18		6/8/12		Latin America		Mexico		ALPEKA		11/20/2022		4.5		ALPEKA 4.5 11/20/22		0.0006673791		4.818532		213		98		3.921093		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP01703AA82		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0006673791				0.0009879055

		6/28/18		6/8/12		Latin America		Mexico		ALPEKA		8/8/2023		5.375		ALPEKA 5.375 8/8/23		0.0003205264		5.064483		234		100.375		4.342604		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP01703AB65		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0003205264				

		6/28/18		6/8/12		Latin America		Mexico		ALPHSA		12/19/2022		10		ALPHSA 10 12/19/22		0.0002891416		11.878281		920		92.125		3.468147		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP1000TAA53		B+				B1		14				14		14		B+		0.0002891416				0.0002891416

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		10/16/2019		5		AMXLMM 5 10/16/19		0.0008072682		2.987191		60		102.231		1.23703		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WAX39		A-		A-		A3		7		7		7		7		A-		0.0008072682				0.0105733405

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		11/15/2019		5.5		AMXLMM 5.5 11/15/19		0.0004038253		2.942022		53		102.993		1.314738		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US879403AV52		A-		A-u		A3		7		ERROR:#N/A		7		7		A-		0.0004038253				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		11/15/2037		6.125		AMXLMM 6.125 11/15/37		0.0004853083		4.787967		189		115.625		11.893538		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WAP05		A-		A-		A3		7		7		7		7		A-		0.0004853083				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		3/1/2035		6.375		AMXLMM 6.375 3/1/35		0.0012522254		4.711916		183		118.02		10.650032		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WAJ45		A-		A-		A3		7		7		7		7		A-		0.0012522254				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		3/30/2020		5		AMXLMM 5 3/30/20		0.0023039165		3.147945		67		102.77		1.648482		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WAV72		A-		A-		A3		7		7		7		7		A-		0.0023039165				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		3/30/2040		6.125		AMXLMM 6.125 3/30/40		0.002475638		4.756889		184		117.215		12.666597		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WAW55		A-		A-		A3		7		7		7		7		A-		0.002475638				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		7/16/2022		3.125		AMXLMM 3.125 7/16/22		0.001661962		3.497977		83		98.2345		3.711985		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WBD65		A-		A-		A3		7		7		7		7		A-		0.001661962				

		6/28/18		6/8/12		Latin America		Mexico		AMXLMM		7/16/2042		4.375		AMXLMM 4.375 7/16/42		0.0011831968		4.52235		159		96.712		14.444693		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		US02364WBE49		A-		A-		A3		7		7		7		7		A-		0.0011831968				

		6/28/18		6/8/12		Latin America		Mexico		AXTEL		11/14/2024		6.375		AXTEL 6.375 11/14/24		0.0004948711		7.345141		458		94.125		5.087169		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP0606PAC97		BB		BB-		Ba3		12		13		13		12		BB		0.0004948711				0.0004948711

		6/28/18		6/8/12		Latin America		Mexico		BANORT		10/4/2031		5.75		BANORT 5.75 10/4/31		0.0004827856		7.130605		427		91.25		6.317735		Financial		Banks		JP Morgan CEMBI Broad		USD		USP14008AC36				BB+		Ba1				11		11		11		BB+		0.0004827856				0.0014195279

		6/28/18		6/8/12		Latin America		Mexico		BANORT		N.A.		6.875		BANORT 6.875 Perp		0.0003638893		7.884834		496		98.125		3.356645		Financial		Banks		JP Morgan CEMBI Broad		USD		USP14008AD19		BB				Ba2		12				12		12		BB		0.0003638893				

		6/28/18		6/8/12		Latin America		Mexico		BANORT		N.A.		7.625		BANORT 7.625 Perp		0.000572853		8.111669		519		98.125		6.609458		Financial		Banks		JP Morgan CEMBI Broad		USD		USP14008AE91		BB				Ba2		12				12		12		BB		0.000572853		0.0135631108		

		6/28/18		6/8/12		Latin America		Mexico		BBVASM		1/18/2033		5.125		BBVASM 5.125 1/18/33		0.0009441392		6.438486		357		88.25		7.050162		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16259AM84		BB+		BBB-				11		10				11		BB+		0.0009441392		0.0122353849		0.0058998575

		6/28/18		6/8/12		Latin America		Mexico		BBVASM		3/10/2021		6.5		BBVASM 6.5 3/10/21		0.0013843394		4.404893		183		104.25		2.419078		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16259AB20				BBB-		Baa3				10		10		10		BBB-		0.0013843394				

		6/28/18		6/8/12		Latin America		Mexico		BBVASM		4/10/2024		4.375		BBVASM 4.375 4/10/24		0.0007796		4.473054		172		98.75		5.016734		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16259AK29				A-		A3				7		7		7		A-		0.0007796				

		6/28/18		6/8/12		Latin America		Mexico		BBVASM		4/22/2020		7.25		BBVASM 7.25 4/22/20		0.0011000465		4.251363		177		104.15		1.672937		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1R23DAA49				BB+		Ba1				11		11		11		BB+		0.0011000465				

		6/28/18		6/8/12		Latin America		Mexico		BBVASM		9/30/2022		6.75		BBVASM 6.75 9/30/22		0.0016917324		4.837375		216		106.5		3.643944		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16259AH99				BBB-		Baa3				10		10		10		BBB-		0.0016917324		0.0146657415		

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		1/25/2022		4.5		BIMBOA 4.5 1/25/22		0.0008667881		3.74017		110		102.008		3.222597		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4949BAH70				BBB		Baa2				9		9		9		BBB		0.0008667881				0.0041538756

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		11/10/2047		4.7		BIMBOA 4.7 11/10/47		0.0006145977		5.297443		235		90.054		15.123648		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4R52QAC92		BBB		BBB		Baa2		9		9		9		9		BBB		0.0006145977				

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		6/27/2024		3.875		BIMBOA 3.875 6/27/24		0.0008119675		4.234306		147		97.341		5.296438		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4949BAJ37		BBB		BBB				9		9				9		BBB		0.0008119675				

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		6/27/2044		4.875		BIMBOA 4.875 6/27/44		0.0004860716		5.282763		235		93.2185		14.334117		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4949BAK00		BBB		BBB				9		9				9		BBB		0.0004860716				

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		6/30/2020		4.875		BIMBOA 4.875 6/30/20		0.0008554048		3.222646		71		102.578		1.897213		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4949BAG97				BBB		Baa2				9		9		9		BBB		0.0008554048				

		6/28/18		6/8/12		Latin America		Mexico		BIMBOA		N.A.		5.95		BIMBOA 5.95 Perp		0.0005190459		6.434437		350		98.375		4.261095		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4949BAN49		BB+		BB+		Ba1		11		11		11		11		BB+		0.0005190459				

		6/28/18		6/8/12		Latin America		Mexico		BINBUR		4/11/2027		4.375		BINBUR 4.375 4/11/27		0.0007316332		5.291554		247		92.625		7.084669		Financial		Banks		JP Morgan CEMBI Broad		USD		USP13296AM37		BBB+		BBB+				8		8				8		BBB+		0.0007316332				0.0017312538

		6/28/18		6/8/12		Latin America		Mexico		BINBUR		6/6/2024		4.125		BINBUR 4.125 6/6/24		0.0009996206		4.785065		202		95.625		5.185128		Financial		Banks		JP Morgan CEMBI Broad		USD		USP13296AL53		BBB+		BBB+				8		8				8		BBB+		0.0009996206				

		6/28/18		6/8/12		Latin America		Mexico		BSMXB		1/30/2024		5.95		BSMXB 5.95 1/30/24		0.0013921616		7.073614		434		100.25		0.572173		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1507SAD91		NR		BBB-		Baa3		24		10		10		10		BBB-		0.0013921616				0.0024184536

		6/28/18		6/8/12		Latin America		Mexico		BSMXB		11/9/2022		4.125		BSMXB 4.125 11/9/22		0.001026292		4.474955		179		97.875		3.926865		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1507SAC19		NR		BBB+		A3		24		8		7		7		A-		0.001026292				

		6/28/18		6/8/12		Latin America		Mexico		CEMEX		1/11/2025		5.7		CEMEX 5.7 1/11/25		0.0011312712		5.827809		305		98.6875		5.256034		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP2253TJE03		BB		BB-				12		13				12		BB		0.0011312712				0.0041353317

		6/28/18		6/8/12		Latin America		Mexico		CEMEX		4/1/2024		6		CEMEX 6 4/1/24		0.0010676833		5.675413		293		100.9375		4.762558		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USU12763AD75		BB		BB-				12		13				12		BB		0.0010676833				

		6/28/18		6/8/12		Latin America		Mexico		CEMEX		4/16/2026		7.75		CEMEX 7.75 4/16/26		0.0011389316		6.362355		357		107.655		5.816349		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP2253TJK62		BB		BB-				12		13				12		BB		0.0011389316				

		6/28/18		6/8/12		Latin America		Mexico		CEMEX		5/5/2025		6.125		CEMEX 6.125 5/5/25		0.0007974456		5.79904		301		101.06		5.509107		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP2253TJG50		BB		BB-				12		13				12		BB		0.0007974456				

		6/28/18		6/8/12		Latin America		Mexico		COMENG		4/24/2035		6.375		COMENG 6.375 4/24/35		0.0008677956		6.840537		401		95.625		7.207827		Financial		Electric		JP Morgan CEMBI Broad		USD		USP29853AA99				BBB		Baa3				9		10		10		BBB-		0.0008677956				0.0008677956

		6/28/18		6/8/12		Latin America		Mexico		CREAL		7/20/2023		7.25		CREAL 7.25 7/20/23		0.0006546556		7.673027		496		97.25		4.027375		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP32457AA44		BB+		BB+				11		11				11		BB+		0.0006546556				0.0006546556

		6/28/18		6/8/12		Latin America		Mexico		CYDSA		10/4/2027		6.25		CYDSA 6.25 10/4/27		0.0003139004		7.661279		484		89.75		6.692943		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP3R26HAA81		BB		BB+				12		11				12		BB		0.0003139004				0.0003139004

		6/28/18		6/8/12		Latin America		Mexico		ELMTIA		1/15/2025		5.5		ELMTIA 5.5 1/15/25		0.0004231933		6.646109		387		93		5.241709		Industrial		Metal Fabricate/Hardware		JP Morgan CEMBI Broad		USD		USP3713LAA63		BB		BB+				12		11				12		BB		0.0004231933				0.0004231933

		6/28/18		6/8/12		Latin America		Mexico		FEMSA		5/10/2023		2.875		FEMSA 2.875 5/10/23		0.000299731		3.760185		105		95.458		4.467771		Consumer		Beverages		JP Morgan CEMBI Broad		USD		US344419AA47		A-		A				7		6				7		A-		0.000299731				0.0010231881

		6/28/18		6/8/12		Latin America		Mexico		FEMSA		5/10/2043		4.375		FEMSA 4.375 5/10/43		0.0007234571		4.372355		143		98.543		15.047611		Consumer		Beverages		JP Morgan CEMBI Broad		USD		US344419AB20		A-		A				7		6				7		A-		0.0007234571				

		6/28/18		6/8/12		Latin America		Mexico		FERMCA		3/30/2038		6.375		FERMCA 6.375 3/30/38		0.0005456477		5.87288		303		102.375		7.563106		Utilities		Pipelines		JP Morgan CEMBI Broad		USD		USP39198AA76		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.0005456477				0.0005456477

		6/28/18		6/8/12		Latin America		Mexico		FRESLN		11/13/2023		5.5		FRESLN 5.5 11/13/23		0.0008701696		4.595144		186		103.6275		4.610017		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG371E2AA61		BBB				Baa2		9				9		9		BBB		0.0008701696				0.0008701696

		6/28/18		6/8/12		Latin America		Mexico		FUNOTR		1/30/2026		5.25		FUNOTR 5.25 1/30/26		0.0005169725		5.576441		277		97		6.047804		Real Estate		REITS		JP Morgan CEMBI Broad		USD		USP9406GAC26				BBB		Baa2				9		9		9		BBB		0.0005169725				0.0018686167

		6/28/18		6/8/12		Latin America		Mexico		FUNOTR		1/30/2044		6.95		FUNOTR 6.95 1/30/44		0.000738116		7.012817		410		98.25		11.521688		Real Estate		REITS		JP Morgan CEMBI Broad		USD		USP9406GAB43				BBB		Baa2				9		9		9		BBB		0.000738116				

		6/28/18		6/8/12		Latin America		Mexico		FUNOTR		12/15/2024		5.25		FUNOTR 5.25 12/15/24		0.0006135282		5.458632		268		97.875		5.409026		Real Estate		REITS		JP Morgan CEMBI Broad		USD		USP9406GAA69				BBB		Baa2				9		9		9		BBB		0.0006135282				

		6/28/18		6/8/12		Latin America		Mexico		GMEXIB		12/6/2032		5.5		GMEXIB 5.5 12/6/32		0.0005101165		5.917238		311		96.375		6.307626		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP66208AA02		BBB				Baa2		9				9		9		BBB		0.0005101165				0.0005101165

		6/28/18		6/8/12		Latin America		Mexico		GRUMAB		12/1/2024		4.875		GRUMAB 4.875 12/1/24		0.0004238037		4.534118		176		101.25		5.468788		Consumer		Food		JP Morgan CEMBI Broad		USD		USP4948KAD74		BBB		BBB				9		9				9		BBB		0.0004238037				0.0004238037

		6/28/18		6/8/12		Latin America		Mexico		IDESA		12/18/2020		7.875		IDESA 7.875 12/18/20		0.0002354318		20.180187		1763		75		2.046474		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP4954WAA82		B		B-				15		16				15		B		0.0002354318				0.0002354318

		6/28/18		6/8/12		Latin America		Mexico		IENOVA		1/14/2028		3.75		IENOVA 3.75 1/14/28		0.0002831278		5.229725		240		88.5		7.644087		utilities		Electric		JP Morgan CEMBI Broad		USD		USP56145AA66				BBB+		Baa1				8		8		8		BBB+		0.0002831278				0.0007807644

		6/28/18		6/8/12		Latin America		Mexico		IENOVA		1/14/2048		4.875		IENOVA 4.875 1/14/48		0.0004976366		5.819454		288		85.75		14.140823		utilities		Electric		JP Morgan CEMBI Broad		USD		USP56145AB40				BBB+		Baa1				8		8		8		BBB+		0.0004976366				

		6/28/18		6/8/12		Latin America		Mexico		JBYCMX		5/13/2025		3.75		JBYCMX 3.75 5/13/25		0.0005041741		4.279572		148		96.25		5.962917		Consumer		Beverages		JP Morgan CEMBI Broad		USD		USP59705AA47		BBB		BBB+				9		8				9		BBB		0.0005041741				0.0005041741

		6/28/18		6/8/12		Latin America		Mexico		KIONET		5/2/2025		7.5		KIONET 7.5 5/2/25		0.0003005179		8.299764		552		94.875		5.169703		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP8704LAB47		BB-				B1		13				14		13		BB-		0.0003005179				0.0003005179

		6/28/18		6/8/12		Latin America		Mexico		KLTXMX		4/11/2022		8.875		KLTXMX 8.875 4/11/22		0.0002638514		16.508027		1387		77.125		2.909515		Pulp & Paper		Textiles		JP Morgan CEMBI Broad		USD		USP4953VAJ28		B		B-				15		16				15		B		0.0002638514				0.0002638514

		6/28/18		6/8/12		Latin America		Mexico		KOF		11/26/2023		3.875		KOF 3.875 11/26/23		0.0009430699		3.690301		95		100.164		4.835342		Consumer		Beverages		JP Morgan CEMBI Broad		USD		US191241AE83		A-		A-		A2		7		7		6		6		A		0.0009430699				0.0021892388

		6/28/18		6/8/12		Latin America		Mexico		KOF		11/26/2043		5.25		KOF 5.25 11/26/43		0.0007049549		4.342361		140		112.22		14.707872		Consumer		Beverages		JP Morgan CEMBI Broad		USD		US191241AF58		A-		A-		A2		7		7		6		6		A		0.0007049549				

		6/28/18		6/8/12		Latin America		Mexico		KOF		2/15/2020		4.625		KOF 4.625 2/15/20		0.000541214		2.97179		51		102.109		1.536033		Consumer		Beverages		JP Morgan CEMBI Broad		USD		US191241AD01		A-		A-		A2		7		7		6		6		A		0.000541214				

		6/28/18		6/8/12		Latin America		Mexico		KUOBMM		7/7/2027		5.75		KUOBMM 5.75 7/7/27		0.0004433682		6.840675		402		91.75		6.658738		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		USP4954BAF33		BB		BB				12		12				12		BB		0.0004433682				0.0004433682

		6/28/18		6/8/12		Latin America		Mexico		LIVEPL		10/2/2024		3.95		LIVEPL 3.95 10/2/24		0.0002961802		4.935312		216		93.75		5.408631		Consumer		Retail		JP Morgan CEMBI Broad		USD		USP3691NBE96		BBB+		BBB+				8		8				8		BBB+		0.0002961802				0.0010087922

		6/28/18		6/8/12		Latin America		Mexico		LIVEPL		10/6/2026		3.875		LIVEPL 3.875 10/6/26		0.000712612		5.229698		241		90.25		6.857292		Consumer		Retail		JP Morgan CEMBI Broad		USD		USP3691NBF61		BBB+		BBB+				8		8				8		BBB+		0.000712612				

		6/28/18		6/8/12		Latin America		Mexico		MABEMX		10/28/2019		7.875		MABEMX 7.875 10/28/19		0.0005288307		4.044344		165		104.125		1.24438		Consumer		Household Products/Wares		JP Morgan CEMBI Broad		USD		USP3100SAA26		BBB-		BB+				10		11				10		BBB-		0.0005288307				0.0005288307

		6/28/18		6/8/12		Latin America		Mexico		METLSA		4/24/2023		4.9		METLSA 4.9 4/24/23		0.0003049747		5.466225		276		96.625		4.193896		Industrial		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		USP6638MAA91		BB+		BBB-				11		10				11		BB+		0.0003049747				0.0003049747

		6/28/18		6/8/12		Latin America		Mexico		MXCHF		1/15/2048		5.5		MXCHF 5.5 1/15/48		0.0004627345		6.472952		354		86.256		13.150419		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP57908AH15		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0004627345				0.002911091

		6/28/18		6/8/12		Latin America		Mexico		MXCHF		10/4/2027		4		MXCHF 4 10/4/27		0.000479254		5.129958		230		91		7.501954		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP57908AG32		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.000479254				

		6/28/18		6/8/12		Latin America		Mexico		MXCHF		9/17/2044		5.875		MXCHF 5.875 9/17/44		0.0007265855		6.493342		357		91.25		12.56992		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP57908AF58		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0007265855		0.0126215849		

		6/28/18		6/8/12		Latin America		Mexico		MXCHF		9/19/2022		4.875		MXCHF 4.875 9/19/22		0.0008030339		4.387655		171		101.35		3.741562		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP57908AD01		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0008030339				

		6/28/18		6/8/12		Latin America		Mexico		MXCHF		9/19/2042		6.75		MXCHF 6.75 9/19/42		0.0004394831		6.381494		347		103.5		11.929512		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		USP57908AE83		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0004394831				

		6/28/18		6/8/12		Latin America		Mexico		ODHGPR		9/20/2020		8.375		ODHGPR 8.375 9/20/20		0.0005234433		43.956087		4143		50.5		1.581155		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USL71626AA05		CCC-		CC				19		21				19		CCC-		0.0005234433				0.0005234433

		6/28/18		6/8/12		Latin America		Mexico		POSADA		6/30/2022		7.875		POSADA 7.875 6/30/22		0.0004123362		7.911861		525		98.875		3.375393		Consumer		Lodging		JP Morgan CEMBI Broad		USD		USP4983GAQ30		B+		B		B2		14		15		15		14		B+		0.0004123362				0.0004123362

		6/28/18		6/8/12		Latin America		Mexico		SCCO		11/8/2022		3.5		SCCO 3.5 11/8/22		0.0003076616		3.84287		115		97.885		3.98578		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAF22		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0003076616				0.0068349685

		6/28/18		6/8/12		Latin America		Mexico		SCCO		11/8/2042		5.25		SCCO 5.25 11/8/42		0.001243183		5.277008		235		98.625		13.586271		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAG05		BBB		BBB+		Baa2		9		8		9		9		BBB		0.001243183		0.0128189495		

		6/28/18		6/8/12		Latin America		Mexico		SCCO		4/16/2020		5.375		SCCO 5.375 4/16/20		0.0004356417		2.986963		50		103.375		1.690966		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAD73		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0004356417				

		6/28/18		6/8/12		Latin America		Mexico		SCCO		4/16/2040		6.75		SCCO 6.75 4/16/40		0.0013417664		5.437671		253		115.625		12.028533		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAE56		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0013417664				

		6/28/18		6/8/12		Latin America		Mexico		SCCO		4/23/2025		3.875		SCCO 3.875 4/23/25		0.0005171082		4.022428		123		98.5		5.903882		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAH87		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0005171082		0.0006723451		

		6/28/18		6/8/12		Latin America		Mexico		SCCO		4/23/2045		5.875		SCCO 5.875 4/23/45		0.0016866684		5.343037		241		106.775		13.800891		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAJ44		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0016866684				

		6/28/18		6/8/12		Latin America		Mexico		SCCO		7/27/2035		7.5		SCCO 7.5 7/27/35		0.0013029392		5.433129		255		121.8		10.111963		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US84265VAA35		BBB		BBB+		Baa2		9		8		9		9		BBB		0.0013029392				

		6/28/18		6/8/12		Latin America		Mexico		SIGMA		3/27/2028		4.875		SIGMA 4.875 3/27/28		0.0005017045		5.442014		261		95		7.533283		Consumer		Food		JP Morgan CEMBI Broad		USD		USN8133NAA56		BBB		BBB		Baa3		9		9		10		9		BBB		0.0005017045				0.0014793322

		6/28/18		6/8/12		Latin America		Mexico		SIGMA		5/2/2026		4.125		SIGMA 4.125 5/2/26		0.0009776277		5.081706		227		93.125		6.539921		Consumer		Food		JP Morgan CEMBI Broad		USD		USP8674JAE93		BBB		BBB		Baa3		9		9		10		9		BBB		0.0009776277				

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		1/15/2040		6.625		TELVIS 6.625 1/15/40		0.0006991666		5.821977		291		108.746		11.585827		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JAZ03		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0006991666				0.0040347284

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		1/30/2026		4.625		TELVIS 4.625 1/30/26		0.0003187687		4.523136		172		100.01		6.241841		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JBB26		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0003187687				

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		1/31/2046		6.125		TELVIS 6.125 1/31/46		0.0009887137		5.835625		290		102.832		13.216647		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JBC09		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0009887137				

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		3/11/2032		8.5		TELVIS 8.5 3/11/32		0.0003913059		5.952873		310		122.544		8.498505		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JAT43		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0003913059				

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		3/18/2025		6.625		TELVIS 6.625 3/18/25		0.0007111881		4.457451		168		111.828		5.408541		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JAV98		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0007111881				

		6/28/18		6/8/12		Latin America		Mexico		TELVIS		5/13/2045		5		TELVIS 5 5/13/45		0.0009255854		5.803525		287		88.138		13.891905		TMT		Media		JP Morgan CEMBI Broad		USD		US40049JBA43		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0009255854				

		6/28/18		6/8/12		Latin America		Mexico		TERRAF		11/10/2022		5.25		TERRAF 5.25 11/10/22		0.0004440401		5.118713		243		99.5		3.836281		Real Estate		REITS		JP Morgan CEMBI Broad		USD		USP26054AA76				BBB-		Baa3				10		10		10		BBB-		0.0004440401				0.0004440401

		6/28/18		6/8/12		Latin America		Mexico		TNEMAK		1/23/2025		4.75		TNEMAK 4.75 1/23/25		0.0005035879		5.568633		279		94.55		5.436151		Industrial		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		USP71340AC09		BB+		BB+		Ba1		11		11		11		11		BB+		0.0005035879				0.0005035879

		6/28/18		6/8/12		Latin America		Mexico		TZA		8/9/2024		8.25		TZA 8.25 8/9/24		0.0004179983		8.675917		592		97		4.562378		TMT		Media		JP Morgan CEMBI Broad		USD		XS1662406468				B+						14				24		NR		0.0004179983				0.0004179983

		6/28/18		6/8/12		Latin America		Mexico		UNIFIN		1/15/2025		7		UNIFIN 7 1/15/25		0.0004419711		8.625777		585		91		4.921533		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP94461AC79		BB		BB				12		12				12		BB		0.0004419711				0.0011400866

		6/28/18		6/8/12		Latin America		Mexico		UNIFIN		2/12/2026		7.375		UNIFIN 7.375 2/12/26		0.0002967446		8.637381		584		92.05		5.496038		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP94461AE36		BB		BB				12		12				12		BB		0.0002967446				

		6/28/18		6/8/12		Latin America		Mexico		UNIFIN		9/27/2023		7.25		UNIFIN 7.25 9/27/23		0.0004013709		8.354124		563		94.375		4.179885		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP94461AB96		BB		BB				12		12				12		BB		0.0004013709				

		6/28/18		6/8/12		Asia		Mongolia		MONMIN		9/30/2022				MONMIN #N/A N/A 9/30/22		0.0004269881		8.474714		580		97.31567		3.467116		Metals & Mining		Coal		JP Morgan CEMBI Broad		USD		XS1598634506														24		NR		0.0004269881				0.0004269881

		6/28/18		6/8/12		Africa		Morocco		OCPMR		10/22/2025		4.5		OCPMR 4.5 10/22/25		0.0009991212		5.163092		236		95		6.091246		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1221677120		BBB-		BBB-				10		10				10		BBB-		0.0009991212				0.0030060397

		6/28/18		6/8/12		Africa		Morocco		OCPMR		4/25/2024		5.625		OCPMR 5.625 4/25/24		0.0013439532		4.99737		225		102.125		4.897302		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1061043011		BBB-		BBB-				10		10				10		BBB-		0.0013439532		0.0140011513		

		6/28/18		6/8/12		Africa		Morocco		OCPMR		4/25/2044		6.875		OCPMR 6.875 4/25/44		0.0006629653		6.415231		350		104.75		12.255175		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1061043367		BBB-		BBB-				10		10				10		BBB-		0.0006629653				

		6/28/18		6/8/12		Africa		Nigeria		ACCESS		10/19/2021		10.5		ACCESS 10.5 10/19/21		0.000332185		8.756244		614		104.125		2.715465		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1506648887		B		B				15		15				15		B		0.000332185				0.0007405061

		6/28/18		6/8/12		Africa		Nigeria		ACCESS		6/24/2021		9.25		ACCESS 9.25 6/24/21		0.0004083211		10.611136		802		97.75		0.907835		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1078208334		CCC+		B-				17		16				17		CCC+		0.0004083211				

		6/28/18		6/8/12		Africa		Nigeria		AFRFIN		4/13/2024		3.875		AFRFIN 3.875 4/13/24		0.0004981295		4.722622		197		94.75		5.072736		Financial		Multi-National		JP Morgan CEMBI Broad		USD		XS1598047550						A3						7		7		A-		0.0004981295				0.0012856946

		6/28/18		6/8/12		Africa		Nigeria		AFRFIN		4/29/2020		4.375		AFRFIN 4.375 4/29/20		0.0007875651		4.085015		159		100		1.72858		Financial		Multi-National		JP Morgan CEMBI Broad		USD		XS1225008538						A3						7		7		A-		0.0007875651				

		6/28/18		6/8/12		Africa		Nigeria		FBNNL		7/23/2021		8		FBNNL 8 7/23/21		0.000478484		9.132264		653		98.5		0.962124		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1090370104		CCC		CCC+				18		17				18		CCC		0.000478484				0.0008005671

		6/28/18		6/8/12		Africa		Nigeria		FBNNL		8/7/2020		8.25		FBNNL 8.25 8/7/20		0.0003220831		9.326499		681		99.7		0.103535		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0957590689		CCC		CCC+				18		17				18		CCC		0.0003220831				

		6/28/18		6/8/12		Africa		Nigeria		FIDBAN		10/16/2022		10.5		FIDBAN 10.5 10/16/22		0.0004213938		10.527265		786		98.875		3.320619		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1692930404		B-		B-				16		16				16		B-		0.0004213938				0.0004213938

		6/28/18		6/8/12		Africa		Nigeria		IHSHLD		10/27/2021		9.5		IHSHLD 9.5 10/27/21		0.0008146391		10.585002		797		96		2.730519		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1505674751		B+		B+		B1		14		14		14		14		B+		0.0008146391				0.0008146391

		6/28/18		6/8/12		Africa		Nigeria		SEPLLN		4/1/2023		9.25		SEPLLN 9.25 4/1/23		0.0003664526		9.541454		685		97.875		3.67969		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1789190243		B-		B-		B2		16		16		15		15		B		0.0003664526				0.0003664526

		6/28/18		6/8/12		Africa		Nigeria		UBANL		6/8/2022		7.75		UBANL 7.75 6/8/22		0.0005081146		8.354272		570		97		3.311615		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1623828966		B		B		B2u		15		15		15		15		B		0.0005081146				0.0005081146

		6/28/18		6/8/12		Africa		Nigeria		ZENITH		5/30/2022		7.375		ZENITH 7.375 5/30/22		0.000518608		7.409477		476		98.875		3.328915		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1619839779		B		B+		B2u		15		14		15		15		B		0.000518608				0.000518608

		6/28/18		6/8/12		Middle East		Oman		BKDBOM		N.A.		6.85		BKDBOM 6.85 Perp		0.0003080711		8.013101		510		97.875		1.753638		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1233710380														24		NR		0.0003080711				0.0003080711

		6/28/18		6/8/12		Middle East		Oman		BKMBOM		3/14/2023		4.875		BKMBOM 4.875 3/14/23		0.000523464		4.873304		217		99		4.106061		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1789474274				BBB-		Baa3				10		10		10		BBB-		0.000523464				0.0010327401

		6/28/18		6/8/12		Middle East		Oman		BKMBOM		5/3/2021		3.75		BKMBOM 3.75 5/3/21		0.0005092761		4.603555		201		97.125		2.64234		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1402946328		BB		BBB-		Baa3		12		10		10		10		BBB-		0.0005092761				

		6/28/18		6/8/12		Middle East		Oman		NBOBOM		N.A.		7.875		NBOBOM 7.875 Perp		0.0003230666		8.642229		573		102.375		2.452413		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1321921899														24		NR		0.0003230666				0.0003230666

		6/28/18		6/8/12		Middle East		Oman		OTELOM		10/24/2023		5.625		OTELOM 5.625 10/24/23		0.000619403		5.956448		323		98		4.489733		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1805474951				BBB-		Baa3				10		10		10		BBB-		0.000619403				0.0015174528

		6/28/18		6/8/12		Middle East		Oman		OTELOM		4/24/2028		6.625		OTELOM 6.625 4/24/28		0.0008980498		7.309742		449		94.5		6.970577		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1805476659				BBB-		Baa3				10		10		10		BBB-		0.0008980498				

		6/28/18		6/8/12		Latin America		Panama		AES		6/25/2022		6		AES 6 6/25/22		0.0004010163		5.018639		236		102.5		3.522687		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP0608CAA01		BB		BBB-				12		10				12		BB		0.0004010163				0.0010126309

		6/28/18		6/8/12		Latin America		Panama		BANCOG		8/7/2027		4.125		BANCOG 4.125 8/7/27		0.0005475763		4.880381		205		93.875		7.34233		Financial		Banks		JP Morgan CEMBI Broad		USD		USP12651AB49		BBB		BBB+		Baa2u		9		8		9		9		BBB		0.0005475763				0.0005475763

		6/28/18		6/8/12		Latin America		Panama		BISTPP		9/19/2022		3.65		BISTPP 3.65 9/19/22		0.0004958836		5.01284		233		94.125		3.809053		Financial		Banks		JP Morgan CEMBI Broad		USD		USP15383AC95		BB+		BBB				11		9				11		BB+		0.0004958836		0.0128714513		0.0004958836

		6/28/18		6/8/12		Latin America		Panama		BLX		5/7/2020		3.25		BLX 3.25 5/7/20		0.0003614663		3.611505		112		98.6065		1.769375		Financial		Multi-National		JP Morgan CEMBI Broad		USD		USP1393HAB44				BBB+		Baa2				8		9		9		BBB		0.0003614663				0.0003614663

		6/28/18		6/8/12		Latin America		Panama		CWCLN		8/1/2022		6.875		CWCLN 6.875 8/1/22		0.0008339172		5.606793		294		103.8125		3.454559		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG77636AB74		BB-		BB-		B2		13		13		15		13		BB-		0.0008339172				0.0015629497

		6/28/18		6/8/12		Latin America		Panama		CWCLN		9/15/2027		6.875		CWCLN 6.875 9/15/27		0.0007290325		7.252486		444		96.75		6.498839		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USG3165UAA90		BB-		BB-		B2		13		13		15		13		BB-		0.0007290325				

		6/28/18		6/8/12		Latin America		Panama		GLBACO		10/20/2021		4.5		GLBACO 4.5 10/20/21		0.0007150686		5.206858		258		97.125		3.002593		Financial		Banks		JP Morgan CEMBI Broad		USD		USP47718AC86		BBB-		BBB-				10		10				10		BBB-		0.0007150686				0.0012968693

		6/28/18		6/8/12		Latin America		Panama		GLBACO		10/30/2019		5.125		GLBACO 5.125 10/30/19		0.0005818007		4.239955		184		100.625		1.265693		Financial		Banks		JP Morgan CEMBI Broad		USD		USP47718AA21		BBB-		BBB-				10		10				10		BBB-		0.0005818007				

		6/28/18		6/8/12		Latin America		Panama		MULT		11/9/2022		4.375		MULT 4.375 11/9/22		0.0003072211		4.791666		210		97.625		3.900818		Financial		Banks		JP Morgan CEMBI Broad		USD		USP69895AA12		BBB-		BBB-				10		10				10		BBB-		0.0003072211				0.0003072211

		6/28/18		6/8/12		Latin America		Paraguay		TCDPSA		12/13/2022		6.75		TCDPSA 6.75 12/13/22		0.0003203896		5.938912		325		102.125		3.809315		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USP90475AA57				BB+		Ba2				11		12		12		BB		0.0003203896				0.0003203896

		6/28/18		6/8/12		Latin America		Peru		ABENGO		4/30/2043		6.875		ABENGO 6.875 4/30/43		0.0004871617		5.954347		307		108		9.75094		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP00173AA51		BBB		BBB+				9		8				9		BBB		0.0004871617				0.0004871617

		6/28/18		6/8/12		Latin America		Peru		AJECBV		5/14/2022		6.5		AJECBV 6.5 5/14/22		0.0003745337		12.886123		1024		79		3.195469		Consumer		Beverages		JP Morgan CEMBI Broad		USD		USN01766AA73		B		B-				15		16				15		B		0.0003745337				0.0003745337

		6/28/18		6/8/12		Latin America		Peru		BCOCPE		11/18/2020		5.5		BCOCPE 5.5 11/18/20		0.0003799555		3.61655		106		103.5		2.216195		Financial		Banks		JP Morgan CEMBI Broad		USD		USG2523RAA52		BBB+		BBB+				8		8				8		BBB+		0.0003799555				0.0012484224

		6/28/18		6/8/12		Latin America		Peru		BCOCPE		8/26/2022		5		BCOCPE 5 8/26/22		0.0005438502		4.105783		143		102.625		3.67732		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16260AA28		BBB+		BBB+				8		8				8		BBB+		0.0005438502				

		6/28/18		6/8/12		Latin America		Peru		BCOCPE		9/22/2029		5.25		BCOCPE 5.25 9/22/29		0.0003246167		5.034663		219		102.375		5.263316		Financial		Banks		JP Morgan CEMBI Broad		USD		USP16236AG98		BBB-		BBB				10		9				10		BBB-		0.0003246167				

		6/28/18		6/8/12		Latin America		Peru		BCP		4/1/2023		4.25		BCP 4.25 4/1/23		0.0007524297		4.137492		143		99.725		4.229192		Financial		Banks		JP Morgan CEMBI Broad		USD		USP0956JCG87		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0007524297				0.002960093

		6/28/18		6/8/12		Latin America		Peru		BCP		4/24/2027		6.125		BCP 6.125 4/24/27		0.0007970773		7.19687		439		105.075		3.513365		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09646AE32		BBB		BBB		Baa3		9		9		10		9		BBB		0.0007970773				

		6/28/18		6/8/12		Latin America		Peru		BCP		9/16/2020		5.375		BCP 5.375 9/16/20		0.0008727251		3.542211		101		103.1		2.049749		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09646AC75		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0008727251				

		6/28/18		6/8/12		Latin America		Peru		BCP		9/16/2026		6.875		BCP 6.875 9/16/26		0.0005378609		7.793759		499		106.375		2.977121		Financial		Banks		JP Morgan CEMBI Broad		USD		USP09646AD58		BBB		BBB		Baa3		9		9		10		9		BBB		0.0005378609				

		6/28/18		6/8/12		Latin America		Peru		BINTPE		1/18/2023		3.375		BINTPE 3.375 1/18/23		0.0004857701		4.519224		182		94.595		4.096065		Financial		Banks		JP Morgan CEMBI Broad		USD		USP13435AB16				BBB+		Baa2				8		9		9		BBB		0.0004857701				0.0012465764

		6/28/18		6/8/12		Latin America		Peru		BINTPE		10/7/2020		5.75		BINTPE 5.75 10/7/20		0.0004250532		3.488877		95		104.125		2.099693		Financial		Banks		JP Morgan CEMBI Broad		USD		USP1342SAC00				BBB+		Baa2				8		9		9		BBB		0.0004250532				

		6/28/18		6/8/12		Latin America		Peru		BINTPE		3/19/2029		6.625		BINTPE 6.625 3/19/29		0.0003357531		6.633166		380		105.5		4.790401		Financial		Banks		JP Morgan CEMBI Broad		USD		USP13435AA33		BB+		BBB		Ba1		11		9		11		11		BB+		0.0003357531				

		6/28/18		6/8/12		Latin America		Peru		CALLAO		4/1/2023		4.375		CALLAO 4.375 4/1/23		0.0003325772		4.491692		179		98.625		4.207283		Utilities		Gas		JP Morgan CEMBI Broad		USD		USP47113AA63		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0003325772				0.0003325772

		6/28/18		6/8/12		Latin America		Peru		CPACPE		2/8/2023		4.5		CPACPE 4.5 2/8/23		0.0003120072		4.743494		204		98		4.048478		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP2194PAA77		BB+		BBB-				11		10				11		BB+		0.0003120072				0.0003120072

		6/28/18		6/8/12		Latin America		Peru		FENIPE		9/20/2027		4.317		FENIPE 4.317 9/20/27		0.0003365058		5.320268		253		93.75		5.513062		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP40070AB35		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0003365058				0.0003365058

		6/28/18		6/8/12		Latin America		Peru		IFSPE		10/19/2027		4.125		IFSPE 4.125 10/19/27		0.0002871106		5.221244		239		91		7.499403		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		USP5626FAA05		BBB-		BBB				10		9				10		BBB-		0.0002871106				0.0002871106

		6/28/18		6/8/12		Latin America		Peru		INKENE		11/9/2027		5.875		INKENE 5.875 11/9/27		0.0005884676		6.711263		389		93.25		6.978768		Utilities		Electric		JP Morgan CEMBI Broad		USD		USG4808VAC49		BB-		BB		Ba3		13		12		13		13		BB-		0.0005884676				0.0005884676

		6/28/18		6/8/12		Latin America		Peru		INRSHM		4/3/2028		5.75		INRSHM 5.75 4/3/28		0.0003644516		5.8165		299		98.5		7.298394		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		USP56243AD31		BB		BB+				12		11				12		BB		0.0003644516				0.0003644516

		6/28/18		6/8/12		Latin America		Peru		KALLPA		5/24/2026		4.875		KALLPA 4.875 5/24/26		0.0003552167		5.205895		240		96.875		6.449186		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP6040KAB37				BBB-		Baa3				10		10		10		BBB-		0.0003552167				0.0009821794

		6/28/18		6/8/12		Latin America		Peru		KALLPA		8/16/2027		4.125		KALLPA 4.125 8/16/27		0.0006269627		5.275337		245		91		7.323042		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP2400PAA77				BBB-		Baa3				10		10		10		BBB-		0.0006269627		0.0124674709		

		6/28/18		6/8/12		Latin America		Peru		LIMAMT		7/5/2034		5.875		LIMAMT 5.875 7/5/34		0.0012311738		5.687082		286		100.875		6.917437		Transport		Transportation		JP Morgan CEMBI Broad		USD		USG54897AA45		BBB		BBB		Baa1		9		9		8		8		BBB+		0.0012311738				0.0012311738

		6/28/18		6/8/12		Latin America		Peru		MILPOC		3/28/2023		4.625		MILPOC 4.625 3/28/23		0.0003568449		4.772302		207		98.625		4.167074		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USP67848AA22		BB+		BBB-				11		10				11		BB+		0.0003568449		0.0135342114		0.0003568449

		6/28/18		6/8/12		Latin America		Peru		MINSUR		2/7/2024		6.25		MINSUR 6.25 2/7/24		0.0005042012		5.056369		231		105		4.623289		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USP6811TAA36		BBB-		BBB-		Ba3		10		10		13		10		BBB-		0.0005042012				0.0005042012

		6/28/18		6/8/12		Latin America		Peru		NEXA		5/4/2027		5.375		NEXA 5.375 5/4/27		0.0007058916		5.864712		305		95.901		6.873231		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USP98118AA38		BB+		BBB-		Ba2		11		10		12		11		BB+		0.0007058916				0.0007058916

		6/28/18		6/8/12		Latin America		Peru		ORAZEN		4/28/2027		5.625		ORAZEN 5.625 4/28/27		0.0005136942		7.234636		442		88.625		6.660081		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP7372BAA19		BB		BB				12		12				12		BB		0.0005136942				0.0005136942

		6/28/18		6/8/12		Latin America		Peru		PERLNG		3/22/2030		5.375		PERLNG 5.375 3/22/30		0.0009831871		5.427443		261		98.875		6.909288		Oil & Gas		Pipelines		JP Morgan CEMBI Broad		USD		USP7721BAE13		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0009831871				0.0009831871

		6/28/18		6/8/12		Latin America		Peru		RETAIL		5/2/2023		5.375		RETAIL 5.375 5/2/23		0.0004247459		4.961613		225		101		4.195697		Industrial		Pharmaceuticals		JP Morgan CEMBI Broad		USD		USP56237AA16		BB		BB+		Ba2		12		11		12		12		BB		0.0004247459				0.0004247459

		6/28/18		6/8/12		Latin America		Peru		SMIPET		9/18/2022		4.5		SMIPET 4.5 9/18/22		0.0003073834		5.025469		235		97.021		3.74623		Industrial		Packaging&Containers		JP Morgan CEMBI Broad		USD		USP84523AB85				BB+		Ba2				11		12		12		BB		0.0003073834				0.0003073834

		6/28/18		6/8/12		Latin America		Peru		TGPERU		4/30/2028		4.25		TGPERU 4.25 4/30/28		0.0008612727		4.674778		187		96.5		6.504272		Utilities		Gas		JP Morgan CEMBI Broad		USD		USP9367RAG67		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0008612727				0.0008612727

		6/28/18		6/8/12		Latin America		Peru		TRANSM		5/7/2023		4.375		TRANSM 4.375 5/7/23		0.0004638765		4.547944		184		98.25		4.302544		Utilities		Electric		JP Morgan CEMBI Broad		USD		USP3083SAC90				BBB-		Baa3				10		10		10		BBB-		0.0004638765				0.0004638765

		6/28/18		6/8/12		Latin America		Peru		UNACEM		10/30/2021		5.875		UNACEM 5.875 10/30/21		0.0006701199		5.006145		238		101.875		2.978074		Industrial		Building Materials		JP Morgan CEMBI Broad		USD		USP9451YAC77		BB				Ba2		12				12		12		BB		0.0006701199				0.0006701199

		6/28/18		6/8/12		Latin America		Peru		VOLCAN		2/2/2022		5.375		VOLCAN 5.375 2/2/22		0.0005793598		4.646533		200		101.625		3.178331		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USP98047AA42		NR		BBB-		Ba3		24		10		13		13		BB-		0.0005793598				0.0005793598

		6/28/18		6/8/12		Asia		Philippines		ACPM		N.A.		5.125		ACPM 5.125 Perp		0.0004066378		5.338851		239		96		15.097331		diversified		Real Estate		JP Morgan CEMBI Broad		USD		XS1681502537														24		NR		0.0004066378				0.0004066378

		6/28/18		6/8/12		Asia		Philippines		BDOPM		10/24/2021		2.625		BDOPM 2.625 10/24/21		0.0003017396		3.751514		112		96.01992		3.123165		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1503116599				BBB-		Baa2				10		9		9		BBB		0.0003017396				0.0009971164

		6/28/18		6/8/12		Asia		Philippines		BDOPM		3/6/2023		2.95		BDOPM 2.95 3/6/23		0.0006953768		4.16634		146		94.375		4.27299		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1673684509						Baa2						9		9		BBB		0.0006953768				

		6/28/18		6/8/12		Asia		Philippines		FIRPAC		4/16/2023		4.5		FIRPAC 4.5 4/16/23		0.0003700185		4.73432		203		98		4.229331		Diversified		Food		JP Morgan CEMBI Broad		USD		XS0914313357														24		NR		0.0003700185				0.0003700185

		6/28/18		6/8/12		Asia		Philippines		ICTPM		1/16/2023		4.625		ICTPM 4.625 1/16/23		0.0004210515		4.779155		208		98.87691		3.975297		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS0875298191														24		NR		0.0004210515				0.0016294764

		6/28/18		6/8/12		Asia		Philippines		ICTPM		9/17/2025		5.875		ICTPM 5.875 9/17/25		0.0004385756		5.159958		236		103.5		5.785372		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS0972298300														24		NR		0.0004385756				

		6/28/18		6/8/12		Asia		Philippines		ICTPM		N.A.		4.875		ICTPM 4.875 Perp		0.0003746602		7.710732		478		95.1005		5.694625		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1505134210														24		NR		0.0003746602				

		6/28/18		6/8/12		Asia		Philippines		ICTPM		N.A.		5.875		ICTPM 5.875 Perp		0.0003951891		6.248503		331		93.875		13.748017		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1740005811														24		NR		0.0003951891				

		6/28/18		6/8/12		Asia		Philippines		JGSPM		1/23/2023		4.375		JGSPM 4.375 1/23/23		0.0007890944		4.460705		176		99.029		4.024769		Diversified		Food		JP Morgan CEMBI Broad		USD		XS0876086975														24		NR		0.0007890944				0.0007890944

		6/28/18		6/8/12		Asia		Philippines		PCORPM		N.A.		7.5		PCORPM 7.5 Perp		0.0003741839		11.943136		907		100.125		0.111915		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0879849312														24		NR		0.0003741839				0.0008650574

		6/28/18		6/8/12		Asia		Philippines		PCORPM		N.A.		4.6		PCORPM 4.6 Perp		0.0004908735		7.285242		435		92.125		4.653601		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1740858540														24		NR		0.0004908735				

		6/28/18		6/8/12		Asia		Philippines		RCBPM		2/2/2021		3.45		RCBPM 3.45 2/2/21		0.0003290421		4.027599		145		98.09582		2.438166		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1313432301				BB+		Baa2				11		9		9		BBB		0.0003290421				0.0007931867

		6/28/18		6/8/12		Asia		Philippines		RCBPM		3/16/2023		4.125		RCBPM 4.125 3/16/23		0.0004641446		4.541145		184		97.74952		4.183311		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1785829927						Baa2						9		9		BBB		0.0004641446				

		6/28/18		6/8/12		Asia		Philippines		SECBPM		2/3/2020		3.95		SECBPM 3.95 2/3/20		0.0003188894		3.343197		88		100.3665		1.509436		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1135429261		BBB-		WD				10		0				10		BBB-		0.0003188894				0.0003188894

		6/28/18		6/8/12		Asia		Philippines		SMCGL		N.A.		6.75		SMCGL 6.75 Perp		0.0003266196		9.485162		658		102.1115		2.996407		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1277512775														24		NR		0.0003266196				0.0006514317

		6/28/18		6/8/12		Asia		Philippines		SMCGL		N.A.		7.5		SMCGL 7.5 Perp		0.0003248121		10.363294		747		102.75		1.714146		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1061082696														24		NR		0.0003248121				

		6/28/18		6/8/12		Asia		Philippines		SMCPM		4/26/2023		4.875		SMCPM 4.875 4/26/23		0.0005273784		5.324164		262		97.11017		4.206042		Utilities		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0921226386														24		NR		0.0005273784				0.0005273784

		6/28/18		6/8/12		Asia		Philippines		SMPM		10/17/2019		4.25		SMPM 4.25 10/17/19		0.0005268095		3.472877		108		100.21915		1.241572		Diversified		Retail		JP Morgan CEMBI Broad		USD		XS0843919480														24		NR		0.0005268095				0.0008934638

		6/28/18		6/8/12		Asia		Philippines		SMPM		6/10/2024		4.875		SMPM 4.875 6/10/24		0.0003666543		4.702079		194		100.2275		5.114244		Diversified		Retail		JP Morgan CEMBI Broad		USD		XS1074049534														24		NR		0.0003666543				

		6/28/18		6/8/12		Asia		Philippines		UBPPM		11/29/2022		3.369		UBPPM 3.369 11/29/22		0.0004972618		4.472813		178		95.125		4.034919		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1725337445						Baa2						9		9		BBB		0.0004972618				0.0004972618

		6/28/18		6/8/12		Asia		Philippines		VLLPM		11/28/2024		5.75		VLLPM 5.75 11/28/24		0.0003448343		6.772352		400		94		5.229119		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1721418975														24		NR		0.0003448343				0.0007491169

		6/28/18		6/8/12		Asia		Philippines		VLLPM		6/18/2022		7.375		VLLPM 7.375 6/18/22		0.0004042826		5.8189		316		104.43436		3.419411		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1248231299														24		NR		0.0004042826				

		6/28/18		6/8/12		Europe		Poland		PKOBP		9/26/2022		4.63		PKOBP 4.63 9/26/22		0.0010732116		3.980974		130		101.75		3.787804		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0783934085		NR				A3		24				7		7		A-		0.0010732116				0.0010732116

		6/28/18		6/8/12		Middle East		Qatar		ABQKQD		2/22/2022		3.5		ABQKQD 3.5 2/22/22		0.0005048435		4.591891		194		95.625		3.335116		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1569829200						A2						6		6		A		0.0005048435				0.0010170162

		6/28/18		6/8/12		Middle East		Qatar		ABQKQD		4/13/2021		3.625		ABQKQD 3.625 4/13/21		0.0005121727		4.39512		181		97.5		2.595567		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1394244252						A2						6		6		A		0.0005121727				

		6/28/18		6/8/12		Middle East		Qatar		COMQAT		11/18/2019		7.5		COMQAT 7.5 11/18/19		0.0006560071		3.919769		151		104		1.303627		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0466365383		BBB				Baa3		9				10		9		BBB		0.0006560071				0.0014125505

		6/28/18		6/8/12		Middle East		Qatar		COMQAT		6/13/2021		3.25		COMQAT 3.25 6/13/21		0.0007565434		4.298427		170		96.625		2.773285		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1432416029		BBB+				A3		8				7		7		A-		0.0007565434				

		6/28/18		6/8/12		Middle East		Qatar		ERESQD		4/5/2022		4.875		ERESQD 4.875 4/5/22		0.000421028		10.966323		832		79.625		3.226769		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1590806508		B-				B1		16				14		14		B+		0.000421028				0.000421028

		6/28/18		6/8/12		Middle East		Qatar		QATIQD		N.A.		4.95		QATIQD 4.95 Perp		0.0004495987		5.853733		291		94.375		3.907445		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1577847145		BBB+						8						8		BBB+		0.0004495987				0.0004495987

		6/28/18		6/8/12		Middle East		Qatar		QGTS		12/31/2033		6.067		QGTS 6.067 12/31/33		0.0009658118		4.741841		191		109		7.513544		Transport		Gas		JP Morgan CEMBI Broad		USD		USY62014AA64		A+		A		A1		5		6		5		5		A+		0.0009658118				0.0009658118

		6/28/18		6/8/12		Middle East		Qatar		QIBKQD		5/23/2022		3.251		QIBKQD 3.251 5/23/22		0.0007520936		4.271104		161		95.875		3.599371		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1614212196				A						6				24		NR		0.0007520936				0.0007520936

		6/28/18		6/8/12		Middle East		Qatar		QNBK		4/29/2020		2.875		QNBK 2.875 4/29/20		0.001030417		3.515198		102		98.375		1.753745		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0923450414				A+		Aa3				5		4		4		AA-		0.001030417				0.0020222833

		6/28/18		6/8/12		Middle East		Qatar		QNBK		9/7/2021		2.125		QNBK 2.125 9/7/21		0.0009918663		3.808304		119		94.5		3.018999		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1485745704		A		A+		Aa3		6		5		4		4		AA-		0.0009918663				

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		1/31/2028		3.875		QTELQD 3.875 1/31/28		0.0004989672		4.506986		167		94.125		7.765688		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0880134258		A-		A-		A2		7		7		6		6		A		0.0004989672				0.0044085423

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		1/31/2043		4.5		QTELQD 4.5 1/31/43		0.0005016448		4.823015		189		94.375		14.307879		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0881740384		A-		A-		A2		7		7		6		6		A		0.0005016448				

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		10/19/2025		5		QTELQD 5 10/19/25		0.0008124644		4.422399		162		102.9375		6.054912		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0551307100		A-		A-		A2		7		7		6		6		A		0.0008124644				

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		2/16/2021		4.75		QTELQD 4.75 2/16/21		0.0010868609		3.490991		91		102.5		2.422872		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0549116530		A-		A-		A2		7		7		6		6		A		0.0010868609				

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		2/21/2023		3.25		QTELQD 3.25 2/21/23		0.0010156661		4.017402		131		96.28		4.214213		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0866438475		A-		A-		A2		7		7		6		6		A		0.0010156661				

		6/28/18		6/8/12		Middle East		Qatar		QTELQD		6/22/2026		3.75		QTELQD 3.75 6/22/26		0.0004929389		4.464522		165		94.5		6.798616		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1435374126		A-		A-		A2		7		7		6		6		A		0.0004929389				

		6/28/18		6/8/12		Middle East		Qatar		RASGAS		9/30/2019		6.75		RASGAS 6.75 9/30/19		0.0006759856		3.272617		89		103.75		1.181132		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USM8222MAG70		A		AA-		A1		6		4		5		5		A+		0.0006759856				0.00295774

		6/28/18		6/8/12		Middle East		Qatar		RASGAS		9/30/2020		5.298		RASGAS 5.298 9/30/20		0.0004115591		3.040434		61		101.75		1.205439		Oil & Gas		Pipelines		JP Morgan CEMBI Broad		USD		USM8221WAA91		A		AA-		A1		6		4		5		5		A+		0.0004115591				

		6/28/18		6/8/12		Middle East		Qatar		RASGAS		9/30/2027		5.838		RASGAS 5.838 9/30/27		0.0009521549		4.489673		171		106		5.364522		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USM8222MAA01		A		AA-		A1		6		4		5		5		A+		0.0009521549				

		6/28/18		6/8/12		Middle East		Qatar		RASGAS		9/30/2027		6.332		RASGAS 6.332 9/30/27		0.0009180404		4.395162		163		108.5		5.167475		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USM8222MAD40		A		AA-		A1		6		4		5		5		A+		0.0009180404				

		6/28/18		6/8/12		Europe		Russia		AKBHC		N.A.		9.25		AKBHC 9.25 Perp		0.0003182967		9.905529		701		101.375		3.614388		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1631338495				B-						16				24		NR		0.0003182967				0.0003182967

		6/28/18		6/8/12		Europe		Russia		ALFARU		4/28/2021		7.75		ALFARU 7.75 4/28/21		0.0011294137		4.686786		210		107		2.512852		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0620695204		BB+		BB+		Ba1		11		11		11		11		BB+		0.0011294137				0.0028044046

		6/28/18		6/8/12		Europe		Russia		ALFARU		9/26/2019		7.5		ALFARU 7.5 9/26/19		0.0004513866		4.746597		237		102.625		1.156727		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0832412505		B		BB		Ba3		15		12		13		13		BB-		0.0004513866				

		6/28/18		6/8/12		Europe		Russia		ALFARU		N.A.		8		ALFARU 8 Perp		0.0007262741		9.109991		620		98.25		3.377514		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1513741311				B		B2u				15		15		15		B		0.0007262741				

		6/28/18		6/8/12		Europe		Russia		ALFARU		N.A.		6.95		ALFARU 6.95 Perp		0.0004973302		7.881398		496		94.25		3.589791		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1760786340				B		B2				15		15		15		B		0.0004973302				

		6/28/18		6/8/12		Europe		Russia		ALRSRU		11/3/2020		7.75		ALRSRU 7.75 11/3/20		0.0011321999		4.065149		152		107.375		2.127457		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS0555493203		BB+		BB+		Baa3		11		11		10		10		BBB-		0.0011321999				0.0011321999

		6/28/18		6/8/12		Europe		Russia		BORFIN		4/7/2022		6.5		BORFIN 6.5 4/7/22		0.0003474541		6.420296		377		99.5		3.253042		Oil & Gas		Oil&Gas Services		JP Morgan CEMBI Broad		USD		XS1596115409		BB-		BB-		Ba3		13		13		13		13		BB-		0.0003474541		0.0137114075		0.0003474541

		6/28/18		6/8/12		Europe		Russia		CHMFRU		10/17/2022		5.9		CHMFRU 5.9 10/17/22		0.0006919977		4.758713		208		103.5		3.74206		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS0841671000		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0006919977				0.0006919977

		6/28/18		6/8/12		Europe		Russia		CRBKMO		10/5/2027		7.5		CRBKMO 7.5 10/5/27		0.0005099817		11.087793		828		79.75		3.193584		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1589106910				B						15				24		NR		0.0005099817				0.0021217052

		6/28/18		6/8/12		Europe		Russia		CRBKMO		11/7/2021		5.875		CRBKMO 5.875 11/7/21		0.0005127046		6.376451		375		97.5		2.972372		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1510534677		BB-		BB-				13		13				13		BB-		0.0005127046				

		6/28/18		6/8/12		Europe		Russia		CRBKMO		2/14/2023		5.55		CRBKMO 5.55 2/14/23		0.0005060868		6.566372		387		95		3.920941		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1759801720		BB-		BB-		Ba3		13		13		13		13		BB-		0.0005060868				

		6/28/18		6/8/12		Europe		Russia		CRBKMO		N.A.		8.875		CRBKMO 8.875 Perp		0.0005929321		11.878717		900		80		1.815034		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1601094755				CCC+		Caa2u				17		18		18		CCC		0.0005929321				

		6/28/18		6/8/12		Europe		Russia		EDCLLI		4/17/2020		4.875		EDCLLI 4.875 4/17/20		0.0006277073		4.650432		216		99.375		1.684889		Oil & Gas		Oil&Gas Services		JP Morgan CEMBI Broad		USD		XS0918604496		BB+		BB				11		12				11		BB+		0.0006277073				0.0006277073

		6/28/18		6/8/12		Europe		Russia		EVRAZ		1/28/2021		8.25		EVRAZ 8.25 1/28/21		0.0008570363		5.249857		268		106.125		2.249522		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1319822752		BB		BB				12		12				12		BB		0.0008570363				0.0029363226

		6/28/18		6/8/12		Europe		Russia		EVRAZ		1/31/2022		6.75		EVRAZ 6.75 1/31/22		0.0005521871		5.463209		282		103.125		3.087219		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1405775377		BB		BB				12		12				12		BB		0.0005521871				

		6/28/18		6/8/12		Europe		Russia		EVRAZ		3/20/2023		5.375		EVRAZ 5.375 3/20/23		0.0007719905		5.802112		310		97.25		4.051835		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1533915721		BB		BB		Ba3		12		12		13		12		BB		0.0007719905				

		6/28/18		6/8/12		Europe		Russia		EVRAZ		4/22/2020		6.5		EVRAZ 6.5 4/22/20		0.0007551087		4.813064		233		102.25		1.676668		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS0808638612		BB		BB				12		12				12		BB		0.0007551087				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		1/23/2021		5.999		GAZPRU 5.999 1/23/21		0.0006660607		4.176796		161		103.875		2.311957		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0708813810		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0006660607				0.0087811324

		6/28/18		6/8/12		Europe		Russia		GAZPRU		2/6/2020		3.85		GAZPRU 3.85 2/6/20		0.0008446194		3.685356		122		99.75		1.516063		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0885733153		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0008446194				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		2/6/2028		4.95		GAZPRU 4.95 2/6/28		0.0009180374		5.439258		261		95.875		7.380847		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0885736925		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0009180374				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		3/23/2027		4.95		GAZPRU 4.95 3/23/27		0.0007599802		5.476971		266		95.875		6.889052		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1585190389		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0007599802				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		3/7/2022		6.51		GAZPRU 6.51 3/7/22		0.0014591178		4.676591		203		105.625		3.211742		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0290580595		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0014591178				0.0087811324

		6/28/18		6/8/12		Europe		Russia		GAZPRU		4/28/2034		8.625		GAZPRU 8.625 4/28/34		0.0015588896		6.250746		338		123.125		9.247342		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0191754729		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0015588896				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		7/19/2022		4.95		GAZPRU 4.95 7/19/22		0.0010724466		4.629		196		100.67		3.563969		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0805570354		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0010724466				

		6/28/18		6/8/12		Europe		Russia		GAZPRU		8/16/2037		7.288		GAZPRU 7.288 8/16/37		0.0015019807		6.119859		323		112.55		10.569965		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0316524130		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0015019807				

		6/28/18		6/8/12		Europe		Russia		GLPRLI		1/25/2022		6.872		GLPRLI 6.872 1/25/22		0.000380684		6.118363		348		101.375		3.050125		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1319813769				BB		Ba3				12		13		13		BB-		0.000380684				0.0007515515

		6/28/18		6/8/12		Europe		Russia		GLPRLI		9/22/2023		6.5		GLPRLI 6.5 9/22/23		0.0003708675		6.29795		358		99.875		4.314437		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1405775450				BB		Ba3				12		13		13		BB-		0.0003708675				

		6/28/18		6/8/12		Europe		Russia		GMKNRM		10/14/2022		6.625		GMKNRM 6.625 10/14/22		0.0011195933		4.920838		224		106		3.686487		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1298447019		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0011195933				0.0032015605

		6/28/18		6/8/12		Europe		Russia		GMKNRM		10/28/2020		5.55		GMKNRM 5.55 10/28/20		0.0010797457		4.010538		146		102.625		2.153852		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS0982861287		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0010797457				

		6/28/18		6/8/12		Europe		Russia		GMKNRM		4/11/2023		4.1		GMKNRM 4.1 4/11/23		0.0010022215		5.112863		240		95.25		4.237061		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1589324075		BBB-		BBB-				10		10				10		BBB-		0.0010022215				

		6/28/18		6/8/12		Europe		Russia		GPBRU		12/28/2023		7.496		GPBRU 7.496 12/28/23		0.0007812551		8.648712		592		99.875		0.481902		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0975320879				BB		NR				12		24		24		NR		0.0007812551				0.0026511682

		6/28/18		6/8/12		Europe		Russia		GPBRU		9/5/2019		4.96		GPBRU 4.96 9/5/19		0.0008010191		3.315718		95		100.875		1.125144		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1040726587		BB+		BB+				11		11				11		BB+		0.0008010191				

		6/28/18		6/8/12		Europe		Russia		GPBRU		N.A.		9.835		GPBRU 9.835 Perp		0.001068894		9.862645		697		100.75		3.779301		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0848137708						NR						24		24		NR		0.001068894				

		6/28/18		6/8/12		Europe		Russia		HCDNDA		11/11/2021		5.875		HCDNDA 5.875 11/11/21		0.000370965		5.256138		263		100.875		3.005116		Financial		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1516324321		NR		BB+				24		11				24		NR		0.000370965				0.000681038

		6/28/18		6/8/12		Europe		Russia		HCDNDA		2/15/2023		5.075		HCDNDA 5.075 2/15/23		0.000310073		5.507673		281		97.25		3.995963		Financial		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS1772800204				BB+		Ba1				11		11		11		BB+		0.000310073				

		6/28/18		6/8/12		Europe		Russia		IMHRUS		5/4/2022		7.5		IMHRUS 7.5 5/4/22		0.0005240936		7.381542		473		99.375		3.255053		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1600695974		B		B		B2		15		15		15		15		B		0.0005240936				0.0005240936

		6/28/18		6/8/12		Europe		Russia		LUKOIL		11/2/2026		4.75		LUKOIL 4.75 11/2/26		0.0010386345		4.841107		202		98.875		6.779687		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1514045886		BBB		BBB+				9		8				9		BBB		0.0010386345		0.0187754561		0.0049469826

		6/28/18		6/8/12		Europe		Russia		LUKOIL		11/5/2019		7.25		LUKOIL 7.25 11/5/19		0.0006605794		3.400951		100		104.5		1.273789		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0461926569		BBB		BBB+		Baa3		9		8		10		9		BBB		0.0006605794				

		6/28/18		6/8/12		Europe		Russia		LUKOIL		11/9/2020		6.125		LUKOIL 6.125 11/9/20		0.0010984001		3.878162		133		104.5		2.176381		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0554659671		BBB		BBB+		Baa3		9		8		10		9		BBB		0.0010984001				

		6/28/18		6/8/12		Europe		Russia		LUKOIL		4/24/2023		4.563		LUKOIL 4.563 4/24/23		0.001586827		4.294095		159		100.652		4.260317		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0919504562		BBB		BBB+		Baa3		9		8		10		9		BBB		0.001586827				

		6/28/18		6/8/12		Europe		Russia		LUKOIL		6/7/2022		6.656		LUKOIL 6.656 6/7/22		0.0005625416		4.415399		176		107.5		3.458297		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0304274599		BBB		BBB+		Baa3		9		8		10		9		BBB		0.0005625416		0.007306727		

		6/28/18		6/8/12		Europe		Russia		METINR		4/17/2020		5.625		METINR 5.625 4/17/20		0.0003534035		4.591805		211		100.75		1.675986		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS0918297382		BB		BB		Ba2		12		12		12		12		BB		0.0003534035				0.0011490184

		6/28/18		6/8/12		Europe		Russia		METINR		5/2/2024		4.85		METINR 4.85 5/2/24		0.0007956149		5.794133		304		94.625		4.961521		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1603335610		BB		BB		Ba2		12		12		12		12		BB		0.0007956149				

		6/28/18		6/8/12		Europe		Russia		MOBTEL		5/30/2023		5		MOBTEL 5 5/30/23		0.0005096922		5.379787		267		97.375		4.285572		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0921331509		BB		BB+		Ba1u		12		11		11		11		BB+		0.0005096922				0.0008526534

		6/28/18		6/8/12		Europe		Russia		MOBTEL		6/22/2020		8.625		MOBTEL 8.625 6/22/20		0.0003429612		4.347099		184		107		1.819871		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0513723873		BB		BB+		Ba1u		12		11		11		11		BB+		0.0003429612				

		6/28/18		6/8/12		Europe		Russia		NLMKRU		6/15/2023		4.5		NLMKRU 4.5 6/15/23		0.0007064061		5.047405		233		96.625		4.38002		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1405775617		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0007064061				0.0011961825

		6/28/18		6/8/12		Europe		Russia		NLMKRU		9/21/2024		4		NLMKRU 4 9/21/24		0.0004897764		5.162727		239		92.875		5.360177		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1577953174		BBB-		BBB-				10		10				10		BBB-		0.0004897764				

		6/28/18		6/8/12		Europe		Russia		NVTKRM		12/13/2022		4.422		NVTKRM 4.422 12/13/22		0.001027606		4.641422		195		98.375		3.993427		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0864383723		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.001027606				0.0017607464

		6/28/18		6/8/12		Europe		Russia		NVTKRM		2/3/2021		6.604		NVTKRM 6.604 2/3/21		0.0007331404		4.032829		146		105.5		2.326991		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0588433267		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0007331404				

		6/28/18		6/8/12		Europe		Russia		OPRORU		9/27/2021		8.25		OPRORU 8.25 9/27/21		0.0002472999		22.358397		1975		65.625		2.472204		Financial		Real Estate		JP Morgan CEMBI Broad		USD		XS1495585355		CCC+				B3		17				16		16		B-		0.0002472999				0.0002472999

		6/28/18		6/8/12		Europe		Russia		PGILLN		1/29/2024		4.7		PGILLN 4.7 1/29/24		0.000494337		6.008229		326		92.875		4.716975		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1713474325		BB-		BB-		Ba1		13		13		11		11		BB+		0.000494337				0.0026163915

		6/28/18		6/8/12		Europe		Russia		PGILLN		2/7/2023		5.25		PGILLN 5.25 2/7/23		0.0008242207		5.81329		311		96.75		3.950701		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1533922933		BB-		BB-		Ba1		13		13		11		11		BB+		0.0008242207				

		6/28/18		6/8/12		Europe		Russia		PGILLN		3/28/2022		4.699		PGILLN 4.699 3/28/22		0.0005046511		5.711787		306		95.625		3.334801		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS1405766384		BB-		BB-		Ba1		13		13		11		11		BB+		0.0005046511				0.0026163915

		6/28/18		6/8/12		Europe		Russia		PGILLN		4/29/2020		5.625		PGILLN 5.625 4/29/20		0.0007931827		4.896189		241		100.5		1.705302		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS0922301717		BB-		BB-				13		13				13		BB-		0.0007931827				

		6/28/18		6/8/12		Europe		Russia		PHORRU		4/24/2023		3.949		PHORRU 3.949 4/24/23		0.0004956315		5.042272		233		94.375		4.287236		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1752568144		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0004956315				0.0004956315

		6/28/18		6/8/12		Europe		Russia		POGLN		11/14/2022		8.125		POGLN 8.125 11/14/22		0.000449192		12.321036		964		85.125		3.460503		metals & mining		Mining		JP Morgan CEMBI Broad		USD		XS1711554102		B-		B-				16		16				16		B-		0.000449192				0.000449192

		6/28/18		6/8/12		Europe		Russia		ROSNRM		3/6/2022		4.199		ROSNRM 4.199 3/6/22		0.0020524948		4.834899		219		97.125		3.322966		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0861981180		BB+		WD		Baa3		11		0		10		10		BBB-		0.0020524948				0.0020524948

		6/28/18		6/8/12		Europe		Russia		SBERRU		10/29/2022		5.125		SBERRU 5.125 10/29/22		0.002082067		5.25377		257		99		3.80851		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0848530977				BB+		Ba2				11		12		12		BB		0.002082067				0.0069210793

		6/28/18		6/8/12		Europe		Russia		SBERRU		2/26/2024		5.5		SBERRU 5.5 2/26/24		0.0010621688		6.65397		391		100		0.633139		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1032750165				BB+						11				24		NR		0.0010621688				

		6/28/18		6/8/12		Europe		Russia		SBERRU		2/7/2022		6.125		SBERRU 6.125 2/7/22		0.0016642522		4.710524		207		104		3.153183		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0743596040				BBB-		Ba1				10		11		11		BB+		0.0016642522				

		6/28/18		6/8/12		Europe		Russia		SBERRU		5/23/2023		5.25		SBERRU 5.25 5/23/23		0.0010376141		5.36619		266		99		4.247669		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0935311240				BB+						11				24		NR		0.0010376141				

		6/28/18		6/8/12		Europe		Russia		SBERRU		6/16/2021		5.717		SBERRU 5.717 6/16/21		0.0010749772		4.475134		188		102.9		2.703063		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0638572973				BBB-		Ba1				10		11		11		BB+		0.0010749772				

		6/28/18		6/8/12		Europe		Russia		SIBNEF		11/27/2023		6		SIBNEF 6 11/27/23		0.0016328532		5.011003		228		103.875		4.586914		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0997544860		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0016328532				0.0031725952

		6/28/18		6/8/12		Europe		Russia		SIBNEF		9/19/2022		4.375		SIBNEF 4.375 9/19/22		0.001539742		4.971667		229		97.25		3.758913		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0830192711		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.001539742				

		6/28/18		6/8/12		Europe		Russia		SIBUR		10/5/2023		4.125		SIBUR 4.125 10/5/23		0.0005001956		4.998055		227		95		4.620032		Industrial		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1693971043				BB+		Baa3				11		10		10		BBB-		0.0005001956				0.0005001956

		6/28/18		6/8/12		Europe		Russia		TMENRU		2/2/2020		7.25		TMENRU 7.25 2/2/20		0.000560893		3.561801		111		104.625		1.464189		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0484209159		BB+		WD		Baa3		11		0		10		10		BBB-		0.000560893				0.000560893

		6/28/18		6/8/12		Europe		Russia		TRUBRU		4/3/2020		6.75		TRUBRU 6.75 4/3/20		0.0005323545		5.82997		335		100.5		1.613907		Metals & Mining		Metal Fabricate/Hardware		JP Morgan CEMBI Broad		USD		XS0911599701		B+				B1		14				14		14		B+		0.0005323545				0.0005323545

		6/28/18		6/8/12		Europe		Russia		VIP		2/13/2023		5.95		VIP 5.95 2/13/23		0.0010503537		5.729646		303		100.25		3.916426		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0889401724		BB		BB+		Ba2		12		11		12		12		BB		0.0010503537		0.0201420536		0.0038126452

		6/28/18		6/8/12		Europe		Russia		VIP		2/2/2021		7.748		VIP 7.748 2/2/21		0.0004322297		4.582071		201		106.875		2.285809		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0587031096		BB		BB+		Ba2		12		11		12		12		BB		0.0004322297				

		6/28/18		6/8/12		Europe		Russia		VIP		3/1/2022		7.5043		VIP 7.5043 3/1/22		0.0006816716		5.334369		270		106.375		3.134632		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0643183220		BB		BB+		Ba2		12		11		12		12		BB		0.0006816716				

		6/28/18		6/8/12		Europe		Russia		VIP		4/26/2023		7.25		VIP 7.25 4/26/23		0.0007647033		6.24207		354		103.5		4.000443		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1400710726		BB		BB+		Ba2		12		11		12		12		BB		0.0007647033				

		6/28/18		6/8/12		Europe		Russia		VIP		6/16/2024		4.95		VIP 4.95 6/16/24		0.0008836869		6.011164		325		94		5.060066		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1625994618		BB		BB+		Ba2		12		11		12		12		BB		0.0008836869				

		6/28/18		6/8/12		Europe		Russia		VOSTOK		5/4/2020		7		VOSTOK 7 5/4/20		0.0003608444		26.328272		2384		68.125		1.520551		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS0925043100		NR		WD				24		0				24		NR		0.0003608444				0.0003608444

		6/28/18		6/8/12		Europe		Russia		VTB		10/13/2020		6.551		VTB 6.551 10/13/20		0.0009118735		4.28058		174		104.375		2.090738		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0548633659		BBB-		WD		Ba1		10		0		11		10		BBB-		0.0009118735				0.0048781783

		6/28/18		6/8/12		Europe		Russia		VTB		10/17/2022		6.95		VTB 6.95 10/17/22		0.0015204769		6.239874		356		101.875		3.636691		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0842078536		B-		WD		Ba3		16		0		13		13		BB-		0.0015204769				

		43279		4543		Europe		Russia		VTB		N.A.		9.5		VTB 9.5 Perp		0.0024458279		9.996858		710		103.625		4.009619		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0810596832						NR						24		24		NR		0.0024458279				

		43279		4543		Middle East		Saudi Arabia		DARALA		3/21/2023		6.875		DARALA 6.875 3/21/23		0.0005004924		8.16858		547		94.125		3.862054		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1794398831						B1						14		14		B+		0.0005004924				0.0010036533

		43279		4543		Middle East		Saudi Arabia		DARALA		4/10/2022		6.875		DARALA 6.875 4/10/22		0.0005031609		8.202331		556		95		3.200147		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1597014767						B1						14		14		B+		0.0005031609				

		43279		4543		Middle East		Saudi Arabia		INTLWT		12/15/2039		5.95		INTLWT 5.95 12/15/39		0.0008294526		6.132603		329		97.5		8.234289		Consumer		Commercial Services		JP Morgan CEMBI Broad		USD		USM00020AA12		BBB-				Baa3		10				10		10		BBB-		0.0008294526				0.0008294526

		43279		4543		Middle East		Saudi Arabia		SECO		4/3/2022		4.211		SECO 4.211 4/3/22		0.0013344332		3.663123		101		101.4		3.42388		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0767862914		A-		A		A2		7		6		6		6		A		0.0013344332				0.0060491845

		43279		4543		Middle East		Saudi Arabia		SECO		4/8/2023		3.473		SECO 3.473 4/8/23		0.0010323162		3.702865		99		98.25		4.328545		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0908512410		A-		A		A2		7		6		6		6		A		0.0010323162				

		43279		4543		Middle East		Saudi Arabia		SECO		4/8/2024		4		SECO 4 4/8/24		0.0015777518		3.901397		115		100		5.080545		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1054250235		A-		A		A2		7		6		6		6		A		0.0015777518				

		43279		4543		Middle East		Saudi Arabia		SECO		4/8/2043		5.06		SECO 5.06 4/8/43		0.0010267961		5.178406		225		97.35		13.830468		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0911024635		A-		A		A2		7		6		6		6		A		0.0010267961				

		43279		4543		Middle East		Saudi Arabia		SECO		4/8/2044		5.5		SECO 5.5 4/8/44		0.0010778872		5.274398		234		102.15		13.767617		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1054250318		A-		A		A2		7		6		6		6		A		0.0010778872				

		43279		4543		Asia		Singapore		CAPLSP		9/20/2022		4.076		CAPLSP 4.076 9/20/22		0.0004241652		3.816846		114		100.60166		3.81353		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS0831700421														24		NR		0.0004241652				0.0004241652

		6/28/18		6/8/12		Asia		Singapore		DBSSP		7/16/2019		2.246		DBSSP 2.246 7/16/19		0.0007824925		3.045249		72		99.08095		1.008365		Financial		Banks		JP Morgan CEMBI Broad		USD		US24023LAA44				AA-		Aa2				4		3		3		AA		0.0007824925				0.0025865186

		6/28/18		6/8/12		Asia		Singapore		DBSSP		7/16/2019		2.84769		DBSSP 2.84769 7/16/19		0.000524292		2.983587		65		100.01232		0.040171		Financial		Banks		JP Morgan CEMBI Broad		USD		US24023LAB27				AA-		Aa2				4		3		3		AA		0.000524292				

		6/28/18		6/8/12		Asia		Singapore		DBSSP		7/25/2022		2.97954		DBSSP 2.97954 7/25/22		0.0005258991		3.351254		68		100.36704		0.070514		Financial		Banks		JP Morgan CEMBI Broad		USD		US24023LAC00				AA-		Aa2				4		3		3		AA		0.0005258991				

		6/28/18		6/8/12		Asia		Singapore		DBSSP		N.A.		3.6		DBSSP 3.6 Perp		0.000753835		5.280102		233		95.3		2.963419		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1484844656				BBB		Baa1				9		8		8		BBB+		0.000753835				

		6/28/18		6/8/12		Asia		Singapore		FLEX		2/15/2020		4.625		FLEX 4.625 2/15/20		0.0005370743		3.567853		110		101.3145		1.531117		TMT		Electronics		JP Morgan CEMBI Broad		USD		US33938EAQ08		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005370743				0.0017125564

		6/28/18		6/8/12		Asia		Singapore		FLEX		2/15/2023		5		FLEX 5 2/15/23		0.0005394357		4.30586		160		101.625		4.041525		TMT		Electronics		JP Morgan CEMBI Broad		USD		US33938EAS63		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0005394357				

		43279		4543		Asia		Singapore		FLEX		6/15/2025		4.75		FLEX 4.75 6/15/25		0.0006360464		4.412458		162		101.5		5.89179		TMT		Electronics		JP Morgan CEMBI Broad		USD		US33938EAU10		BBB-		BBB-		Baa3		10		10		10		10		BBB-		0.0006360464				

		43279		4543		Asia		Singapore		GLPSP		6/4/2025		3.875		GLPSP 3.875 6/4/25		0.0009725327		5.040996		224		93.02219		5.956724		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1242348164		BBB-		BBB		Baa3		10		9		10		10		BBB-		0.0009725327				0.0009725327

		43279		4543		Asia		Singapore		OCBCSP		10/15/2024		4		OCBCSP 4 10/15/24		0.0010539523		4.799222		203		100.281		1.263303		Financial		Banks		JP Morgan CEMBI Broad		USD		US69033DAB38		BBB+		A+		A3		8		5		7		7		A-		0.0010539523				0.0020993567

		43279		4543		Asia		Singapore		OCBCSP		6/19/2024		4.25		OCBCSP 4.25 6/19/24		0.0010454044		4.146846		138		100.16283		5.234604		Financial		Banks		JP Morgan CEMBI Broad		USD		US69033DAC11		BBB+		A+		A3		8		5		7		7		A-		0.0010454044		0.0135399078		

		43279		4543		Asia		Singapore		OLAMSP		1/9/2023		4.375		OLAMSP 4.375 1/9/23		0.0003031829		5.480732		278		94.875		3.954881		Industrial		Food		JP Morgan CEMBI Broad		USD		XS1575977365														24		NR		0.0003031829				0.0015903316

		6/28/18		6/8/12		Asia		Singapore		OLAMSP		2/5/2020		4.5		OLAMSP 4.5 2/5/20		0.0003153273		4.587386		213		99.0245		1.497649		Industrial		Food		JP Morgan CEMBI Broad		USD		XS1093915228														24		NR		0.0003153273				

		6/28/18		6/8/12		Asia		Singapore		OLAMSP		4/12/2021		4.5		OLAMSP 4.5 4/12/21		0.0004642756		5.057918		247		98.0035		2.555508		Industrial		Food		JP Morgan CEMBI Broad		USD		XS1394068693														24		NR		0.0004642756				

		6/28/18		6/8/12		Asia		Singapore		OLAMSP		N.A.		5.35		OLAMSP 5.35 Perp		0.0005075458		8.737258		582		95		3.008939		Industrial		Food		JP Morgan CEMBI Broad		USD		XS1452359521														24		NR		0.0005075458				

		6/28/18		6/8/12		Asia		Singapore		STATSP		11/24/2020		8.5		STATSP 8.5 11/24/20		0.0004499434		7.823263		527		100.694		2.122509		TMT		Semiconductors		JP Morgan CEMBI Broad		USD		USY8162BAH88		B+		BB		B3		14		12		16		14		B+		0.0004499434				0.0004499434

		6/28/18		6/8/12		Asia		Singapore		STESP		7/16/2019		4.8		STESP 4.8 7/16/19		0.000541559		2.995264		67		101.72194		0.991272		TMT		Engineering&Construction		JP Morgan CEMBI Broad		USD		XS0440041191		AAA				Aaa		1				1		1		AAA		0.000541559				0.000541559

		6/28/18		6/8/12		Asia		Singapore		STSP		10/3/2026		2.375		STSP 2.375 10/3/26		0.0004718235		3.750997		93		89.96458		7.339706		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1497633179		A+				A1		5				5		5		A+		0.0004718235				0.0023232965

		6/28/18		6/8/12		Asia		Singapore		STSP		12/1/2031		7.375		STSP 7.375 12/1/31		0.0006906009		4.130997		127		131.90413		9.213034		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY79985AD29		A+		A+u		A1		5		ERROR:#N/A		5		5		A+		0.0006906009				

		6/28/18		6/8/12		Asia		Singapore		STSP		6/30/2025		3.25		STSP 3.25 6/30/25		0.0005061679		3.67905		88		97.125		6.208926		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1253849357		A+				A1		5				5		5		A+		0.0005061679				

		6/28/18		6/8/12		Asia		Singapore		STSP		9/8/2021		4.5		STSP 4.5 9/8/21		0.0006547042		3.315254		70		103.28329		2.924814		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS0600103401		A+		A+u		A1		5		ERROR:#N/A		5		5		A+		0.0006547042				

		6/28/18		6/8/12		Asia		Singapore		UOBSP		3/18/2020		2.5		UOBSP 2.5 3/18/20		0.0005185086		3.12525		65		98.78926		1.649305		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1111112782		AA-		AA-		Aa1		4		4		2		2		AA+		0.0005185086				0.0033222031

		6/28/18		6/8/12		Asia		Singapore		UOBSP		3/8/2027		2.88		UOBSP 2.88 3/8/27		0.0006036975		4.398874		157		95.63868		3.435898		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1485603408				A+		A3				5		7		7		A-		0.0006036975				

		6/28/18		6/8/12		Asia		Singapore		UOBSP		9/16/2026		3.5		UOBSP 3.5 9/16/26		0.0007234766		4.710256		189		98.14706		3.011973		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1379133058		BBB+u		A+		A3		8		5		7		7		A-		0.0007234766				

		6/28/18		4543		Asia		Singapore		UOBSP		9/19/2024		3.75		UOBSP 3.75 9/19/24		0.0008420902		4.665467		189		99.93509		1.187982		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1045409965		BBB+		A+		A3		8		5		7		7		A-		0.0008420902				

		6/28/18		4543		Asia		Singapore		UOBSP		N.A.		3.875		UOBSP 3.875 Perp		0.0006344302		4.901998		195		92.875		4.449114		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1699845068				BBB		Baa1				9		8		8		BBB+		0.0006344302				

		6/28/18		4543		Africa		South Africa		ANGSJ		4/15/2020		5.375		ANGSJ 5.375 4/15/20		0.000750628		3.908536		142		101.75		1.679905		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US03512TAA97		BB+				Baa3		11				10		10		BBB-		0.000750628				0.0018695065

		6/28/18		4543		Africa		South Africa		ANGSJ		4/15/2040		6.5		ANGSJ 6.5 4/15/40		0.0003146342		6.477334		357		99.25		11.462183		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US03512TAB70		BB+				Baa3		11				10		10		BBB-		0.0003146342				

		6/28/18		4543		Africa		South Africa		ANGSJ		8/1/2022		5.125		ANGSJ 5.125 8/1/22		0.0008042443		4.715498		204		100.75		3.585282		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		US03512TAC53		BB+				Baa3		11				10		10		BBB-		0.0008042443				

		6/28/18		4543		Africa		South Africa		FSRSJ		4/30/2020		4.25		FSRSJ 4.25 4/30/20		0.000522914		3.961032		147		99.625		1.73402		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1225512026		BB		BB+u		Baa3		12		ERROR:#N/A		10		10		BBB-		0.000522914				0.000522914

		6/28/18		4543		Africa		South Africa		GFISJ		10/7/2020		4.875		GFISJ 4.875 10/7/20		0.0008940657		4.636525		209		99.5		2.103589		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		XS0547082973		BB+				Baa3		11				10		10		BBB-		0.0008940657				0.0008940657

		6/28/18		4543		Africa		South Africa		GRTSJ		5/2/2023		5.872		GRTSJ 5.872 5/2/23		0.0004527667		5.455542		275		101.25		4.139287		Real Estate		REITS		JP Morgan CEMBI Broad		USD		XS1734198051						Baa3						10		10		BBB-		0.0004527667				0.0004527667

		6/28/18		4543		Africa		South Africa		LIQTEL		7/13/2022		8.5		LIQTEL 8.5 7/13/22		0.0007939473		8.09197		543		100.375		3.24352		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1644418904				B+		Ba3				14		13		13		BB-		0.0007939473				0.0007939473

		6/28/18		6/8/12		Africa		South Africa		MTNSJ		10/13/2026		6.5		MTNSJ 6.5 10/13/26		0.0005284863		6.419222		361		100		6.266271		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1493823725		BB+				Ba1		11				11		11		BB+		0.0005284863				0.0017775051

		6/28/18		6/8/12		Africa		South Africa		MTNSJ		11/11/2024		4.755		MTNSJ 4.755 11/11/24		0.0007262735		6.09822		332		92.25		5.345175		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1128996425		BB+				Ba1		11				11		11		BB+		0.0007262735				

		6/28/18		6/8/12		Africa		South Africa		MTNSJ		2/13/2022		5.373		MTNSJ 5.373 2/13/22		0.0005227453		5.75898		311		98.25		3.18259		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1503116912		BB+				Ba1		11				11		11		BB+		0.0005227453				

		6/28/18		6/8/12		Africa		South Africa		NPNSJ		7/18/2020		6		NPNSJ 6 7/18/20		0.001112876		3.602596		109		104.0575		1.875443		TMT		Media		JP Morgan CEMBI Broad		USD		USN5946FAB33		BBB-		WD		Baa3		10		0		10		10		BBB-		0.001112876				0.0034734884

		6/28/18		6/8/12		Africa		South Africa		NPNSJ		7/21/2025		5.5		NPNSJ 5.5 7/21/25		0.0013172421		4.844288		205		102.875		5.708363		TMT		Media		JP Morgan CEMBI Broad		USD		USN5946FAC16		BBB-		WD		Baa3		10		0		10		10		BBB-		0.0013172421		0.0177746538		

		6/28/18		6/8/12		Africa		South Africa		NPNSJ		7/6/2027		4.85		NPNSJ 4.85 7/6/27		0.0010433703		5.094508		227		97.75		7.056791		TMT		Media		JP Morgan CEMBI Broad		USD		USN5946FAD98		BBB-				Baa3		10				10		10		BBB-		0.0010433703				

		6/28/18		6/8/12		Africa		South Africa		PDLLN		5/1/2022		7.25		PDLLN 7.25 5/1/22		0.0006628304		7.976864		533		96.625		3.243834		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USG7028AAB91		B				B3		15				16		15		B		0.0006628304				0.0006628304

		6/28/18		4543		Africa		South Africa		SASOL		11/14/2022		4.5		SASOL 4.5 11/14/22		0.0010170976		5.11232		242		97		3.896715		Utilities		Oil&Gas		JP Morgan CEMBI Broad		USD		US803865AA25		BB+				Baa3		11				10		10		BBB-		0.0010170976				0.0010170976

		6/28/18		4543		Africa		South Africa		SGLSJ		6/27/2022		6.125		SGLSJ 6.125 6/27/22		0.0004576682		9.6694		701		87.75		3.406688		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USU85969AC41		B+				Ba2		14				12		12		BB		0.0004576682				0.0009618993

		6/28/18		4543		Africa		South Africa		SGLSJ		6/27/2025		7.125		SGLSJ 7.125 6/27/25		0.0005042311		9.327407		655		87.875		5.288595		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USU85969AD24		B+				Ba2		14				12		12		BB		0.0005042311				

		6/28/18		4543		Asia		South Korea		CITNAT		3/25/2023		2.875		CITNAT 2.875 3/25/23		0.0005042483		3.746654		104		96		4.343882		Financial		Banks		JP Morgan CEMBI Broad		USD		US50050HAK23		A+		A		A1		5		6		5		5		A+		0.0005042483				0.001239473

		6/28/18		4543		Asia		South Korea		CITNAT		4/3/2023		3.11575		CITNAT 3.11575 4/3/23		0.000315046		3.609648		90		100		0.00107		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1793243939				A		A1				6		5		5		A+		0.000315046				

		6/28/18		4543		Asia		South Korea		CITNAT		6/9/2022		3.27713		CITNAT 3.27713 6/9/22		0.0004201787		3.59869		93		100.609		0.202458		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1624141435		A+		A		A1		5		6		5		5		A+		0.0004201787				

		6/28/18		4543		Asia		South Korea		DAEGUB		8/13/2023		3.75		DAEGUB 3.75 8/13/23		0.000313642		3.93989		121		98.875		4.555831		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1761537841		A-				A2		7				6		6		A		0.000313642				0.000313642

		6/28/18		4543		Asia		South Korea		GSCCOR		6/12/2022		3		GSCCOR 3 6/12/22		0.0004045117		3.791222		112		96.875		3.678869		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY2R016AB16		BBB+				Baa1		8				8		8		BBB+		0.0004045117		0.0130907103		0.0004045117

		6/28/18		4543		Asia		South Korea		HANKTI		1/30/2023		3.5		HANKTI 3.5 1/30/23		0.000310609		3.951225		125		97.875		4.134415		consumer		Auto Parts&Equipment		JP Morgan CEMBI Broad		USD		XS1760764966		BBB				Baa2		9				9		9		BBB		0.000310609				0.000310609

		6/28/18		6/8/12		Asia		South Korea		HLINSU		4/23/2048		4.7		HLINSU 4.7 4/23/48		0.0009889693		5.782472		284		94		4.262554		Financial		Insurance		JP Morgan CEMBI Broad		USD		USY306AXAB69				A-		A3				7		7		7		A-		0.0009889693				0.0009889693

		6/28/18		6/8/12		Asia		South Korea		HUKLFI		11/9/2047		4.475		HUKLFI 4.475 11/9/47		0.0004600064		6.557963		362		87.625		3.589555		Financial		Insurance		JP Morgan CEMBI Broad		USD		XS1712956967				BBB-		Baa3				10		10		10		BBB-		0.0004600064				0.0004600064

		6/28/18		6/8/12		Asia		South Korea		HYNMTR		10/30/2020		3		HYNMTR 3 10/30/20		0.0007784288		3.395093		85		99.08		2.220435		Industrial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		US44891CAD56		A-				Baa1		7				8		7		A-		0.0007784288				0.0017080117

		6/28/18		6/8/12		Asia		South Korea		HYNMTR		3/18/2021		3		HYNMTR 3 3/18/21		0.0004124373		3.645253		106		98.07634		2.556898		Industrial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		US44891CAF05		A-		BBB+u		Baa1		7		8		8		7		A-		0.0004124373				

		6/28/18		6/8/12		Asia		South Korea		HYNMTR		3/19/2020		2.6		HYNMTR 2.6 3/19/20		0.0005171456		3.40871		93		98.506		1.6482		Industrial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		US44891CAB90		A-				Baa1		7				8		7		A-		0.0005171456				

		6/28/18		6/8/12		Asia		South Korea		HYUCAP		3/16/2021		2.875		HYUCAP 2.875 3/16/21		0.0005137412		3.656889		108		97.75		2.55546		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NAV39		A-		BBB+		Baa1		7		8		8		7		A-		0.0005137412				0.0029541309

		6/28/18		6/8/12		Asia		South Korea		HYUCAP		3/5/2023		3.75		HYUCAP 3.75 3/5/23		0.0005176347		4.134803		143		98.125		4.19918		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NBA82		A-				Baa1		7				8		7		A-		0.0005176347				

		43279		4543		Asia		South Korea		HYUCAP		3/6/2022		3		HYUCAP 3 3/6/22		0.000610988		3.882234		123		96.75		3.41255		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NAX94		A-		BBB+		Baa1		7		8		8		7		A-		0.000610988		0.0131843391		

		43279		4543		Asia		South Korea		HYUCAP		8/29/2022		3		HYUCAP 3 8/29/22		0.0006067154		3.986699		131		96		3.827509		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NAY77		A-		BBB+		Baa1		7		8		8		7		A-		0.0006067154				

		43279		4543		Asia		South Korea		HYUCAP		8/29/2027		3.625		HYUCAP 3.625 8/29/27		0.000294261		4.515672		169		92.875		7.572418		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NAZ43		A-		BBB+		Baa1		7		8		8		7		A-		0.000294261				

		43279		4543		Asia		South Korea		HYUCAP		9/29/2020		2.625		HYUCAP 2.625 9/29/20		0.0004107906		3.515255		97		97.86985		2.143782		Financial		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY3815NAU55		A-				Baa1		7				8		7		A-		0.0004107906				

		43279		4543		Asia		South Korea		INDKOR		4/23/2020		2		INDKOR 2 4/23/20		0.000714098		3.32526		83		97.50861		1.75148		Financial		Banks		JP Morgan CEMBI Broad		USD		US45604HAC16		AA-		AA-		Aa2		4		4		3		3		AA		0.000714098				0.0010060863

		43279		4543		Asia		South Korea		INDKOR		N.A.		3.9		INDKOR 3.9 Perp		0.0002919883		5.328867		238		91.75		3.254377		Financial		Banks		JP Morgan CEMBI Broad		USD		US45604HAD98				BBB		Ba2				9		12		12		BB		0.0002919883				

		43279		4543		Asia		South Korea		KEBHNB		1/27/2021		2.5		KEBHNB 2.5 1/27/21		0.0003076137		3.525255		95		97.31829		2.439982		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1349978855		A+		A-		A1		5		7		5		5		A+		0.0003076137				0.0020431768

		43279		4543		Asia		South Korea		KEBHNB		10/14/2024		4.25		KEBHNB 4.25 10/14/24		0.0003114491		4.416848		164		98.70066		5.426634		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1120608713		BBB+		BBB		Baa2		8		9		9		8		BBB+		0.0003114491		0.016847762		

		6/28/18		6/8/12		Asia		South Korea		KEBHNB		10/18/2021		2.125		KEBHNB 2.125 10/18/21		0.0002993029		3.575257		95		95.29953		3.133789		Financial		Banks		JP Morgan CEMBI Broad		USD		USY46006AB17		A+		A-		A1		5		7		5		5		A+		0.0002993029				

		6/28/18		6/8/12		Asia		South Korea		KEBHNB		3/13/2023		3.13263		KEBHNB 3.13263 3/13/23		0.0004441433		3.600307		90		100.125		0.201949		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1777363687		A+		A-				5		7				5		A+		0.0004441433				

		6/28/18		6/8/12		Asia		South Korea		KEBHNB		9/14/2022		3.21063		KEBHNB 3.21063 9/14/22		0.0003664735		3.629843		95		100.31534		0.207246		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1678969798		A+		A-				5		7				5		A+		0.0003664735				

		6/28/18		6/8/12		Asia		South Korea		KEBHNB		9/30/2024		4.375		KEBHNB 4.375 9/30/24		0.0003141943		4.416847		164		99.38151		5.372045		Financial		Banks		JP Morgan CEMBI Broad		USD		US40963MAH51		BBB+				Baa2		8				9		8		BBB+		0.0003141943				

		6/28/18		6/8/12		Asia		South Korea		KIAMTR		10/25/2027		3.5		KIAMTR 3.5 10/25/27		0.0002943478		4.304622		147		93.5		7.782502		Consumer		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY47606AH47		A-		BBB+u		Baa1		7		8		8		7		A-		0.0002943478				0.0015974678

		6/28/18		6/8/12		Asia		South Korea		KIAMTR		4/21/2021		2.625		KIAMTR 2.625 4/21/21		0.0004079039		3.555257		97		97.33776		2.662385		Consumer		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY47606AD33		A-		BBB+u		Baa1		7		8		8		7		A-		0.0004079039				

		6/28/18		6/8/12		Asia		South Korea		KIAMTR		4/21/2026		3.25		KIAMTR 3.25 4/21/26		0.0002953786		4.130997		132		93.84012		6.761466		Consumer		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY47606AE16		A-		BBB+u		Baa1		7		8		8		7		A-		0.0002953786				

		43279		4543		Asia		South Korea		KIAMTR		4/25/2023		3		KIAMTR 3 4/25/23		0.0005998375		4.007558		129		95.375		4.407814		Consumer		Auto Manufacturers		JP Morgan CEMBI Broad		USD		USY47606AF80		A-		BBB+u		Baa1		7		8		8		7		A-		0.0005998375				

		43279		4543		Asia		South Korea		KOEWPW		6/19/2022		2.625		KOEWPW 2.625 6/19/22		0.0005000545		3.684441		102		95.875		3.722824		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4836TBF76				WD		Aa2				0		3		3		AA		0.0005000545				0.0010126879

		6/28/18		6/8/12		Asia		South Korea		KOEWPW		6/2/2020		2.5		KOEWPW 2.5 6/2/20		0.0005126334		3.425259		92		98.17558		1.851288		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4836TBB62		AAu		WD		Aa2		3		0		3		3		AA		0.0005126334				

		6/28/18		6/8/12		Asia		South Korea		KOHNPW		10/28/2019		2.375		KOHNPW 2.375 10/28/19		0.000310427		3.145256		75		98.87232		1.286034		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4899GBX08		AA		AA-		Aa2		3		4		3		3		AA		0.000310427				0.0022240797

		6/28/18		6/8/12		Asia		South Korea		KOHNPW		6/15/2025		3.25		KOHNPW 3.25 6/15/25		0.0003007847		3.800998		100		96.05684		6.161531		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4899GCB78		AA		AA-		Aa2		3		4		3		3		AA		0.0003007847				

		6/28/18		6/8/12		Asia		South Korea		KOHNPW		7/13/2021		4.75		KOHNPW 4.75 7/13/21		0.0005500049		3.475253		87		103.32634		2.758125		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4899GAS22		AA		AA-		Aa2		3		4		3		3		AA		0.0005500049				

		6/28/18		6/8/12		Asia		South Korea		KOHNPW		7/25/2027		3.125		KOHNPW 3.125 7/25/27		0.0002951277		3.988209		116		93.03802		7.675426		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4899GCJ05		AA				Aa2		3				3		3		AA		0.0002951277				

		6/28/18		6/8/12		Asia		South Korea		KOHNPW		9/19/2022		3		KOHNPW 3 9/19/22		0.0007677354		3.626846		94		97.37017		3.893299		Utilities		Electric		JP Morgan CEMBI Broad		USD		USY4899GAW34		AA		AA-		Aa2		3		4		3		3		AA		0.0007677354				

		6/28/18		6/8/12		Asia		South Korea		KOMIPW		7/21/2021		2.5		KOMIPW 2.5 7/21/21		0.0003065166		3.485254		88		96.9257		2.877256		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1341490602				AA-		Aa2				4		3		3		AA		0.0003065166				0.0003065166

		6/28/18		6/8/12		Asia		South Korea		KOREAN		6/12/2047		6.875		KOREAN 6.875 6/12/47		0.000301712		12.179446		930		96.125		2.648476		Transport		Airlines		JP Morgan CEMBI Broad		USD		XS1627752519														24		NR		0.000301712				0.000301712

		6/28/18		6/8/12		Asia		South Korea		KOREAT		7/18/2026		2.5		KOREAT 2.5 7/18/26		0.0003810079		3.850996		103		90.26427		7.09168		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY49915AZ70		A-		A		A3		7		6		7		7		A-		0.0003810079				0.0007835005

		6/28/18		6/8/12		Asia		South Korea		KOREAT		8/7/2022		2.625		KOREAT 2.625 8/7/22		0.0004024926		3.753264		108		95.5		3.803007		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY49915BA11		A-		A		A3		7		6		7		7		A-		0.0004024926				

		6/28/18		6/8/12		Asia		South Korea		KORGAS		1/20/2042		6.25		KORGAS 6.25 1/20/42		0.0010663698		3.925911		100		133.625		13.689639		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAD11		AA-		AA-		Aa2		4		4		3		3		AA		0.0010663698				0.0048237906

		6/28/18		6/8/12		Asia		South Korea		KORGAS		11/2/2020		4.25		KORGAS 4.25 11/2/20		0.0005345608		3.295258		74		101.88385		2.202598		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAA71		AA-		AA-		Aa2		4		4		3		3		AA		0.0005345608				

		6/28/18		6/8/12		Asia		South Korea		KORGAS		2/12/2024		3.875		KORGAS 3.875 2/12/24		0.0005298401		3.756846		101		100.17925		4.950384		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAG42		AA-		AA-		Aa2		4		4		3		3		AA		0.0005298401				

		6/28/18		6/8/12		Asia		South Korea		KORGAS		7/18/2021		1.875		KORGAS 1.875 7/18/21		0.0005000686		3.495256		89		95.11833		2.898824		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAK53		AA-		AA-		Aa2		4		4		3		3		AA		0.0005000686				

		43279		4543		Asia		South Korea		KORGAS		7/18/2026		2.25		KORGAS 2.25 7/18/26		0.0003728716		3.890997		107		88.42628		7.1569		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAL37		AA-		AA-		Aa2		4		4		3		3		AA		0.0003728716				

		43279		4543		Asia		South Korea		KORGAS		7/2/2026		3.5		KORGAS 3.5 7/2/26		0.0005041198		3.922184		110		96.75		6.91808		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAH25		AA-		AA-		Aa2		4		4		3		3		AA		0.0005041198				

		43279		4543		Asia		South Korea		KORGAS		7/20/2022		2.75		KORGAS 2.75 7/20/22		0.0004068911		3.653786		98		96.375		3.747165		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAM10		AA-		AA-		Aa2		4		4		3		3		AA		0.0004068911				

		43279		4543		Asia		South Korea		KORGAS		7/20/2027		3.125		KORGAS 3.125 7/20/27		0.0003935261		3.987478		116		93		7.662048		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAN92		AA-		AA-		Aa2		4		4		3		3		AA		0.0003935261				

		43279		4543		Asia		South Korea		KORGAS		7/21/2025		3.5		KORGAS 3.5 7/21/25		0.0005155427		3.857356		106		97.37698		6.105727		Utilities		Gas		JP Morgan CEMBI Broad		USD		US50066CAJ80		AA-		AA-		Aa2		4		4		3		3		AA		0.0005155427				

		43279		4543		Asia		South Korea		KOWEPW		9/22/2019		2.625		KOWEPW 2.625 9/22/19		0.0003121171		3.198789		82		99.106		1.187243		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1111470198		AA		WD		Aa2		3		0		3		3		AA		0.0003121171				0.0003121171

		43279		4543		Asia		South Korea		KYOBOL		7/24/2047		3.95		KYOBOL 3.95 7/24/47		0.0004923107		5.779089		283		92.75		3.792576		Financial		Insurance		JP Morgan CEMBI Broad		USD		USY4481PAA58				A-		A3				7		7		7		A-		0.0004923107				0.0004923107

		43279		4543		Asia		South Korea		NACF		7/17/2022		2.875		NACF 2.875 7/17/22		0.0005096832		3.748803		108		96.5		3.727192		Financial		Banks		JP Morgan CEMBI Broad		USD		US65540KAB17		A+		A-		A1		5		7		5		5		A+		0.0005096832				0.0016301804

		43279		4543		Asia		South Korea		NACF		7/22/2020		2.875		NACF 2.875 7/22/20		0.0003127709		3.395254		87		98.76651		1.953582		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1245675563		A+				A1		5				5		5		A+		0.0003127709				

		43279		4543		Asia		South Korea		NACF		9/12/2021		1.875		NACF 1.875 9/12/21		0.0004951504		3.675255		105		94.45569		3.046918		Financial		Banks		JP Morgan CEMBI Broad		USD		US65540KAA34		A+		A-		A1		5		7		5		5		A+		0.0004951504				

		43279		4543		Asia		South Korea		NACF		9/29/2019		2.75		NACF 2.75 9/29/19		0.0003125759		3.245256		86		99.2715		1.204875		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1110203616		A+		A-		A1		5		7		5		5		A+		0.0003125759				

		43279		4543		Asia		South Korea		POHANG		10/28/2020		4.25		POHANG 4.25 10/28/20		0.000745892		3.465256		92		101.49486		2.187108		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USY70750AN78		BBB+		BBB+u		Baa1		8		8		8		8		BBB+		0.000745892				0.0015138258

		43279		4543		Asia		South Korea		POHANG		4/14/2021		5.25		POHANG 5.25 4/14/21		0.0007679338		3.565252		98		104.13451		2.561293		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		USY70750AR82		BBB+		BBB+u		Baa1		8		8		8		8		BBB+		0.0007679338				

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		12/7/2026		3.875		SHNHAN 3.875 12/7/26		0.0005178805		4.647411		183		99.12183		3.2027		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1523140942		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0005178805				0.0029026763

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		3/24/2026		3.875		SHNHAN 3.875 3/24/26		0.0005017681		4.550997		174		95.24379		6.525599		Financial		Banks		JP Morgan CEMBI Broad		USD		US82460EAJ91		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0005017681				

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		3/26/2028		4.5		SHNHAN 4.5 3/26/28		0.0004150717		4.66038		183		98.375		7.724864		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1795263281		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0004150717				

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		3/28/2022		2.875		SHNHAN 2.875 3/28/22		0.0005099853		3.631232		98		97.125		3.484767		Financial		Banks		JP Morgan CEMBI Broad		USD		US82460EAK64		A+		A		Aa3		5		6		4		4		AA-		0.0005099853				

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		4/15/2020		2.25		SHNHAN 2.25 4/15/20		0.0006139773		3.475251		99		97.7135		1.725094		Financial		Banks		JP Morgan CEMBI Broad		USD		US82460EAH36		A+				Aa3		5				4		4		AA-		0.0006139773				

		6/28/18		6/8/12		Asia		South Korea		SHNHAN		9/20/2027		3.75		SHNHAN 3.75 9/20/27		0.0003439934		4.588522		176		93.25		7.589332		Financial		Banks		JP Morgan CEMBI Broad		USD		US82460EAL48		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0003439934				

		6/28/18		6/8/12		Asia		South Korea		SKM		4/16/2023		3.75		SKM 3.75 4/16/23		0.0005212712		3.835463		113		99.25		4.32174		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY4935NAM66		A-		A-		A3		7		7		7		7		A-		0.0005212712				0.0010304901

		6/28/18		6/8/12		Asia		South Korea		SKM		7/20/2027		6.625		SKM 6.625 7/20/27		0.0005092189		3.994942		118		119.1795		6.86656		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		USY4935NAS37		A-		A-		A3		7		7		7		7		A-		0.0005092189				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		2/1/2023		3.23294		WOORIB 3.23294 2/1/23		0.0003151266		3.647509		94		100.25		0.085978		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1755413652		A		A-		A1		6		7		5		5		A+		0.0003151266				0.0043063373

		6/28/18		6/8/12		Asia		South Korea		WOORIB		4/13/2021		5.875		WOORIB 5.875 4/13/21		0.0005538244		3.862867		128		105		2.536092		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105HAB69		A-		BBB+		Baa1		7		8		8		7		A-		0.0005538244				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		4/30/2024		4.75		WOORIB 4.75 4/30/24		0.0010501187		4.686847		193		99.95063		5.018442		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105HAC43		BBB				Baa3		9				10		9		BBB		0.0010501187				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		6/10/2045		5		WOORIB 5 6/10/45		0.0005169146		6.212814		328		98.9		1.864009		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105HAD26		BB+				Ba2		11				12		11		BB+		0.0005169146				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		7/20/2021		2.625		WOORIB 2.625 7/20/21		0.0005115774		3.584505		98		97		2.867073		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105GAJ13		A				A1		6				5		5		A+		0.0005115774				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		7/22/2020		2.625		WOORIB 2.625 7/22/20		0.0003623465		3.445255		92		98.1777		1.958687		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1134539821				A-		A1				7		5		5		A+		0.0003623465				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		N.A.		4.5		WOORIB 4.5 Perp		0.0004998863		6.281239		334		94.75		2.874231		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105HAE09		BB+				Ba2		11				12		11		BB+		0.0004998863				

		6/28/18		6/8/12		Asia		South Korea		WOORIB		N.A.		5.25		WOORIB 5.25 Perp		0.0004965428		6.434163		350		94.625		3.257379		Financial		Banks		JP Morgan CEMBI Broad		USD		US98105HAF73		BB+				Ba2		11				12		11		BB+		0.0004965428				

		6/28/18		6/8/12		Asia		South Korea		YUKONG		N.A.		4.875		YUKONG 4.875 Perp		0.0003068339		6.470297		353		97.65775		1.558151		Utilities		Gas		JP Morgan CEMBI Broad		USD		USY8T647AA09		BB+				Ba1		11				11		11		BB+		0.0003068339				0.0003068339

		6/28/18		6/8/12		Asia		Taiwan		FORCAY		4/22/2025		3.375		FORCAY 3.375 4/22/25		0.0010033548		4.009409		121		95.625		5.983034		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1214406792		BBB+						8						8		BBB+		0.0010033548				0.0010033548

		6/28/18		6/8/12		Asia		Taiwan		HONHAI		9/23/2021		2.25		HONHAI 2.25 9/23/21		0.0006030515		3.525256		90		95.82861		3.061065		TMT		Electronics		JP Morgan CEMBI Broad		USD		XS1490622971		A-						7						7		A-		0.0006030515				0.0009899488

		6/28/18		6/8/12		Asia		Taiwan		HONHAI		9/23/2026		3		HONHAI 3 9/23/26		0.0003868973		4.047159		122		91.991		7.127373		TMT		Electronics		JP Morgan CEMBI Broad		USD		XS1490623516		A-						7						7		A-		0.0003868973				

		6/28/18		6/8/12		AFRICA		TANZANIA UNITED REPUBLIC OF		HLSTWR		3/8/2022		9.125		HLSTWR 9.125 3/8/22		0.0006175403		10.239083		760		95.875		2.964056		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1572144464		B				B2		15				15		15		B		0.0006175403				0.0006175403

		6/28/18		6/8/12		Asia		Thailand		BBLTB		10/18/2020		4.8		BBLTB 4.8 10/18/20		0.0008660949		3.365256		82		102.90069		2.149917		Financial		Banks		JP Morgan CEMBI Broad		USD		USY0606WBS80		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0008660949				0.0029101844

		6/28/18		6/8/12		Asia		Thailand		BBLTB		10/3/2023		5		BBLTB 5 10/3/23		0.0005554994		3.796846		107		105.37458		4.577051		Financial		Banks		JP Morgan CEMBI Broad		USD		USY06072AC92		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0005554994				

		6/28/18		6/8/12		Asia		Thailand		BBLTB		3/15/2029		9.025		BBLTB 9.025 3/15/29		0.000641347		4.795007		197		134.1335		7.324118		Financial		Banks		JP Morgan CEMBI Broad		USD		USY0606WBQ25		BBB		BBB		Baa3		9		9		10		9		BBB		0.000641347				

		6/28/18		6/8/12		Asia		Thailand		BBLTB		9/27/2022		3.875		BBLTB 3.875 9/27/22		0.0008472431		3.646844		96		100.60353		3.850968		Financial		Banks		JP Morgan CEMBI Broad		USD		USY0606WBU37		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0008472431				

		6/28/18		6/8/12		Asia		Thailand		KBANK		10/25/2019		3.5		KBANK 3.5 10/25/19		0.0003675588		3.295257		90		100.12203		1.269225		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1061998099		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0003675588				0.0011792948

		6/28/18		6/8/12		Asia		Thailand		KBANK		4/6/2022		2.375		KBANK 2.375 4/6/22		0.0003994257		3.666847		101		95.25419		3.538772		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1496392330		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0003994257				

		6/28/18		6/8/12		Asia		Thailand		KBANK		7/12/2023		3.256		KBANK 3.256 7/12/23		0.0004123103		3.77893		106		97.375		4.527364		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1717207960		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0004123103				

		6/28/18		6/8/12		Asia		Thailand		KTBTB		12/26/2024		5.2		KTBTB 5.2 12/26/24		0.0007409951		5.84553		307		101.49246		1.454876		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1080078691		B+		BBB-				14		10				14		B+		0.0007409951				0.0007409951

		6/28/18		6/8/12		Asia		Thailand		PTTEPT		4/5/2021		5.692		PTTEPT 5.692 4/5/21		0.0007781852		3.545255		96		105.30176		2.524628		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USC75088AA97		BBB+				Baa1		8				8		8		BBB+		0.0007781852				0.0022846544

		6/28/18		6/8/12		Asia		Thailand		PTTEPT		6/12/2042		6.35		PTTEPT 6.35 6/12/42		0.0006338374		4.563991		164		123.775		13.550596		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USC75088AC53		BBB+				Baa1		8				8		8		BBB+		0.0006338374				

		6/28/18		6/8/12		Asia		Thailand		PTTEPT		N.A.		4.6		PTTEPT 4.6 Perp		0.0005023005		5.983287		304		94.2925		3.627119		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY7150MAA54		BB+				Baa3		11				10		10		BBB-		0.0005023005				

		6/28/18		6/8/12		Asia		Thailand		PTTEPT		N.A.		4.875		PTTEPT 4.875 Perp		0.0003703313		6.294479		336		100		1.267211		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY7150MAB38		BB+				Baa3		11				10		10		BBB-		0.0003703313				

		6/28/18		6/8/12		Asia		Thailand		PTTGC		9/19/2022		4.25		PTTGC 4.25 9/19/22		0.0010708594		3.746847		107		101.54298		3.800826		Oil & Gas		Chemicals		JP Morgan CEMBI Broad		USD		USY7150WAA37		BBB				Baa2		9				9		9		BBB		0.0010708594				0.0010708594

		6/28/18		6/8/12		Asia		Thailand		PTTTB		10/25/2042		4.5		PTTTB 4.5 10/25/42		0.0005914546		4.479091		154		98.629		14.660469		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USY71548BZ60		BBB+				Baa1		8				8		8		BBB+		0.0005914546				0.0005914546

		6/28/18		6/8/12		Asia		Thailand		RATCH		3/27/2028		4.5		RATCH 4.5 3/27/28		0.0003217426		4.206832		138		101.7265		7.783996		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1791752154		BBB+				Baa1		8				8		8		BBB+		0.0003217426				0.0003217426

		6/28/18		6/8/12		Asia		Thailand		SCBTB		5/16/2023		2.75		SCBTB 2.75 5/16/23		0.0004968323		3.827348		111		95		4.49368		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1718991414		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0004968323				0.0009100768

		6/28/18		6/8/12		Asia		Thailand		SCBTB		7/26/2022		3.2		SCBTB 3.2 7/26/22		0.0004132445		3.7342		106		97.75		3.727511		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1555809927		BBB+		BBB+		Baa1		8		8		8		8		BBB+		0.0004132445				

		6/28/18		6/8/12		Asia		Thailand		THAIOL		1/23/2043		4.875		THAIOL 4.875 1/23/43		0.0003574616		4.574877		164		103.6		14.384273		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		US88323AAB89		BBB				Baa1		9				8		8		BBB+		0.0003574616				0.0003574616

		6/28/18		6/8/12		Asia		Thailand		TMBTB		10/1/2021		3.108		TMBTB 3.108 10/1/21		0.0003069274		3.885256		126		97.38953		3.036554		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1388084169		BBB-		BBB-		Baa2		10		10		9		9		BBB		0.0003069274				0.0003069274

		6/28/18		6/8/12		Europe		Turkey		ACKAF		4/3/2023		5		ACKAF 5 4/3/23		0.0004929751		6.388506		368		93.375		4.098787		Consumer		Home Furnishings		JP Morgan CEMBI Broad		USD		XS0910932788		BB+		BB+				11		11				11		BB+		0.0004929751				0.0004929751

		6/28/18		6/8/12		Europe		Turkey		AEFES		11/1/2022		3.375		AEFES 3.375 11/1/22		0.0004856061		5.030405		234		92.625		3.944273		Consumer		Beverages		JP Morgan CEMBI Broad		USD		XS0848940523		BBB-				Ba1		10				11		10		BBB-		0.0004856061				0.0004856061

		6/28/18		6/8/12		Europe		Turkey		AKBNK		1/24/2020		4		AKBNK 4 1/24/20		0.0005113133		6.040411		359		96.375		1.460784		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1111101314				BB+		Ba3				11		13		13		BB-		0.0005113133				0.0023036401

		6/28/18		6/8/12		Europe		Turkey		AKBNK		10/24/2022		5		AKBNK 5 10/24/22		0.0004921066		6.480169		380		93.5		3.768558		Financial		Banks		JP Morgan CEMBI Broad		USD		USM0375YAK49				BB+		Ba3				11		13		13		BB-		0.0004921066				

		6/28/18		6/8/12		Europe		Turkey		AKBNK		3/16/2027		7.2		AKBNK 7.2 3/16/27		0.0004793437		9.136264		633		89.875		2.992421		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1574750292				BB		B3				12		16		16		B-		0.0004793437				

		6/28/18		6/8/12		Europe		Turkey		AKBNK		3/31/2025		5.125		AKBNK 5.125 3/31/25		0.0004588388		7.519546		473		86.75		5.439203		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1210422074				BB+		Ba3				11		13		13		BB-		0.0004588388				

		6/28/18		6/8/12		Europe		Turkey		AKBNK		4/27/2028		6.797		AKBNK 6.797 4/27/28		0.0003620377		8.810795		599		85.625		3.770721		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1772360803				BB		B3				12		16		16		B-		0.0003620377				

		6/28/18		6/8/12		Europe		Turkey		ALNTF		4/16/2026		8.75		ALNTF 8.75 4/16/26		0.000287535		11.408535		862		90.125		2.298142		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1396282177				BB+		B1				11		14		14		B+		0.000287535				0.000287535

		6/28/18		6/8/12		Europe		Turkey		CCOLAT		9/19/2024		4.215		CCOLAT 4.215 9/19/24		0.0004882587		5.461305		269		92.5		5.309631		Consumer		Beverages		JP Morgan CEMBI Broad		USD		XS1577950402				BBB		Ba1				9		11		11		BB+		0.0004882587		0.0127049433		0.0004882587

		6/28/18		6/8/12		Europe		Turkey		FCFIN		1/25/2023		6		FCFIN 6 1/25/23		0.0002836879		8.989381		630		88.125		3.751829		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1711581337				BB-						13				24		NR		0.0002836879				0.000569308

		6/28/18		6/8/12		Europe		Turkey		FCFIN		11/24/2027		7.75		FCFIN 7.75 11/24/27		0.0002856201		9.620102		681		89.25		3.460051		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1386178237				B+						14				24		NR		0.0002856201				

		6/28/18		6/8/12		Europe		Turkey		GARAN		10/17/2019		4.75		GARAN 4.75 10/17/19		0.0007805227		5.149133		276		98.875		1.227706		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1057541838				BBB-		Ba3				10		13		13		BB-		0.0007805227				0.0032299147

		6/28/18		6/8/12		Europe		Turkey		GARAN		3/16/2023		5.875		GARAN 5.875 3/16/23		0.000498153		7.174357		448		93.875		3.956263		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1576037284				BBB-		Ba3				10		13		13		BB-		0.000498153				

		6/28/18		6/8/12		Europe		Turkey		GARAN		4/20/2021		6.25		GARAN 6.25 4/20/21		0.000523008		6.393733		381		99.125		2.504885		Financial		Banks		JP Morgan CEMBI Broad		USD		USM8931TAA71				BBB-		Ba3				10		13		13		BB-		0.000523008				

		6/28/18		6/8/12		Europe		Turkey		GARAN		5/24/2027		6.125		GARAN 6.125 5/24/27		0.0006860057		8.578031		577		87.125		3.211256		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1617531063				BB+		B2				11		15		15		B		0.0006860057				

		6/28/18		6/8/12		Europe		Turkey		GARAN		9/13/2022		5.25		GARAN 5.25 9/13/22		0.0007422253		6.810447		413		93.375		3.633415		Financial		Banks		JP Morgan CEMBI Broad		USD		USM8931TAF68				BBB-		Ba3				10		13		13		BB-		0.0007422253				

		6/28/18		6/8/12		Europe		Turkey		HALKBK		2/11/2021		4.75		HALKBK 4.75 2/11/21		0.0004610569		10.274087		770		86.625		2.313248		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1188073081				BB+		B1				11		14		14		B+		0.0004610569				0.001623506

		6/28/18		6/8/12		Europe		Turkey		HALKBK		2/5/2020		3.875		HALKBK 3.875 2/5/20		0.0007001583		11.638685		918		88		1.451441		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0882347072				BB+		B1				11		14		14		B+		0.0007001583				

		6/28/18		6/8/12		Europe		Turkey		HALKBK		7/13/2021		5		HALKBK 5 7/13/21		0.0004622908		9.924126		732		86.375		2.634228		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1439838548				BB+		B1				11		14		14		B+		0.0004622908				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		10/24/2022		6		ISCTR 6 10/24/22		0.0009301684		9.101517		642		88.125		3.628408		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0847042024				BB		B2				12		15		15		B		0.0009301684				0.0057457225

		6/28/18		6/8/12		Europe		Turkey		ISCTR		10/6/2021		5.375		ISCTR 5.375 10/6/21		0.0007329983		7.798706		518		92.5		2.880278		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1390320981				BB+		Ba3				11		13		13		BB-		0.0007329983				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		12/10/2023		7.85		ISCTR 7.85 12/10/23		0.0004063377		8.312574		559		97		4.33088		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1003016018				BB		B3				12		16		16		B-		0.0004063377				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		4/21/2022		5.5		ISCTR 5.5 4/21/22		0.0005757735		7.976268		532		91		3.303302		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1508390090				BB+		Ba3				11		13		13		BB-		0.0005757735				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		4/25/2024		6.125		ISCTR 6.125 4/25/24		0.0011790794		8.238602		549		89.375		4.688683		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1578203462				BB+		Ba3				11		13		13		BB-		0.0011790794				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		4/30/2020		5		ISCTR 5 4/30/20		0.0007560712		6.917765		443		95.875		1.697544		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1121459074				BB+		Ba3				11		13		13		BB-		0.0007560712				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		6/25/2021		5		ISCTR 5 6/25/21		0.0007227454		7.72108		512		92.375		2.696025		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1079527211				BB+		Ba3				11		13		13		BB-		0.0007227454				

		6/28/18		6/8/12		Europe		Turkey		ISCTR		6/29/2028		7		ISCTR 7 6/29/28		0.0004425486		9.50951		669		84.875		3.938625		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1623796072				BB		B3				12		16		16		B-		0.0004425486				

		6/28/18		6/8/12		Europe		Turkey		KCHOL		3/15/2023		5.25		KCHOL 5.25 3/15/23		0.0007576289		6.146921		345		95.375		4.03661		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS1379145656		BBB-				Ba1		10				11		10		BBB-		0.0007576289				0.0015121369

		6/28/18		6/8/12		Europe		Turkey		KCHOL		4/24/2020		3.5		KCHOL 3.5 4/24/20		0.000754508		5.629972		314		95.875		1.712873		Diversified		Holding Companies-Divers		JP Morgan CEMBI Broad		USD		XS0922615819		BBB-				Ba1		10				11		10		BBB-		0.000754508				

		6/28/18		6/8/12		Europe		Turkey		KFINKK		11/2/2021		5.136		KFINKK 5.136 11/2/21		0.0005158189		5.507391		288		98.125		3.004917		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1505149325				BBB-						10				24		NR		0.0005158189				0.0008872588

		6/28/18		6/8/12		Europe		Turkey		KFINKK		2/17/2026		7.9		KFINKK 7.9 2/17/26		0.0003714399		8.794051		600		98.875		2.331431		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1323608635				BB+						11				24		NR		0.0003714399				

		6/28/18		6/8/12		Europe		Turkey		MERSIN		8/12/2020		5.875		MERSIN 5.875 8/12/20		0.0004790767		5.427277		290		99.875		1.924689		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS0957598070				BBB-		Ba1				10		11		11		BB+		0.0004790767				0.0004790767

		6/28/18		6/8/12		Europe		Turkey		ODEABK		8/1/2027		7.625		ODEABK 7.625 8/1/27		0.0002835522		10.143518		734		87.5		3.153925		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1655085485				B+		B3				14		16		16		B-		0.0002835522				0.0002835522

		6/28/18		6/8/12		Europe		Turkey		PETKM		1/26/2023		5.875		PETKM 5.875 1/26/23		0.0004848191		7.859653		517		90.5		3.802082		Industrial		Chemicals		JP Morgan CEMBI Broad		USD		XS1747548532				B		B1				15		14		14		B+		0.0004848191				0.0004848191

		6/28/18		6/8/12		Europe		Turkey		QNBFB		5/19/2022		4.875		QNBFB 4.875 5/19/22		0.0007354076		6.649541		399		93.51		3.442247		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1613091500				BBB-		Ba2				10		12		12		BB		0.0007354076				0.0007354076

		6/28/18		6/8/12		Europe		Turkey		RGYAST		4/26/2023		7.25		RGYAST 7.25 4/26/23		0.0002952944		8.901533		620		93.125		3.904358		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1807502668				BB+		Ba2				11		12		12		BB		0.0002952944				0.0002952944

		6/28/18		6/8/12		Europe		Turkey		SISETI		5/9/2020		4.25		SISETI 4.25 5/9/20		0.000509334		5.322791		283		97.125		1.745744		Industrial		Housewares		JP Morgan CEMBI Broad		USD		XS0927634807		BB-		BB+		Ba1		13		11		11		11		BB+		0.000509334				0.000509334

		6/28/18		6/8/12		Europe		Turkey		TCELLT		10/15/2025		5.75		TCELLT 5.75 10/15/25		0.0005053175		6.311436		352		95.75		5.793178		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1298711729		BB+		BBB-		Ba1		11		10		11		11		BB+		0.0005053175				0.0009810659

		6/28/18		6/8/12		Europe		Turkey		TCELLT		4/11/2028		5.8		TCELLT 5.8 4/11/28		0.0004757484		7.090143		427		90		7.137966		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1803215869		BB+		BBB-				11		10				11		BB+		0.0004757484				

		6/28/18		6/8/12		Europe		Turkey		TSKBTI		1/16/2023		5.5		TSKBTI 5.5 1/16/23		0.000327028		8.723081		603		87.125		3.776224		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1750996206				BB+		Ba3				11		13		13		BB-		0.000327028				0.0015976701

		6/28/18		6/8/12		Europe		Turkey		TSKBTI		10/30/2019		5.375		TSKBTI 5.375 10/30/19		0.0003594517		7.071394		467		97.625		1.245962		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1117601796				BB+		Ba3				11		13		13		BB-		0.0003594517				

		6/28/18		6/8/12		Europe		Turkey		TSKBTI		3/29/2027		7.625		TSKBTI 7.625 3/29/27		0.0002750221		10.137854		734		86		2.934585		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1584113184				BB-		B3				13		16		16		B-		0.0002750221				

		6/28/18		6/8/12		Europe		Turkey		TSKBTI		4/22/2020		5.125		TSKBTI 5.125 4/22/20		0.0003505916		7.451749		496		95.125		1.670055		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1219733752				BB+		Ba3				11		13		13		BB-		0.0003505916				

		6/28/18		6/8/12		Europe		Turkey		TSKBTI		5/18/2021		4.875		TSKBTI 4.875 5/18/21		0.0002855767		8.354821		576		90.75		2.589809		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1412393172				BB+		Ba3				11		13		13		BB-		0.0002855767				

		6/28/18		6/8/12		Europe		Turkey		TUPRST		10/18/2024		4.5		TUPRST 4.5 10/18/24		0.0006532455		6.535167		376		88.625		5.291971		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		XS1686704948				BBB-		Ba1				10		11		11		BB+		0.0006532455				0.0006532455

		6/28/18		6/8/12		Europe		Turkey		TURKTI		6/19/2024		4.875		TURKTI 4.875 6/19/24		0.0004731225		6.649948		389		90.625		5.04617		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1028951264		BB+		BBB-				11		10				11		BB+		0.0004731225		0.012282805		0.0004731225

		6/28/18		6/8/12		Europe		Turkey		VAKBN		1/30/2023		5.75		VAKBN 5.75 1/30/23		0.0006116842		8.749193		605		87.875		3.792433		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1760780731				BB+		Ba3				11		13		13		BB-		0.0006116842				0.0026454119

		6/28/18		6/8/12		Europe		Turkey		VAKBN		10/27/2021		5.5		VAKBN 5.5 10/27/21		0.0004851954		8.026922		541		92.125		2.926354		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1508914691				BB+		Ba3				11		13		13		BB-		0.0004851954				

		6/28/18		6/8/12		Europe		Turkey		VAKBN		11/1/2022		6		VAKBN 6 11/1/22		0.0006062295		9.904309		722		85.5		3.625917		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0849728190				BB		B3				12		16		16		B-		0.0006062295				

		6/28/18		6/8/12		Europe		Turkey		VAKBN		2/3/2025		6.875		VAKBN 6.875 2/3/25		0.0004740054		10.009672		724		88.125		1.270575		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1175854923				BB		Caa1				12		17		17		CCC+		0.0004740054				

		6/28/18		6/8/12		Europe		Turkey		VAKBN		5/30/2022		5.625		VAKBN 5.625 5/30/22		0.0004682974		8.570654		591		89.375		3.386088		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1622626379				BB+		Ba3				11		13		13		BB-		0.0004682974				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		1/22/2020		4		YKBNK 4 1/22/20		0.000499054		7.730958		528		94		1.442579		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0874840688				BBB-		Ba3				10		13		13		BB-		0.000499054				0.0040291923

		6/28/18		6/8/12		Europe		Turkey		YKBNK		10/22/2019		5.125		YKBNK 5.125 10/22/19		0.0005666916		6.332488		394		97.875		1.23111		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1028938915				BBB-		Ba3				10		13		13		BB-		0.0005666916				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		12/6/2022		5.5		YKBNK 5.5 12/6/22		0.0009055631		8.681651		599		86.5		3.786238		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0861979440				BB+		B1				11		14		14		B+		0.0009055631				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		2/24/2022		5.75		YKBNK 5.75 2/24/22		0.0005864637		8.166969		552		91.75		3.137368		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1571399754				BBB-		Ba3				10		13		13		BB-		0.0005864637				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		3/16/2023		6.1		YKBNK 6.1 3/16/23		0.0004887285		7.906636		521		92		3.91417		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1788516679				BBB-		Ba3				10		13		13		BB-		0.0004887285				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		3/9/2026		8.5		YKBNK 8.5 3/9/26		0.0005238837		9.765658		698		97.875		2.327625		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1376681067				BB+		B2				11		15		15		B		0.0005238837				

		6/28/18		6/8/12		Europe		Turkey		YKBNK		6/21/2024		5.85		YKBNK 5.85 6/21/24		0.0004588077		8.304503		555		87.875		4.864547		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1634372954				BBB-		Ba3				10		13		13		BB-		0.0004588077				

		6/28/18		6/8/12		Europe		Ukraine		DTEKUA		12/31/2024		10.75		DTEKUA 10.75 12/31/24		0.0013723964		9.995322		724		103.25		4.70656		Utilities		Coal		JP Morgan CEMBI Broad		USD		XS1543030222				C						23				24		NR		0.0013723964				0.0013723964

		6/28/18		6/8/12		Europe		Ukraine		KERPW		1/31/2022		8.75		KERPW 8.75 1/31/22		0.0005324883		8.912093		628		98.5		2.916403		Consumer		Agriculture		JP Morgan CEMBI Broad		USD		XS1533923238		B		B+				15		14				15		B		0.0005324883				0.0005324883

		6/28/18		6/8/12		Europe		Ukraine		METINV		4/23/2023		7.75		METINV 7.75 4/23/23		0.0009423111		8.991333		629		94.25		3.856132		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1806400534		B-		B				16		15				16		B-		0.0009423111				0.0015860564

		6/28/18		6/8/12		Europe		Ukraine		METINV		4/23/2026		8.5		METINV 8.5 4/23/26		0.0006437453		9.461876		667		93.75		5.463091		Metals & Mining		Iron/Steel		JP Morgan CEMBI Broad		USD		XS1806400708		B-		B				16		15				16		B-		0.0006437453				

		6/28/18		6/8/12		Europe		Ukraine		MHPSA		4/3/2026		6.95		MHPSA 6.95 4/3/26		0.0005486179		7.864373		507		94		5.756355		Consumer		Agriculture		JP Morgan CEMBI Broad		USD		XS1713469911		B		B				15		15				15		B		0.0005486179				0.0010768075

		6/28/18		6/8/12		Europe		Ukraine		MHPSA		5/10/2024		7.75		MHPSA 7.75 5/10/24		0.0005281896		7.479355		473		100.25		4.614591		Consumer		Agriculture		JP Morgan CEMBI Broad		USD		XS1577965004		B		B				15		15				15		B		0.0005281896				

		6/28/18		6/8/12		Middle East		United Arab Emirates		ADCBUH		3/10/2020		2.625		ADCBUH 2.625 3/10/20		0.0007733094		3.46863		100		98.125		1.623141		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1199968998		A		A+				6		5				6		A		0.0007733094				0.0029789792

		6/28/18		6/8/12		Middle East		United Arab Emirates		ADCBUH		3/29/2023		4		ADCBUH 4 3/29/23		0.0007847726		4.028059		132		99.375		4.245824		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1800010693		A		A+				6		5				6		A		0.0007847726				

		6/28/18		6/8/12		Middle East		United Arab Emirates		ADCBUH		3/6/2023		4.5		ADCBUH 4.5 3/6/23		0.000796822		4.231105		153		100.5		4.135798		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0897453493		A-		A		NR		7		6		24		7		A-		0.000796822				

		6/28/18		6/8/12		Middle East		United Arab Emirates		ADCBUH		9/16/2019		2.75		ADCBUH 2.75 9/16/19		0.0006240752		3.280682		90		99		1.169783		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1110651012		A		A+		NR		6		5		24		6		A		0.0006240752				

		6/28/18		6/8/12		Middle East		United Arab Emirates		BOSUH		3/7/2022		4.23		BOSUH 4.23 3/7/22		0.0005131145		4.941873		230		97.125		3.321554		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1575854010				BBB+						8				24		NR		0.0005131145				0.0010262222

		6/28/18		6/8/12		Middle East		United Arab Emirates		BOSUH		6/8/2020		3.374		BOSUH 3.374 6/8/20		0.0005131077		3.983323		148		98.25		1.850141		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1117297272				BBB+						8				24		NR		0.0005131077				

		6/28/18		6/8/12		Middle East		United Arab Emirates		CBDUH		11/17/2020		4		CBDUH 4 11/17/20		0.0004194485		3.721072		117		100.125		2.243138		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1321976950				A-		Baa1				7		8		8		BBB+		0.0004194485				0.0004194485

		6/28/18		6/8/12		Middle East		United Arab Emirates		DAMACR		4/20/2022		6.25		DAMACR 6.25 4/20/22		0.0005041198		7.278506		463		95.5		3.279098		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1585453142		BB						12						12		BB		0.0005041198				0.0005041198

		6/28/18		6/8/12		Middle East		United Arab Emirates		DIBUH		2/14/2022		3.664		DIBUH 3.664 2/14/22		0.0010293896		4.265568		162		97.375		3.311196		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1565166789				A		A3				6		7		7		A-		0.0010293896				0.0020464365

		6/28/18		6/8/12		Middle East		United Arab Emirates		DIBUH		2/6/2023		3.625		DIBUH 3.625 2/6/23		0.0010170469		4.382613		168		96.125		4.129028		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1757821761				A		A3				6		7		7		A-		0.0010170469				

		6/28/18		6/8/12		Middle East		United Arab Emirates		DOLNRG		12/15/2021		5.5		DOLNRG 5.5 12/15/21		0.0014293831		3.709697		108		105.25		3.142161		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USM28368AB04				A+		A2				5		6		6		A		0.0014293831				0.0014293831

		6/28/18		6/8/12		Middle East		United Arab Emirates		DPWDU		5/18/2020		3.25		DPWDU 3.25 5/18/20		0.0005179133		3.526071		103		99		1.799756		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1234270921				BBB+		Baa2				8		9		9		BBB		0.0005179133				0.0038338818

		6/28/18		6/8/12		Middle East		United Arab Emirates		DPWDU		5/31/2023		3.908		DPWDU 3.908 5/31/23		0.0012392423		4.077409		136		98.75		4.421777		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS1419869968				BBB+		Baa2				8		9		9		BBB		0.0012392423				

		6/28/18		6/8/12		Middle East		United Arab Emirates		DPWDU		7/2/2037		6.85		DPWDU 6.85 7/2/37		0.0020767262		5.57108		268		113.875		11.190405		Infrastructure		Commercial Services		JP Morgan CEMBI Broad		USD		XS0308427581		NR		BBB+		Baa2		24		8		9		9		BBB		0.0020767262				

		6/28/18		6/8/12		Middle East		United Arab Emirates		DUBAEE		8/1/2022		4.5		DUBAEE 4.5 8/1/22		0.000826496		5.116903		244		97.25		3.615659		Transport		Trucking&Leasing		JP Morgan CEMBI Broad		USD		USU23388AA62		BB				Ba3		12				13		12		BB		0.000826496				0.0018474725

		6/28/18		6/8/12		Middle East		United Arab Emirates		DUBAEE		8/1/2024		5		DUBAEE 5 8/1/24		0.0010209765		5.488225		272		95.875		5.074938		Transport		Trucking&Leasing		JP Morgan CEMBI Broad		USD		USU23388AB46		BB				Ba3		12				13		12		BB		0.0010209765		0.0026564842		

		6/28/18		6/8/12		Middle East		United Arab Emirates		EBIUH		11/14/2022		3.25		EBIUH 3.25 11/14/22		0.0007546817		4.069075		138		96.125		4.014199		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1716831570				A+		A3				5		7		7		A-		0.0007546817				0.0037510535

		6/28/18		6/8/12		Middle East		United Arab Emirates		EBIUH		11/19/2019		3.25		EBIUH 3.25 11/19/19		0.001040943		3.248226		83		99.5		1.338375		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1138457590				A+		A3				5		7		7		A-		0.001040943				

		6/28/18		6/8/12		Middle East		United Arab Emirates		EBIUH		5/6/2020		3		EBIUH 3 5/6/20		0.0003609689		3.4924		100		98.5		1.771162		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1227814883				A+		A3				5		7		7		A-		0.0003609689				

		6/28/18		6/8/12		Middle East		United Arab Emirates		EBIUH		N.A.		5.75		EBIUH 5.75 Perp		0.0010526451		7.239059		431		100.5		1.063783		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0935833292														24		NR		0.0010526451				

		6/28/18		6/8/12		Middle East		United Arab Emirates		EBIUH		N.A.		6.375		EBIUH 6.375 Perp		0.0005418148		6.835022		391		102.125		2.318779		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1111114135														24		NR		0.0005418148				

		6/28/18		6/8/12		Middle East		United Arab Emirates		EMAAR		9/15/2026		3.635		EMAAR 3.635 9/15/26		0.0007255449		4.748853		193		91.75		6.896443		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1488480333		BBB-				Baa3		10				10		10		BBB-		0.0007255449				0.0007255449

		6/28/18		6/8/12		Middle East		United Arab Emirates		EMAARM		6/18/2024		4.564		EMAARM 4.564 6/18/24		0.0007790605		4.491246		173		99.5		5.180178		Real Estate		Real Estate		JP Morgan CEMBI Broad		USD		XS1075401726		BBB-				Baa2		10				9		9		BBB		0.0007790605				0.0007790605

		6/28/18		6/8/12		Middle East		United Arab Emirates		ESCWPC		8/1/2035		4.45		ESCWPC 4.45 8/1/35		0.0004006553		4.970799		210		94.25		10.119599		utilities		Electric		JP Morgan CEMBI Broad		USD		XS1720052254		A-				A2		7				6		6		A		0.0004006553				0.0004006553

		6/28/18		6/8/12		Middle East		United Arab Emirates		ETISLT		6/18/2024		3.5		ETISLT 3.5 6/18/24		0.0005113422		3.759404		99		98		5.339103		TMT		Telecommunications		JP Morgan CEMBI Broad		USD		XS1077883012		AA-		A+u		Aa3		4		ERROR:#N/A		4		4		AA-		0.0005113422				0.0005113422

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		2/11/2020		2.25		FABUH 2.25 2/11/20		0.0007718602		3.29466		83		97.875		1.554398		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1186986904		AA-		AA-		Aa3		4		4		4		4		AA-		0.0007718602				0.0045480968

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		2/24/2020		2.625		FABUH 2.625 2/24/20		0.0009314102		3.332314		86		98.375		1.583853		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1193304596				AA-		Aa3				4		4		4		AA-		0.0009314102				

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		3/30/2022		3		FABUH 3 3/30/22		0.0005980558		3.720425		107		97		3.48078		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1587035996		AA-		AA-		Aa3		4		4		4		4		AA-		0.0005980558				

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		3/5/2023		3.625		FABUH 3.625 3/5/23		0.0006777302		3.771167		107		98.875		4.221437		Financial		Diversified Finan Serv		JP Morgan CEMBI Broad		USD		XS1772752710				AA-		Aa3				4		4		4		AA-		0.0006777302				

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		8/13/2019		3		FABUH 3 8/13/19		0.0007877035		2.883425		53		99.625		1.079141		Financial		Banks		JP Morgan CEMBI Broad		USD		XS0815939656		AA-		AA-		Aa3		4		4		4		4		AA-		0.0007877035				

		6/28/18		6/8/12		Middle East		United Arab Emirates		FABUH		N.A.		5.25		FABUH 5.25 Perp		0.0007813369		6.122392		318		99.75		2.005201		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1243334668		BB+				Baa3		11				10		10		BBB-		0.0007813369				

		6/28/18		6/8/12		Middle East		United Arab Emirates		MAFUAE		5/7/2024		4.75		MAFUAE 4.75 5/7/24		0.0008470313		4.406164		165		100.875		5.050655		Consumer		Real Estate		JP Morgan CEMBI Broad		USD		XS1064799841		BBB		BBB				9		9				9		BBB		0.0008470313				0.0023025083

		6/28/18		6/8/12		Middle East		United Arab Emirates		MAFUAE		7/5/2019		5.25		MAFUAE 5.25 7/5/19		0.0005423196		3.217913		90		101.5		0.957719		Consumer		Real Estate		JP Morgan CEMBI Broad		USD		XS0800825845		BBB		BBB				9		9				9		BBB		0.0005423196				

		6/28/18		6/8/12		Middle East		United Arab Emirates		MAFUAE		N.A.		5.5		MAFUAE 5.5 Perp		0.0005054586		6.674648		374		95.25		3.756267		Consumer		Real Estate		JP Morgan CEMBI Broad		USD		XS1567903627		BB+		BB+				11		11				11		BB+		0.0005054586				

		6/28/18		6/8/12		Middle East		United Arab Emirates		MAFUAE		N.A.		6.375		MAFUAE 6.375 Perp		0.0004076988		6.864645		393		96		5.850669		Consumer		Real Estate		JP Morgan CEMBI Broad		USD		XS1787454922		BB+		BB+				11		11				11		BB+		0.0004076988				

		6/28/18		6/8/12		Middle East		United Arab Emirates		REITDU		12/12/2022		5.125		REITDU 5.125 12/12/22		0.0003907269		6.652769		396		93.45		3.885811		Real Estate		REITS		JP Morgan CEMBI Broad		USD		XS1720817540				BB+						11				24		NR		0.0003907269				0.0003907269

		6/28/18		6/8/12		Middle East		United Arab Emirates		RPCUH		8/31/2036		6		RPCUH 6 8/31/36		0.000944137		5.177949		230		107.75		10.348026		Utilities		Electric		JP Morgan CEMBI Broad		USD		USM8220VAA28		A-				A3		7				7		7		A-		0.000944137				0.000944137

		6/28/18		6/8/12		Middle East		United Arab Emirates		SHLFDI		2/15/2025		8.25		SHLFDI 8.25 2/15/25		0.0006546393		7.756849		498		101.375		4.916122		Oil & Gas		Oil&Gas		JP Morgan CEMBI Broad		USD		USG23618AC87		B-				B2		16				15		15		B		0.0006546393				0.0006546393

		6/28/18		6/8/12		Middle East		United Arab Emirates		SIB		9/8/2021		3.084		SIB 3.084 9/8/21		0.000512465		3.840501		122		97.375		2.976303		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1477558487						A3						7		7		A-		0.000512465				0.000512465

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		1/12/2023		3.625		TAQAUH 3.625 1/12/23		0.0012988811		4.020911		132		98		4.07273		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0863524277		NR		A		A3		24		6		7		7		A-		0.0012988811				0.0081907511

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		10/27/2036		6.5		TAQAUH 6.5 10/27/36		0.0011082726		5.092756		220		115.375		11.184419		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0272949016		NR		A		A3		24		6		7		7		A-		0.0011082726				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		12/13/2021		5.875		TAQAUH 5.875 12/13/21		0.0008328534		3.767819		114		106.25		3.121222		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0717839871		NR		A		A3		24		6		7		7		A-		0.0008328534				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		4/23/2025		4.375		TAQAUH 4.375 4/23/25		0.0007783653		4.503143		171		98.75		5.798523		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1808737594				A		A3				6		7		7		A-		0.0007783653				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		4/23/2030		4.875		TAQAUH 4.875 4/23/30		0.0010479375		4.860187		201		99.625		8.850516		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1808738212				A		A3				6		7		7		A-		0.0010479375		0.0135940201		

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		5/6/2024		3.875		TAQAUH 3.875 5/6/24		0.0007687068		4.215111		146		97.75		5.157379		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1017435352		NR		A		A3		24		6		7		7		A-		0.0007687068				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		6/22/2021		3.625		TAQAUH 3.625 6/22/21		0.0007804142		3.535354		93		99.75		2.797454		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1435072548		NR		A		A3		24		6		7		7		A-		0.0007804142				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		6/22/2026		4.375		TAQAUH 4.375 6/22/26		0.001027743		4.506678		169		98.5		6.673702		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS1435072464		NR		A		A3		24		6		7		7		A-		0.001027743				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TAQAUH		9/16/2019		6.25		TAQAUH 6.25 9/16/19		0.0005475772		3.05324		68		103.25		1.147926		Utilities		Electric		JP Morgan CEMBI Broad		USD		XS0452300402		NR		A		A3		24		6		7		7		A-		0.0005475772				

		6/28/18		6/8/12		Middle East		United Arab Emirates		TPZMAR		7/26/2022		9.125		TPZMAR 9.125 7/26/22		0.0004096625		8.565974		591		100.875		3.232033		Oil & Gas		Transportation		JP Morgan CEMBI Broad		USD		USL90608AB30		B-				B3		16				16		16		B-		0.0004096625				0.0004096625

		6/28/18		6/8/12		Middle East		United Arab Emirates		UNBUH		10/5/2021		2.75		UNBUH 2.75 10/5/21		0.0006067545		3.77727		115		96.375		3.065641		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1498408936				A+		A1				5		5		5		A+		0.0006067545				0.0011282573

		6/28/18		6/8/12		Middle East		United Arab Emirates		UNBUH		3/13/2023		4		UNBUH 4 3/13/23		0.0005215028		4.087412		138		98.875		4.200794		Financial		Banks		JP Morgan CEMBI Broad		USD		XS1789460216				A+		A1				5		5		5		A+		0.0005215028				

		6/28/18		6/8/12		Africa		Zambia		FMCN		2/15/2021		7		FMCN 7 2/15/21		0.0012002454		6.626251		405		100.125		2.30979		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAD05		B		B		B3u		15		15		16		15		B		0.0012002454				0.0062429957

		6/28/18		6/8/12		Africa		Zambia		FMCN		3/1/2024		6.5		FMCN 6.5 3/1/24		0.0008637087		7.37366		463		95.25		4.545453		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAH19		B		B				15		15				15		B		0.0008637087				

		6/28/18		6/8/12		Africa		Zambia		FMCN		3/1/2026		6.875		FMCN 6.875 3/1/26		0.00100029		7.913667		512		93.6		5.671978		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAJ74		B		B				15		15				15		B		0.00100029				

		6/28/18		6/8/12		Africa		Zambia		FMCN		4/1/2023		7.25		FMCN 7.25 4/1/23		0.0011486992		7.468083		477		98.375		3.889872		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAF52		B		B		B3u		15		15		16		15		B		0.0011486992				

		6/28/18		6/8/12		Africa		Zambia		FMCN		4/1/2025		7.5		FMCN 7.5 4/1/25		0.0011336617		7.982828		521		97		5.109073		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAG36		B		B		B3u		15		15		16		15		B		0.0011336617				

		6/28/18		6/8/12		Africa		Zambia		FMCN		5/15/2022		7.25		FMCN 7.25 5/15/22		0.0008963907		7.058972		441		100.25		3.303612		Metals & Mining		Mining		JP Morgan CEMBI Broad		USD		USC3535CAE87		B		B		B3u		15		15		16		15		B		0.0008963907				

		6/28/18		No benchmark		Cash		Cash		CASH		0		0		CASH 0 1/0/00				1.91		0		100		0.003		Cash		CASH		3417		CASH		CASH														1		AAA				0.024471771		0

		6/28/18		No benchmark		Cash		Cash		CASH		0		0		CASH 0 1/0/00				1.44		0		100		0.008		Cash		CASH		3417		CASH		CASH														1		AAA				0.0054913029		0

		6/28/18		No benchmark		Cash		Cash		CASH		0		0		CASH 0 1/0/00				1.44		0		100		0.008		Cash		CASH		3417		CASH		CASH														1		AAA				0.0155847291		0

		6/28/18		No benchmark		Asia		China		CHIOLI		45042		4.25		CHIOLI 4.25 4/26/23				4.2976833563		158		99.7889		4.2986381141		Real Estate		Real Estate		3417		USD		XS1811821054		BBB+		A-		Baa1		8		7		8		7		A-				0.0130549241		0.0047274594

		6/28/18		No benchmark		Asia		Indonesia		PERTIJ		45066		4.3		PERTIJ 4.3 5/20/23				4.4776235514		176		99.223		4.3541259282		Oil & Gas		Oil&Gas		3417		USD		USY7138AAE02		BBB-		BBB		Baa2		10		9		9		9		BBB				0.0125311446		0

		6/28/18		No benchmark		Asia		Indonesia		PLBIII		45566		4.875		PLBIII 4.875 10/1/24				4.9675481882		218		99.5		5.288478121		Transport		Transportation		3417		USD		USY7140DAA82		BB+		BBB-		Baa3		11		10		10		10		BBB-				0.012716434		0

		6/28/18		No benchmark		Middle East		Israel		TEVA		44510		3.65		TEVA 3.65 11/10/21				4.9113871417		225		96.125		3.1104993068		Consumer		Pharmaceuticals		3417		USD		US88166JAA16		BB		BBu		Ba2		12		ERROR:#N/A		12		ERROR:#N/A		ERROR:#N/A				0.0134693217		0.0157822327

		6/28/18		No benchmark		Europe		Kazakhstan		KZOKZ		45046		4.4		KZOKZ 4.4 4/30/23				4.5732684402		186		99.25		4.2878183801		Oil & Gas		Oil&Gas		3417		USD		XS0925015074		BB-		BBB-		Baa3		13		10		10		10		BBB-				0.0136048177		0

		6/28/18		No benchmark		Asia		Singapore		PUMAFN		46046		5		PUMAFN 5 1/24/26				6.353		348		91.9638		5.735		Oil & Gas		Oil&Gas		3417		USD		XS1751117604				BB		Ba2				12		12		12		BB				0.0135074609		0

		6/28/18		No benchmark		Europe		Turkey		TCZIRA		44684		5.125		TCZIRA 5.125 5/3/22				7.5736624595		491		91.948		3.3713257269		Financial		Banks		3417		USD		XS1605397394				BB+		Ba3				11		13		11		BB+				0.0128565138		0

		6/28/18		No benchmark		Middle East		United Arab Emirates		MUBAUH		45401		3		MUBAUH 3 4/19/24				4.0580873362		129		94.57		5.2352246899		Industrial		Investment Companies		3417		USD		XS1596070547		AA		AA		Aa2		3		3		3		3		AA				0.0135833326		0





table_1

				VIP		ヴィンペルコム・
ホールディングス		ロシア		情報通信		ロシアの大手電話通信会社。携帯電話、固定電話、ブロードバンドなどのサービスを世界各国に提供。

		YPFDAR		UAE		ドルフィン
エナジー		アラブ首長国連邦		工業等		ドルフィン・エナジー社は、ペルシャ湾岸の大規模ガス・パイプライン・プロジェクトであるドルフィン・プロジェクトの事業主体。

						ペトロブラス		ブラジル		ERROR:#N/A		石油・ガス生産会社。
深海での油田採掘技術も有する。

				EVRAZ		エブラズ・
グループ		ロシア		ERROR:#N/A		大手鉄鋼企業。
グローバルに製鉄所を展開する。

		CHMFRU		ODBR		オーデブレヒト		ブラジル		ERROR:#N/A		建設、エンジニアリング、石油化学を手掛けるブラジルを代表する大手コングロマリット。

		SUZB		GAZPRU		ガスプロム		ロシア		ERROR:#N/A		国営系の天然ガス会社。ロシア最大手、世界最大の天然ガスの埋蔵量を保有。ガス・パイプライン・システムの運営、天然ガスの生産および探索などの事業を手掛ける。

				VEDLN		ベダンタ・
リソーシズ		インド		ERROR:#N/A		インド、アフリカ諸国、オーストラリア等で銅、亜鉛、銀、アルミ等の採鉱事業を行う。石油・ガスの探査・生産も手掛ける。 ショコク ナド ドウ アエン ギン ナド サイコウ ジギョウ オコナ セキユ タンサ セイサン テガ

		UGPABZ		TMENRU		ロスネフチ		ロシア		ERROR:#N/A		ロシアの石油最大手企業。探査・生産から、精製・販売まで手掛ける。

				GMEXICOB		サザン
･カッパー		メキシコ		金属・鉱業		世界的な銅の採鉱企業。ペルーおよびメキシコで採鉱事業を行う。

						フィブリア		ブラジル		ERROR:#N/A		ブラジルの製紙パルプ・メーカー。世界のパルプ生産におけるリーダー的企業で、海外事業も展開。

				VALEBZ		ヴァーレ・
オーバーシーズ		ブラジル		金属・鉱業		ヴァーレは、資源開発会社。
鉄鉱石の生産・販売の世界的大手。

						ハチソン・ワンポア・インターナショナル		香港 ホンコン		ERROR:#N/A		港湾事業、不動産、小売、エネルギー等を主力事業とするコングロマリット。

						リライアンス・
ホールディングス		インド		ERROR:#N/A		石油・ガス開発を主要事業とするコングロマリット。

				DLLTD		ディジセル・
グループ		ジャマイカ		ERROR:#N/A		カリブ海や中米等において通信事業を展開。 カイ チュウベイ ナド ツウシン ジギョウ テンカイ

				PRECN		パシフィック・
ルビアレス・
エナジー		コロンビア		ERROR:#N/A		石油・ガスの開発、生産を行う。
海外の事業拡大にも注力。
 カイハツ オコナ カイガイ ジギョウ カクダイ チュウリョク

						ラスラファンＬＮＧ ３		カタール		ERROR:#N/A		カタールのラスラファン工業地帯にある液化天然ガス・プロジェクトの事業主体。

				AMXLMM		アメリカ・モビル		メキシコ		ERROR:#N/A		世界的な通信事業会社。中南米及びメキシコでワイヤレス通信を中心としたビジネスを展開。

						ベネズエラ国営
石油会社 コクエイ セキユ カイシャ		ベネズエラ		ERROR:#N/A		ベネズエラの国営石油会社。世界的な資源ナショナリズムの高まりの中で1975年に設立。

				CEMEX		セメックス・
ファイナンス		メキシコ		ERROR:#N/A		セメントメーカーの大手。積極的な事業拡大によりグローバルにビジネスを展開。

						アングロゴールド・
アシャンティ		南アフリカ ミナミ		ERROR:#N/A		南アフリカ共和国の産金企業で、世界的な大手。
世界各地で金の探索と採掘を行う。

				QTELQD		ウリード・
インターナショナル・
ファイナンス		カタール		ERROR:#N/A		中東、東南アジア、北アフリカ地域にて、携帯電話、固定電話、ブロードバンド・インターネット・サービスを提供。

				VOLCAN		ボルカン鉱山		ペルー		ERROR:#N/A		ペルーの鉱山会社で、亜鉛、銀等の探鉱・開発を行う。

				MAGGBZ		リアドン・Ｇ・ホールディングス		ブラジル		ERROR:#N/A		親会社はセメントや鉄鋼向け耐火物市場での世界的企業であるマグネジッタ社。

				PETBRA		ペトロブラス・
グローバル・
ファイナンス		ブラジル		石油・ガス		石油・ガス生産会社。
深海での油田採掘技術も有する。

				MRFGBZ		マルフリグ		ブラジル		ERROR:#N/A		食肉加工処理企業。国内外で積極的に事業を展開。

				ROSNRM		ロスネフチ		ロシア		ERROR:#N/A		世界的大手のロシア石油企業。合併・買収により事業を拡大。

				GGBRBZ		ゲルダウ		ブラジル		金属・鉱業		ブラジルの鉄鋼企業。南北アメリカを中心に、海外事業を展開。

				CMPC		エンプレサスＣＭＰＣ		チリ		ERROR:#N/A		チリの紙・パルプ会社。紙・パルプ会社として南米最大級の事業規模。

				EUCHEM		ユーロケム		ロシア		ERROR:#N/A		世界有数の化学肥料会社。窒素肥料、リン酸肥料などの製品をグローバルに供給。

				NPNSJ		ナスパーズ		南アフリカ ミナミ		情報通信		インターネットや有料テレビ事業を展開。

				BHARTI		バーティ・エアテル		インド		ERROR:#N/A		急拡大しているインドの携帯電話市場において移動体通信事業を展開。固定通信、高速ブロードバンド通信などのサービスも提供。

				OCPMR		モロッコ王国リン鉱石公社		モロッコ		工業等		リン鉱石の加工、製造を行い、リン酸、肥料などのマーケティングを営む。リン鉱石の輸出は、モロッコの主要輸出品目の一つで、国家の外貨獲得にとって重要な資源となっている。 オコナ イトナ コウセキ シュヨウ ヒンモク ヒト

				PERTIJ		プルタミナ・ペルセロ		インドネシア		石油・ガス		インドネシア政府が運営する国有の石油・ガス関連会社。インドネシア国内外で石油・天然ガスの採掘・精製を手掛けている。 ガイ

				HUWHY		ハチソン・ワンポア		香港 ホンコン		ERROR:#N/A		香港市場に上場する複合企業。子会社を通じて、港湾および港湾関連サービス、通信関連、不動産・ホテル、小売・製造、エネルギー、インフラ、金融・投資などの事業を手掛ける。 シジョウ ジョウジョウ フクゴウ キギョウ

				CPF		シティック		中国 チュウゴク		ERROR:#N/A		中国の複合企業、銀行、証券、保険、資産運用ビジネス等を展開。また、インフラストラクチャー、不動産、重工業などの幅広い事業を手掛ける。 ギンコウ ショウケン ホケン シサン ウンヨウ ナド テンカイ ジュウコウギョウ ハバヒロ ジギョウ テガ

				PLNIJ		インドネシア
国営電力会社 コクエイ デンリョク カイシャ		インドネシア		ERROR:#N/A		インドネシア政府保有の電力会社。発電から送電、配電まで一貫して手掛ける。 ハツデン ソウデン ハイデン イッカン テガ

				LUKOIL		ルクオイル		ロシア		石油・ガス		ロシアの石油会社。探査・生産事業をロシア国内を中心に展開し、石油精製・マーケティング事業も営む。その他、発電事業も手掛ける。

				BBVASM		ＢＢＶＡバンコメル		メキシコ		金融		スペインの銀行大手BBVAを親会社に持ち、メキシコにおいて事業を展開。預金、融資、投資銀行業務等幅広い金融サービスを提供。

				COGARD		カントリー・ガーデン・ホールディングス		中国 チュウゴク		不動産		不動産開発会社。過去20年間にわたり、中国本土での都市開発を手掛ける不動産大手。2007年に香港株式市場に上場。

				CHCONS		チャイナ・オーバーシーズ・ファイナンス・ケイマン		中国 チュウゴク		不動産		中国の大手不動産会社、チャイナ・オーバーシーズ・ランド＆インベストメントの金融子会社。同不動産会社は中国や香港で不動産開発や不動産仲介・管理などに従事。 ドウ チュウゴク ホンコン

				CNOOC		ＣＮＯＯＣファイナンス		中国 チュウゴク		石油・ガス		中国海洋石油総公司(CNOOC)の金融子会社。親会社であるCNOOC は、中国の大手石油・天然ガス企業グループとして、石油／天然ガスの探査、採掘、開発に従事。

				OCBCSP		オーバーシー・チャイニーズ銀行		シンガポール		金融		シンガポール大手銀行のひとつ。預金や法人・個人向け融資等の銀行業務に加え、プライベート・バンキング、保険、資産運用・管理、証券仲介などを展開。 オオテ

				PLBIII		プラブハン・インドネシアIII		インドネシア		運輸		インドネシア政府保有の港湾会社。港湾オペレーターとして、中央ジャワ、東ジャワ、バリ、東西ヌサテンガラ、中央カリマンタン、南カリマンタンなどで事業を展開。 ヒガシ

				BRAZIL		ブラジル国債 コクサイ		ブラジル		ERROR:#N/A		ブラジル国債 コクサイ

				PGASIJ		ペルサハーン・ガス・ネガラ		インドネシア		公益		インドネシアの天然ガス会社。天然ガスの輸送と供給が主力事業であり、国内の産業・商業および家庭向けに天然ガスを供給している。 シュリョク ジギョウ

				ECUA		エクアドル国債 コクサイ		エクアドル		ERROR:#N/A		エクアドル国債 コクサイ

				GHANA		ガーナ国債 コクサイ		ガーナ		ERROR:#N/A		ガーナ国債 コクサイ

				CENSUD		センコスッド		チリ		ERROR:#N/A		チリに本社を置く南米最大級の小売チェーン。チリをはじめアルゼンチン、ブラジル、ペルー、コロンビアなどで、スーパーマーケット、ホームセンター、ショッピング・センターなどを展開。

				BRASKM		ブラスケム・アメリカ・ファイナンス		ブラジル		工業等		ブラジルを代表する石油化学会社、ブラスケムの金融子会社。ブラスケムはエチレン、プロピレン、ポリエチレン、ポリプロピレン、ポリ塩化ビニル（PVC）などを生産。

				YPFDAR		ＹＰＦ		アルゼンチン		石油・ガス		石油・ガスの総合エネルギー会社。原油や天然ガスの探査・開発・生産から、製品精製・販売までを一手に手掛ける。

				CHMFRU		セヴェルスターリ		ロシア		ERROR:#N/A		鉄鋼メーカーおよび鉱山会社。同社の事業は、資源、国内鉄鋼、国際事業等からなる。ロシアとカザフスタンで金鉱山も操業する。 コウザン ガイシャ ドウシャ ジギョウ シゲン コクナイ テッコウ コクサイ ジギョウ ナド キンコウザン ソウギョウ

				SUZB		スザノ・オーストリア		ブラジル		パルプ・製紙		ブラジルの製紙パルプ会社、スザノ・パペル・セルロースの関連会社。スザノ・パペル・セルロースは、パルプ材としてのユーカリにいち早く注目し、現在はユーカリ・パルプ生産で世界有数の規模を誇る。

				UGPABZ		ウルトラパール・インターナショナル		ブラジル		石油・ガス		ブラジルの石油・ガス会社、ウルトラパール・パルティシパソエスの金融子会社。ウルトラパール・パルティシパソエスは、子会社を通じてガソリンやLPガスの販売、石油化学製品の生産などを手掛けている。 ハンバイ

				RILIN		リライアンス・ホールディングスUSA		インド		石油・ガス		インドの石油化学品・繊維メーカー、リライアンス・インダストリーズの米国子会社。米ヒューストンに本社を構え、複数のシェール鉱床から天然ガスや天然ガス液を産出。 テンネン テンネン エキ

				PAMPAR		パンパ・エネルヒア		アルゼンチン		公益		アルゼンチンの総合エネルギー会社。発電、送電、配電に従事するほか、石油・天然ガスの探査・開発、精製、小売サービスなども展開。

				HAOHUA		CNAC（HK） フィンブリッジ		中国 チュウゴク		ERROR:#N/A		中国の農薬関連会社、チャイナ・ナショナル・アグロケミカル社の金融子会社。チャイナ・ナショナル・アグロケミカル社は除草剤や殺虫剤などの製造・販売に従事している。 ジュウジ

				ITSA		イタウ・ウニバンコ・ホールディング		ブラジル		金融		イタウ銀行とウニバンコ銀行が2008年に合併し、イタウ・ウニバンコ・ホールディングが誕生。個人、商業、法人向け銀行サービスをはじめ、プライベート・バンキングなども手掛ける。
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table_2

				Metals & Mining		金属・鉱業 キンゾク コウギョウ						Moody		Standard & Poor's		Value		Standard & Poor's

				Oil & Gas		石油・ガス セキユ						Aaa		AAA		25		AAA

				Industrial		工業等 コウギョウ ナド						Aa1		AA+		24		AA+

				TMT		情報通信 ジョウホウ ツウシン						Aa2		AA		23		AA

				Consumer		消費 ショウヒ						Aa3		AA-		22		AA-

				Real Estate		不動産 フドウサン						A1		A+		21		A+

				Infrastructure		インフラ						A2		A		20		A

				Pulp & Paper		パルプ・製紙 セイシ						A3		A-		19		A-

				Sovereign		国債 コクサイ						Baa1		BBB+		18		BBB+

				Diversified		多角経営 タカク ケイエイ						Baa2		BBB		17		BBB

				Utilities		公益 コウエキ						Baa3		BBB-		16		BBB-

				Transport		運輸 ウンユ						Ba1		BB+		15		BB+

				Financial		金融 キンユウ						Ba2		BB		14		BB

				Utility		公益 コウエキ						Ba3		BB-		13		BB-

												B1		B+		12		B+

												B2		B		11		B

												B3		B-		10		B-

												Caa1		CCC+		9		CCC+

												Caa2		CCC		8		CCC

												Caa3		CCC-		7		CCC-

												Ca1		CC+		6		CC+

												Ca2		CC		6		CC

												Ca3		CC-		6		CC-

												C1		C+		5		C+

												C2		C		5		C

												C3		C-		5		C-

												D		D		1		D

												NR		NR				NR

												WD		WD				WD







































rating

																																95.445%		4.555%

				Description		Weight		RatingSP		RatingMoody		RatingFitch		RatingSP		RatingMoody		RatingFitch		Best score		Weighted Score		Best rate				Rating		RatingScore		Weight

		69033DAC1		OVERSEA-CHINESE BANKING		1.354%		BBB+		A3		A+		18		19		21		21		0.28		A+				AAA		24.5		0.000%		Weight check		0.0000%

		USP1024TAN92		BBVA (REG_S)		1.683%		NR		Baa3		BBB				16		17		17		0.29		BBB				AA+		23.5		0.000%

		USP15383AC95		Banistmo S.A. (REGS)		1.287%		BB+		NR		BBB		15				17		17		0.22		BBB				AA		22.5		1.286%

		USP16259AH99		BBVA BANCOMER SA TEXAS		1.467%		NR		Baa3		BBB-				16		16		16		0.23		BBB-				AA-		21.5		1.289%

		USP16259AM84		BBVA Bancomer S.A. Texas (REGS)		1.224%		BB+		NR		BBB-		15				16		16		0.20		BBB-				A+		20.5		2.723%

		XS1120608713		KOREA EXCHANGE BANK		1.685%		BBB+		Baa2		BBB		18		17		17		18		0.30		BBB+				A		19.5		2.700%		AAA		0.0%		0.0%

		XS1138687162		BANK OF EAST ASIA, LIMITED		1.356%		BBB-		Ba1		NR		16		15				16		0.22		BBB-				A-		18.5		5.318%		AA		2.6%		2.7%

		XS1578089234		CIMB BANK BHD		1.338%		NR		A3		NR				19				19		0.25		A-				BBB+		17.5		14.903%		A		10.7%		11.3%

		XS1622312434		NBK SPC Limited (REGS)		1.289%		NR		Aa3		AA-				22		22		22		0.28		AA-				BBB		16.5		12.227%		BBB		49.0%		51.3%

		XS0852986156		CHINA OVERSEAS FINANCE C		1.685%		BBB+		Baa1		NR		18		18				18		0.30		BBB+				BBB-		15.5		21.827%		BB		24.1%		25.2%

		XS1164776020		COUNTRY GARDEN HLDG CO		1.768%		BB		Ba2		BBB-		14		14		16		16		0.28		BBB-				BB+		14.5		7.833%		B		9.1%		9.5%

		XS1743535491		LONGFOR PROPERTIES		1.258%		NR		Baa3		BBB				16		17		17		0.21		BBB				BB		13.5		13.573%		CCC		0.0%		0.0%

		XS1811821054		CHINA OVERSEAS FIN		1.358%		BBB+		Baa1		A-		18		18		19		19		0.26		A-				BB-		12.5		2.681%		CC		0.0%		0.0%

		USP8803LAA63		SUAM FINANCE - REGS		0.977%		NR		Baa1		BBB+				18		18		18		0.18		BBB+				B+		11.5		3.544%		C		0.0%		0.0%

		USP57908AF58		MEXICHEM SAB DE CV		1.262%		BBB-		Baa3		BBB		16		16		17		17		0.21		BBB				B		10.5		5.541%		D		0.0%		0.0%

		USU1065PAA94		BRASKEM AMERICA FINANCE		1.559%		BBB-		Ba1		BBB-		16		15		16		16		0.25		BBB-				B-		9.5		0.000%

		XS1061043011		OCP S.A. (REG_S)		1.400%		BBB-		NR		BBB-		16				16		16		0.22		BBB-				CCC+		8.5		0.000%

		XS1513739927		EQUATE PETROCHEMICAL BV		1.305%		BBB+		Baa2		NR		18		17				18		0.23		BBB+				CCC		7.5		0.000%		Weighted score		16.1491

		84265VAG0		SOUTHERN COPPER CORP		1.282%		BBB		Baa2		BBB+		17		17		18		18		0.23		BBB+				CCC-		6.5		0.000%		Fund rate		BBB-

		84265VAH8		Southern Copper Corporation		0.067%		BBB		Baa2		BBB+		17		17		18		18		0.01		BBB+				CC		5.5		0.000%

		91911TAH6		VALE OVERSEAS LIMITED		1.988%		BBB-		Ba1		BBB+		16		15		18		18		0.36		BBB+				C		4.5		0.000%

		USG24422AA83		GTL TRADE FIN / GERDAU		1.379%		BBB-		Ba2		BBB-		16		14		16		16		0.22		BBB-				D		3.5		0.000%

		USP67848AA22		COMPANIA MINERA MILPO		1.353%		BB+		NR		BBB-		15				16		16		0.22		BBB-				格付けなし カク ヅ		3.5		0.000%

		USA9890AAA81		SUZANO AUSTRIA GMBH		2.104%		BBB-		NR		BBB-		16				16		16		0.34		BBB-

		USN5946FAC16		Naspers ltd (REG S)		1.777%		BBB-		Baa3		WD		16		16		0		16		0.28		BBB-

		XS1028951264		TURK TELEKOMUNIKASYON AS		1.228%		BB+		NR		BBB-		15				16		16		0.20		BBB-

		USY3815NAX94		HYUNDAI CAPITAL SERVICES - REGS		1.318%		A-		Baa1		BBB+		19		18		18		19		0.25		A-

		XS1551355149		GOHL CAPITAL LTD		1.304%		NR		Baa1		A-				18		19		19		0.25		A-

		XS1577950402		Coca-Cola Icecek (REGS)		1.270%		NR		Ba1		BBB				15		17		17		0.22		BBB

		279158AC3		ECOPETROL SA		0.730%		BBB-		Baa3		BBB		16		16		17		17		0.12		BBB

		279158AJ8		Ecopetrol S.A.		0.769%		BBB-		Baa3		BBB		16		16		17		17		0.13		BBB

		XS0304274599		LUKOIL INTL FINANCE BV		0.731%		BBB		Baa3		BBB+		17		16		18		18		0.13		BBB+

		XS1514045886		LUKOIL International Finance B.V. - REGS		1.878%		BBB		NR		BBB+		17				18		18		0.34		BBB+

		USG23530AA92		CNOOC Finance (2012) Limited		1.369%		A+		A1		NR		21		21				21		0.29		A+

		XS1565437487		OIL INDIA INTERNATIONAL		1.242%		NR		Baa2		BBB-				17		16		17		0.21		BBB

		USU75888AC81		RELIANCE HOLDINGS USA		1.793%		BBB+		Baa2		NR		18		17				18		0.32		BBB+

		USY2R016AB16		GS CALTEX CORP		1.309%		BBB+		Baa1		NR		18		18				18		0.24		BBB+

		USG46747AB00		Hutchison Whampoa International (14) Limited (REGS)		1.340%		A-		A2		A-		19		20		19		20		0.27		A

		29246RAA1		Empresa Nacional de Electricidad S.A.		0.203%		BBB+		Baa1		BBB+		18		18		18		18		0.04		BBB+

		USN57445AB99		MINEJESA CAPITAL BV		1.255%		NR		Baa3		BBB-				16		16		16		0.20		BBB-

		USP2400PAA77		CERRO DEL AGUILA SA - Regs		1.247%		NR		Baa3		BBB-				16		16		16		0.20		BBB-

		XS1808738212		ABU DHABI NATIONAL ENERG - 12YR REGS		1.359%		NR		A3		A				19		20		20		0.27		A

		USY7136YAA83		PERUSAHAAN GAS NEGARA		1.377%		BBB-		Baa2		BBB-		16		17		16		17		0.23		BBB

		USY7138AAE02		PERTAMINA PERSERO PT		1.347%		BBB-		Baa2		BBB		16		17		17		17		0.23		BBB

		USY7140DAA82		PELABUHAN INDONESIA III		1.360%		BB+		Baa3		BBB-		15		16		16		16		0.22		BBB-

		XS0925015074		KAZMUNAYGAS NATIONAL CO		1.351%		BB-		Baa3		BBB-		13		16		16		16		0.22		BBB-

		XS1596070547		MUBAUH - REGS		1.286%		AA		Aa2		AA		23		23		23		23		0.30		AA

		USP14008AE91		BANCO MERCANTIL DE NORTE - REGs		1.356%		BB		Ba2		NR		14		14				14		0.19		BB

		USP5R6DPAA84		ITAU UNIBANCO HLDG SA/KY		2.545%		NR		B2		B				11		11		11		0.28		B

		USU23388AB46		DAE FUNDING LLC		0.266%		BB		Ba3		NR		14		13				14		0.04		BB

		USY7141GAA05		CHANDRA ASRI PETROCHEMIC - REGS		1.310%		B+		Ba3		BB-		12		13		13		13		0.17		BB-

		USL6388GAB60		Millicom International Cellular (REGS)		1.273%		NR		Ba2		BB+				14		15		15		0.19		BB+

		XS0889401724		VIMPELCOM HLDGS		2.014%		BB		Ba2		BB+		14		14		15		15		0.30		BB+

		XS1204091588		MILLICOM INTL CELLULAR		1.388%		NR		Ba2		BB+				14		15		15		0.21		BB+

		USG5975LAA47		MELCO RESORTS FINANCE		1.288%		BB		Ba2		NR		14		14				14		0.18		BB

		88166JAA1		TEVA PHARM FIN IV BV		1.305%		BB		Ba2		BB		14		14		14		14		0.18		BB

		71647NAF6		PETROBRAS GLOBAL FINANCE		1.301%		BB-		Ba2		BB-		13		14		13		14		0.18		BB

		71647NAM1		Petrobras Global Finance B.V.		1.228%		BB-		Ba2		BB-		13		14		13		14		0.17		BB

		71647NAS8		PETBRA		4.322%		BB-		Ba2		BB-		13		14		13		14		0.61		BB

		USP7464EAA49		PAMPA ENERGIA SA - REGS		1.260%		B+		B2		B+		12		11		12		12		0.15		B+

		USP989MJAY76		YPF Sociedad Anonima (REG_S)		0.965%		NR		B2		B				11		11		11		0.11		B

		USP989MJBG51		YPF Sociedad Anonima REG S		2.030%		NR		B2		B				11		11		11		0.22		B

		USP9308RAZ66		RANSPORT DE GAS DEL SUR - REGS		1.257%		B+		B1		NR		12		12				12		0.15		B+

		XS1751117604		Puma International Financing S.A. (REGS)		1.272%		NR		Ba2		BB				14		14		14		0.18		BB

		XS1596115409		BORETS FINANCE DAC - REGS		1.371%		BB-		Ba3		BB-		13		13		13		13		0.18		BB-

		USN5276YAD87		Listrindo Capital - REGS		1.236%		BB		Ba2		NR		14		14				14		0.17		BB

		USP46756AH86		GENNEIA SA		1.027%		NR		B2		B+				11		12		12		0.12		B+

		USL9412AAA53		ULTRAPAR INTERNATIONAL - REGS		1.904%		BB+		Ba1		NR		15		15				15		0.29		BB+

		XS1605397394		Turkiye Cumhuriyeti Ziraat Bankasi (REGS)		1.253%		NR		Ba3		BB+				13		15		15		0.19		BB+





























































































































































































































































































































WAM基準であり、CROとは異なる

「スコア付けされていない銘柄があります」が出たら、"Best rate"欄がN/Aになっているものを探す 　　
　　u、eなどがくっついていれば削除するか、そのスコアリング自体（数式の入っているセル）をクリアする
　　"Weight check"欄がゼロであることを確認
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		Pf#		Asset Id		Ticker		Description		Coupon		Maturity		Price		% of Pf		Par		Eff Dur		Cash Flow Yield		業種 ギョウシュ		種別 シュベツ		S&P		M		F				順位

		3417		69033DAC1		OCBCSP		OVERSEA-CHINESE BANKING		4.25		06/19/2024 12:00 AM		100.0932		1.35%		200000		5.2394815668		4.2319857641		金融		社債		BBB+		A3		A+		Singapore		28

		3417		USP1024TAN92		BBVASM		BBVA (REG_S)		4.875		04/21/2025 12:00 AM		98.751		1.68%		250000		5.6915264134		5.0929820768		金融		社債		NR		Baa3		BBB		Colombia		14

		3417		USP15383AC95		BCOLO		Banistmo S.A. (REGS)		3.65		09/19/2022 12:00 AM		94.25		1.29%		200000		3.8109923239		5.1812879338		金融		社債		BB+		NR		BBB		Panama		43

		3417		USP16259AH99		BBVASM		BBVA BANCOMER SA TEXAS		6.75		09/30/2022 12:00 AM		106.875		1.47%		200000		3.6475792091		4.9363384426		金融		社債		NR		Baa3		BBB-		Mexico		16

		3417		USP16259AM84		BBVASM		BBVA Bancomer S.A. Texas (REGS)		5.125		01/18/2033 12:00 AM		88.25		1.22%		200000		7.1195584984		6.8179085238		金融		社債		BB+		NR		BBB-		Mexico		60

		3417		XS1120608713		HANFGI		KOREA EXCHANGE BANK		4.25		10/14/2024 12:00 AM		98.8692		1.68%		250000		5.4321068401		4.4569501895		金融		社債		BBB+		Baa2		BBB		South Korea		13

		3417		XS1138687162		BNKEA		BANK OF EAST ASIA, LIMITED		4.25		11/20/2024 12:00 AM		99.927		1.36%		200000		1.3357945886		4.3016599254		金融		社債		BBB-		Ba1		NR		Hong Kong		26

		3417		XS1578089234		CIMBMK		CIMB BANK BHD		3.263		03/15/2022 12:00 AM		98.0668		1.34%		200000		3.4315421112		3.8252220946		金融		社債		NR		A3		NR		Malaysia		33

		3417		XS1622312434		NTBKKK		NBK SPC Limited (REGS)		2.75		05/30/2022 12:00 AM		95.175		1.29%		200000		3.6613389583		4.0936088842		金融		社債		NR		Aa3		AA-		KUWAIT		41

		3417		XS0852986156		CHCONS		CHINA OVERSEAS FINANCE C		3.95		11/15/2022 12:00 AM		99.31206		1.69%		250000		3.9723107219		4.1223311224		不動産		社債		BBB+		Baa1		NR		China		12

		3417		XS1164776020		COGARD		COUNTRY GARDEN HLDG CO		7.5		03/09/2020 12:00 AM		102.3866		1.77%		250000		1.543		5.992		不動産		社債		BB		Ba2		BBB-		China		11

		3417		XS1743535491		LNGFOR		LONGFOR PROPERTIES		4.5		01/16/2028 12:00 AM		91.0687		1.26%		200000		7.414811246		5.726743074		不動産		社債		NR		Baa3		BBB		China		51

		3417		XS1811821054		CHCONS		CHINA OVERSEAS FIN		4.25		04/26/2023 12:00 AM		99.7889		1.36%		200000		4.2986381141		4.2976833563		不動産		社債		BBB+		Baa1		A-		China		25

		3417		USP8803LAA63		GRUPOS		SUAM FINANCE - REGS		4.375		04/11/2027 12:00 AM		95.5		0.98%		150000		7.1220916908		5.0135777704		金融		社債		NR		Baa1		BBB+		Colombia		62

		3417		USP57908AF58		MXCHF		MEXICHEM SAB DE CV		5.875		09/17/2044 12:00 AM		91.75		1.26%		200000		12.544222332		6.5358406534		工業等		社債		BBB-		Baa3		BBB		Mexico		49

		3417		USU1065PAA94		BRASKM		BRASKEM AMERICA FINANCE		7.125		07/22/2041 12:00 AM		112.25		1.56%		200000		11.566		6.126		工業等		社債		BBB-		Ba1		BBB-		Brazil		15

		3417		XS1061043011		OCPMR		OCP S.A. (REG_S)		5.625		04/25/2024 12:00 AM		102.625		1.40%		200000		4.8990968178		5.0968746506		工業等		社債		BBB-		NR		BBB-		Morocco		17

		3417		XS1513739927		EQPTRC		EQUATE PETROCHEMICAL BV		3		03/03/2022 12:00 AM		95.6506		1.31%		200000		3.4047994099		4.2889792453		工業等		社債		BBB+		Baa2		NR		KUWAIT		38

		3417		84265VAG0		GMEXICOB		SOUTHERN COPPER CORP		5.25		11/08/2042 12:00 AM		99.125		1.28%		190000		13.573590265		5.313948622		金属・鉱業		社債		BBB		Baa2		BBB+		Mexico		45

		3417		84265VAH8		GMEXICOB		Southern Copper Corporation		3.875		04/23/2025 12:00 AM		98.8125		0.07%		10000		5.9091529106		4.0754343339		金属・鉱業		社債		BBB		Baa2		BBB+		Mexico		69

		3417		91911TAH6		VALEBZ		VALE OVERSEAS LIMITED		6.875		11/21/2036 12:00 AM		112.4425		1.99%		260000		10.807687485		5.7679711647		金属・鉱業		社債		BBB-		Ba1		BBB+		Brazil		6

		3417		USG24422AA83		GGBRBZ		GTL TRADE FIN / GERDAU		5.893		04/29/2024 12:00 AM		101.05		1.38%		200000		4.779		5.677		金属・鉱業		社債		BBB-		Ba2		BBB-		Brazil		19

		3417		USP67848AA22		MILPOC		COMPANIA MINERA MILPO		4.625		03/28/2023 12:00 AM		99		1.35%		200000		4.1706664929		4.8616703599		金属・鉱業		社債		BB+		NR		BBB-		Peru		29

		3417		USA9890AAA81		SUZB		SUZANO AUSTRIA GMBH		5.75		07/14/2026 12:00 AM		101.16		2.10%		300000		6.242368152		5.5686433535		パルプ・製紙		社債		BBB-		NR		BBB-		Brazil		3

		3417		USN5946FAC16		NPNSJ		Naspers ltd (REG S)		5.5		07/21/2025 12:00 AM		102.8288		1.78%		250000		5.618		5.019		情報通信		社債		BBB-		Baa3		WD		South Africa		10

		3417		XS1028951264		SAOGSA		TURK TELEKOMUNIKASYON AS		4.875		06/19/2024 12:00 AM		90.7718		1.23%		200000		5.0484988963		6.77858201		情報通信		社債		BB+		NR		BBB-		Turkey		58

		3417		USY3815NAX94		HYNMTR		HYUNDAI CAPITAL SERVICES - REGS		3		03/06/2022 12:00 AM		96.637963		1.32%		200000		3.4193895645		3.9880932176		金融		社債		A-		Baa1		BBB+		South Korea		34

		3417		XS1551355149		GENTMK		GOHL CAPITAL LTD		4.25		01/24/2027 12:00 AM		94.6666		1.30%		200000		6.9436740148		5.0228883284		消費		社債		NR		Baa1		A-		Malaysia		39

		3417		XS1577950402		AEFES		Coca-Cola Icecek (REGS)		4.215		09/19/2024 12:00 AM		92.8607		1.27%		200000		5.293		5.587		消費		社債		NR		Ba1		BBB		Turkey		48

		3417		279158AC3		ECOPET		ECOPETROL SA		5.875		09/18/2023 12:00 AM		106.4375		0.73%		100000		4.4388799587		4.47714394		石油・ガス		社債		BBB-		Baa3		BBB		Colombia		66

		3417		279158AJ8		ECOPET		Ecopetrol S.A.		5.875		05/28/2045 12:00 AM		94.375		0.77%		120000		13.02286203		6.3116028105		石油・ガス		社債		BBB-		Baa3		BBB		Colombia		64

		3417		XS0304274599		LUKOIL		LUKOIL INTL FINANCE BV		6.656		06/07/2022 12:00 AM		107.75		0.73%		100000		3.4657237207		4.4878256023		石油・ガス		社債		BBB		Baa3		BBB+		Russia		65

		3417		XS1514045886		LUKOIL		LUKOIL International Finance B.V. - REGS		4.75		11/02/2026 12:00 AM		98.5054		1.88%		280000		6.7770746488		4.9700685317		石油・ガス		社債		BBB		NR		BBB+		Russia		8

		3417		USG23530AA92		CNOOC		CNOOC Finance (2012) Limited		3.875		05/02/2022 12:00 AM		100.7134		1.37%		200000		3.5294727098		3.6732384059		石油・ガス		社債		A+		A1		NR		China		22

		3417		XS1565437487		OINLIN		OIL INDIA INTERNATIONAL		4		04/21/2027 12:00 AM		91.1515		1.24%		200000		7.2117895748		5.2669884885		石油・ガス		社債		NR		Baa2		BBB-		India		56

		3417		USU75888AC81		RILIN		RELIANCE HOLDINGS USA		5.4		02/14/2022 12:00 AM		104.12697		1.79%		250000		3.2299482245		4.1610371742		石油・ガス		社債		BBB+		Baa2		NR		India		9

		3417		USY2R016AB16		GSCCOR		GS CALTEX CORP		3		06/12/2022 12:00 AM		96.745		1.31%		200000		3.6860951839		3.8955883368		石油・ガス		社債		BBB+		Baa1		NR		South Korea		36

		3417		USG46747AB00		CKHH		Hutchison Whampoa International (14) Limited (REGS)		3.625		10/31/2024 12:00 AM		98.5929		1.34%		200000		5.5942803284		3.8749027186		多角経営		社債		A-		A2		A-		Hong Kong		32

		3417		29246RAA1		ENEL		Empresa Nacional de Electricidad S.A.		4.25		04/15/2024 12:00 AM		99.424835		0.20%		30000		5		4.362		公益		社債		BBB+		Baa1		BBB+		Chile		68

		3417		USN57445AB99		MINCAP		MINEJESA CAPITAL BV		5.625		08/10/2037 12:00 AM		90.6888		1.25%		200000		10.067		6.559		金融		社債		NR		Baa3		BBB-		Indonesia		53

		3417		USP2400PAA77		ICPOWR		CERRO DEL AGUILA SA - Regs		4.125		08/16/2027 12:00 AM		90.75		1.25%		200000		7.288		5.422		公益		社債		NR		Baa3		BBB-		Peru		55

		3417		XS1808738212		TAQAUH		ABU DHABI NATIONAL ENERG - 12YR REGS		4.875		04/23/2030 12:00 AM		99.718		1.36%		200000		8.8481245244		4.9059502007		公益		社債		NR		A3		A		United Arab Emirates		24

		3417		USY7136YAA83		PGASIJ		PERUSAHAAN GAS NEGARA		5.125		05/16/2024 12:00 AM		101.3336		1.38%		200000		5.0200383329		4.8605553299		公益		社債		BBB-		Baa2		BBB-		Indonesia		20

		3417		USY7138AAE02		PERTIJ		PERTAMINA PERSERO PT		4.3		05/20/2023 12:00 AM		99.223		1.35%		200000		4.3541259282		4.4776235514		石油・ガス		社債		BBB-		Baa2		BBB		Indonesia		31

		3417		USY7140DAA82		PLBIII		PELABUHAN INDONESIA III		4.875		10/01/2024 12:00 AM		99.5		1.36%		200000		5.288478121		4.9675481882		運輸		社債		BB+		Baa3		BBB-		Indonesia		23

		3417		XS0925015074		KZOKZ		KAZMUNAYGAS NATIONAL CO		4.4		04/30/2023 12:00 AM		99.25		1.35%		200000		4.2878183801		4.5732684402		石油・ガス		社債		BB-		Baa3		BBB-		Kazakhstan		30

		3417		XS1596070547		UAE		MUBAUH - REGS		3		04/19/2024 12:00 AM		94.57		1.29%		200000		5.2352246899		4.0580873362		工業等		社債		AA		Aa2		AA		United Arab Emirates		44

		3417		USP14008AE91		BANORT		BANCO MERCANTIL DE NORTE - REGs		7.625		06/30/2049 12:00 AM		98.625		1.36%		200000		6.4765972586		7.8309870854		金融		社債		BB		Ba2		NR		Mexico		27

		3417		USP5R6DPAA84		ITSA		ITAU UNIBANCO HLDG SA/KY		6.125		12/31/2099 12:00 AM		93.885		2.54%		400000		3.7962413633		7.7738008312		金融		社債		NR		B2		B		Brazil		2

		3417		USU23388AB46		INVCOR		DAE FUNDING LLC		5		08/01/2024 12:00 AM		96.25		0.27%		40000		4.841		5.737		運輸		社債		BB		Ba3		NR		United Arab Emirates		67

		3417		USY7141GAA05		TPIAIJ		CHANDRA ASRI PETROCHEMIC - REGS		4.95		11/08/2024 12:00 AM		87.4641		1.31%		220000		5.22		7.459		工業等		社債		B+		Ba3		BB-		Indonesia		35

		3417		USL6388GAB60		MIICF		Millicom International Cellular (REGS)		5.125		01/15/2028 12:00 AM		91.875		1.27%		200000		6.784		6.268		情報通信		社債		NR		Ba2		BB+		Colombia		46

		3417		XS0889401724		VIP		VIMPELCOM HLDGS		5.95		02/13/2023 12:00 AM		100.5625		2.01%		290000		3.9203961506		5.8075588788		情報通信		社債		BB		Ba2		BB+		Russia		5

		3417		XS1204091588		MIICF		MILLICOM INTL CELLULAR		6		03/15/2025 12:00 AM		101		1.39%		200000		4.257		5.816		情報通信		社債		NR		Ba2		BB+		Colombia		18

		3417		USG5975LAA47		MPEL		MELCO RESORTS FINANCE		4.875		06/06/2025 12:00 AM		94.981073		1.29%		200000		5.414		5.762		消費		社債		BB		Ba2		NR		Hong Kong		42

		3417		88166JAA1		TEVA		TEVA PHARM FIN IV BV		3.65		11/10/2021 12:00 AM		96.125		1.31%		200000		3.1104993068		4.9113871417		消費		社債		BB		Ba2		BBu		Israel		37

		3417		71647NAF6		PETBRA		PETROBRAS GLOBAL FINANCE		4.375		05/20/2023 12:00 AM		93.5		1.30%		205000		4.2991163843		5.922990761		石油・ガス		社債		BB-		Ba2		BB-		Brazil		40

		3417		71647NAM1		PETBRA		Petrobras Global Finance B.V.		6.25		03/17/2024 12:00 AM		99.18		1.23%		180000		4.667708802		6.4209955753		石油・ガス		社債		BB-		Ba2		BB-		Brazil		59

		3417		71647NAS8		PETBRA		PETBRA		7.375		01/17/2027 12:00 AM		99.875		4.32%		620000		6.0767135073		7.3939740324		石油・ガス		社債		BB-		Ba2		BB-		Brazil		1

		3417		USP7464EAA49		PAMPAR		PAMPA ENERGIA SA - REGS		7.5		01/24/2027 12:00 AM		90		1.26%		200000		5.757		9.211		公益		社債		B+		B2		B+		Argentina		50

		3417		USP989MJAY76		YPFDAR		YPF Sociedad Anonima (REG_S)		8.75		04/04/2024 12:00 AM		100		0.97%		140000		3.809		8.744		石油・ガス		社債		NR		B2		B		Argentina		63

		3417		USP989MJBG51		YPFDAR		YPF Sociedad Anonima REG S		8.5		03/23/2021 12:00 AM		101.37		2.03%		290000		2.3538328718		7.9247149601		石油・ガス		社債		NR		B2		B		Argentina		4

		3417		USP9308RAZ66		TGSU		RANSPORT DE GAS DEL SUR - REGS		6.75		05/02/2025 12:00 AM		92		1.26%		200000		5.196		8.303		公益		社債		B+		B1		NR		Argentina		52

		3417		XS1751117604		PUMAFN		Puma International Financing S.A. (REGS)		5		01/24/2026 12:00 AM		91.9638		1.27%		200000		5.735		6.353		石油・ガス		社債		NR		Ba2		BB		Singapore		47

		3417		XS1596115409		BORETS		BORETS FINANCE DAC - REGS		6.5		04/07/2022 12:00 AM		100		1.37%		200000		3.2582097538		6.4960806281		石油・ガス		社債		BB-		Ba3		BB-		Russia		21

		3417		USN5276YAD87		CIKLIS		Listrindo Capital - REGS		4.95		09/14/2026 12:00 AM		90		1.24%		200000		6.28		6.542		公益		社債		BB		Ba2		NR		Indonesia		57

		3417		USP46756AH86		GNNEIA		GENNEIA SA		8.75		01/20/2022 12:00 AM		97.5		1.03%		150000		2.879		9.592		公益		社債		NR		B2		B+		Argentina		61

		3417		USL9412AAA53		UGPABZ		ULTRAPAR INTERNATIONAL - REGS		5.25		10/06/2026 12:00 AM		92.751		1.90%		300000		6.4758998438		6.390242845		石油・ガス		社債		BB+		Ba1		NR		Brazil		7

		3417		XS1605397394		TCZIRA		Turkiye Cumhuriyeti Ziraat Bankasi (REGS)		5.125		05/03/2022 12:00 AM		91.948		1.25%		200000		3.3713257269		7.5736624595		金融		社債		NR		Ba3		BB+		Turkey		54

		3417		USD_CASH		CASH		TRADE DATE CASH		0				100		2.45%		362239.82		0.003		1.91						NR		NR		NR		Cash

		3417		MARGINUSD		MARGIN		MARGINUSD		0				100		0.55%		81284.21		0.008		1.44						NR		NR		NR		Cash

		3417		RESRVBLEUSD		RESERV		RESRVBLE FOR FUT & OPT		0				100		1.56%		230690.68		0.008		1.42						NR		NR		NR		Cash

		3417		0000TYU8		TYU8		US 10YR NOTE (CBT)Sep18		0		09/19/2018 12:00 AM		120.1875		0.00%		-41		6.0005476927		0.7062698254		先物 サキモノ		先物 サキモノ		AA+		Aaa		AAA		United States
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												0.0%				0

		1		Brazil		ブラジル		18.3%		19.2%

		2		Indonesia		インドネシア		7.9%		8.3%

		3		China		中国 チュウゴク		7.4%		7.8%

		4		Colombia		コロンビア		6.8%		7.1%

		5		Mexico		メキシコ		6.7%		7.0%

		6		Argentina		アルゼンチン		6.5%		6.9%

		7		Russia		ロシア		6.0%		6.3%

		8		South Korea		大韓民国 ダイカンミンコク		4.3%		4.5%

		9		Hong Kong		香港		4.0%		4.2%

		10		Turkey		トルコ		3.8%		3.9%

		11		India		インド		3.0%		3.2%

		12		United Arab Emirates		アラブ首長国連邦		2.9%		3.0%

		13		Malaysia		マレーシア		2.6%		2.8%

		14		Singapore		シンガポール		2.6%		2.8%

		15		Peru		ペルー		2.6%		2.7%

		16		KUWAIT		クウェート		2.6%		2.7%

		17		South Africa		南アフリカ		1.8%		1.9%

		18		Morocco		モロッコ		1.4%		1.5%

		19		Kazakhstan		カザフスタン		1.4%		1.4%

		20		Israel		イスラエル		0.0130549241		1.4%

		21		Panama		パナマ		1.3%		1.3%

		22		Chile		チリ		0.2%		0.2%

		ERROR:#N/A		Dominican Republic		ドミニカ共和国 キョウワ コク				0.0%

		ERROR:#N/A		MACAU		マカオ				0.0%

		ERROR:#N/A		Ecuador		エクアドル

		ERROR:#N/A		Ghana		ガーナ

		ERROR:#N/A		Uruguay		ウルグアイ

				Venezuela		ベネズエラ

				Qatar		カタール

				Jamaica		ジャマイカ

				Nigeria		ナイジェリア

				Trinidad & Tobago		トリニダード・トバゴ

				El Salvador		エルサルバドル

































input

				2018年6月末				時点 ｼﾞﾃﾝ						社債組入上位10銘柄 ｼｬｻｲ ｸﾐｲ ｼﾞｮｳｲ ﾒｲｶﾞﾗ

				ポートフォリオ										順位 ジュンイ		銘柄名 メイガラ メイ		国名 クニ メイ		種別 シュベツ		利率 リリツ		償還日 ショウカンビ		格付け		比率 ヒリツ

				平均利回り（終利）				5.5%						1		ペトロブラス・
グローバル・
ファイナンス		ブラジル		石油・ガス		7.4%		2027/01/17		BB		4.3%

				直接利回り チョクセツ リマワ				5.2%						2		イタウ・ウニバンコ・ホールディング		ブラジル		金融		6.1%		2099/12/31		B		2.5%

														3		スザノ・オーストリア		ブラジル		パルプ・製紙		5.8%		2026/07/14		BBB-		2.1%

				外国債組入銘柄数				69銘柄						4		ＹＰＦ		アルゼンチン		石油・ガス		8.5%		2021/03/23		B		2.0%

				実効デュレーション ｼﾞｯｺｳ				3.2						5		ヴィンペルコム・
ホールディングス		ロシア		情報通信		6.0%		2023/02/13		BB+		2.0%

				実効デュレーション：債券利回り変化に対する債券価格の変動性										6		ヴァーレ・
オーバーシーズ		ブラジル		金属・鉱業		6.9%		2036/11/21		BBB+		2.0%

				地域・国 ﾁｲｷ ｸﾆ										7		ウルトラパール・インターナショナル		ブラジル		石油・ガス		5.3%		2026/10/06		BB+		1.9%

														8		ルクオイル		ロシア		石油・ガス		4.8%		2026/11/02		BBB+		1.9%

														9		リライアンス・ホールディングスUSA		インド		石油・ガス		5.4%		2022/02/14		BBB+		1.8%

														10		ナスパーズ		南アフリカ		情報通信		5.5%		2025/07/21		BBB-		1.8%



																										格付け ｶｸ ﾂﾞ

														業種 ｷﾞｮｳｼｭ												格付		比率 ヒリツ

														順位 ジュンイ		業種 ギョウシュ		比率 ヒリツ								AAA		0.0%

														1		石油・ガス セキユ		26.9%		28.2%						AA+		0.0%

														2		金融 キンユウ		21.4%		22.4%						AA		1.3%

														3		公益 コウエキ		9.0%		9.4%						AA-		1.3%

														4		工業等 コウギョウ ナド		8.1%		8.5%						A+		2.7%

														5		情報通信 ジョウホウ ツウシン		7.7%		8.0%						A		2.7%

														6		不動産 フドウサン		6.1%		6.4%						A-		5.3%

														7		金属・鉱業 キンゾク コウギョウ		6.1%		6.4%						BBB+		14.9%

														8		消費 ショウヒ		5.2%		5.4%						BBB		12.2%

														9		パルプ・製紙 セイシ		2.1%		2.2%						BBB-		21.8%

														10		運輸 ウンユ		1.6%		1.7%						BB+		7.8%

														11		多角経営 タカク ケイエイ		1.3%		1.4%						BB		13.6%

														12		国債 コクサイ		0.0%		0.0%						BB-		2.7%

														13		インフラ		0.0%		0.0%						B+		3.5%

																その他業種 ｷﾞｮｳｼｭ		0.0%								B		5.5%

																その他資産		4.6%								B-		0.0%

																合計 ｺﾞｳｹｲ		100.0%								CCC+		0.0%

																										CCC		0.0%

																加重平均格付け ｶｼﾞｭｳ ﾍｲｷﾝ ｶｸ ﾂﾞ										CCC-		0.0%

																加重平均格付け カジュウ ヘイキン カク ヅ										C		0.0%

																										D		0.0%

																										格付けなし カク ヅ		0.0%

																										その他資産 ﾀ ｼｻﾝ		4.6%

																										合計 ｺﾞｳｹｲ		100.0%

														銘柄概要 ﾒｲｶﾞﾗ ｶﾞｲﾖｳ

														順位		銘柄名 ﾒｲｶﾞﾗ ﾒｲ		概要

														1		ペトロブラス・
グローバル・
ファイナンス		石油・ガス生産会社。
深海での油田採掘技術も有する。

														2		イタウ・ウニバンコ・ホールディング		イタウ銀行とウニバンコ銀行が2008年に合併し、イタウ・ウニバンコ・ホールディングが誕生。個人、商業、法人向け銀行サービスをはじめ、プライベート・バンキングなども手掛ける。

														3		スザノ・オーストリア		ブラジルの製紙パルプ会社、スザノ・パペル・セルロースの関連会社。スザノ・パペル・セルロースは、パルプ材としてのユーカリにいち早く注目し、現在はユーカリ・パルプ生産で世界有数の規模を誇る。

														4		ＹＰＦ		石油・ガスの総合エネルギー会社。原油や天然ガスの探査・開発・生産から、製品精製・販売までを一手に手掛ける。

														5		ヴィンペルコム・
ホールディングス		ロシアの大手電話通信会社。携帯電話、固定電話、ブロードバンドなどのサービスを世界各国に提供。

														6		ヴァーレ・
オーバーシーズ		ヴァーレは、資源開発会社。
鉄鉱石の生産・販売の世界的大手。

														7		ウルトラパール・インターナショナル		ブラジルの石油・ガス会社、ウルトラパール・パルティシパソエスの金融子会社。ウルトラパール・パルティシパソエスは、子会社を通じてガソリンやLPガスの販売、石油化学製品の生産などを手掛けている。

														8		ルクオイル		ロシアの石油会社。探査・生産事業をロシア国内を中心に展開し、石油精製・マーケティング事業も営む。その他、発電事業も手掛ける。

														9		リライアンス・ホールディングスUSA		インドの石油化学品・繊維メーカー、リライアンス・インダストリーズの米国子会社。米ヒューストンに本社を構え、複数のシェール鉱床から天然ガスや天然ガス液を産出。

														10		ナスパーズ		インターネットや有料テレビ事業を展開。





M_DATA_1



				【ポートフォリオの概況】

				最終利回り サイシュウ リマワ		5.5%

				デュレーション		3.2年

				銘柄数 メイガラ スウ		69

				平均格付け* ヘイキン カク ヅ		BBB-

				現物組入比率 ゲンブツ クミイレ ヒリツ		95.4%

				現金等比率 ゲンキン ヒリツ		4.6%





				【国別構成比率（domicile）】 クニ

				ブラジル		19.2%

				インドネシア		8.3%

				中国		7.8%

				コロンビア		7.1%

				メキシコ		7.0%

				アルゼンチン		6.9%

				ロシア		6.3%

				大韓民国		4.5%

				香港		4.2%

				トルコ		3.9%

				その他 タ		24.9%







				【格付別構成比率】

				AA		2.7%

				A		11.3%

				BBB		51.3%

				BB		25.2%

				B		9.5%

				CCC		0.0%

				C		0.0%

				・S&P社、ムーディーズ社およびフィッチ・レーティングス社のうちもっとも高いものを適用 テキヨウ





				【業種別構成比率】 ギョウシュ

				石油・ガス		28.2%

				金融		22.4%

				公益		9.4%

				工業等		8.5%

				情報通信		8.0%

				不動産		6.4%

				金属・鉱業		6.4%

				消費		5.4%

				パルプ・製紙		2.2%

				運輸		1.7%

				多角経営		1.4%

				国債		0.0%

				インフラ		0.0%











ブラジル	インドネシア	中国	コロンビア	メキシコ	アルゼンチン	ロシア	大韓民国	香港	トルコ	その他	0.19203824069848519	8.2617044939974987E-2	7.7937675066875087E-2	7.1465914898510133E-2	6.9754270550427669E-2	6.852150666885809E-2	6.2795857483761416E-2	4.5180692707316394E-2	4.1741794029304419E-2	3.9309347338333356E-2	0.24863765561815312	

AA	A	BBB	BB	B	2.6974516492822925E-2	0.11253500534580554	0.51293510817102239	0.25237097951198034	9.518439047836888E-2	

石油・ガス	金融	公益	工業等	情報通信	不動産	金属・鉱業	消費	パルプ・製紙	運輸	多角経営	0.2819648181873099	0.22407826892179786	9.3946034246836715E-2	8.5099579188733149E-2	8.0474649605095636E-2	6.3593685821869486E-2	6.3585354930133411E-2	5.4139093822302857E-2	2.2040145597225395E-2	1.7037314165478389E-2	1.404105551321717E-2	*平均格付けとは、基準日時点で投資信託財産が保有している有価証券に係る信用格付けを加重平均したものであり、当該投資信託受益証券に係る信用格付けではありません。 



M_DATA_2

				【組入上位10銘柄】 クミイ ジョウイ メイガラ								8		9				19		14

						銘柄名 メイガラ メイ		国名 クニ メイ		業種 ギョウシュ		クーポン		償還年月 ショウカン ネン ツキ		格付け カク ヅ		最終
利回り サイシュウ リマワ		組入比率 クミイ ヒリツ		銘柄説明

				1		ペトロブラス・
グローバル・
ファイナンス		ブラジル		石油・ガス		7.375%		2027"年"1"月"		BB		7.4%		4.3%		石油・ガス生産会社。
深海での油田採掘技術も有する。

				2		イタウ・ウニバンコ・ホールディング		ブラジル		金融		6.125%		2099"年"12"月"		B		7.8%		2.5%		イタウ銀行とウニバンコ銀行が2008年に合併し、イタウ・ウニバンコ・ホールディングが誕生。個人、商業、法人向け銀行サービスをはじめ、プライベート・バンキングなども手掛ける。

				3		スザノ・オーストリア		ブラジル		パルプ・製紙		5.750%		2026"年"7"月"		BBB-		5.6%		2.1%		ブラジルの製紙パルプ会社、スザノ・パペル・セルロースの関連会社。スザノ・パペル・セルロースは、パルプ材としてのユーカリにいち早く注目し、現在はユーカリ・パルプ生産で世界有数の規模を誇る。

				4		ＹＰＦ		アルゼンチン		石油・ガス		8.500%		2021"年"3"月"		B		7.9%		2.0%		石油・ガスの総合エネルギー会社。原油や天然ガスの探査・開発・生産から、製品精製・販売までを一手に手掛ける。

				5		ヴィンペルコム・
ホールディングス		ロシア		情報通信		5.950%		2023"年"2"月"		BB+		5.8%		2.0%		ロシアの大手電話通信会社。携帯電話、固定電話、ブロードバンドなどのサービスを世界各国に提供。

				6		ヴァーレ・
オーバーシーズ		ブラジル		金属・鉱業		6.875%		2036"年"11"月"		BBB+		5.8%		2.0%		ヴァーレは、資源開発会社。
鉄鉱石の生産・販売の世界的大手。

				7		ウルトラパール・インターナショナル		ブラジル		石油・ガス		5.250%		2026"年"10"月"		BB+		6.4%		1.9%		ブラジルの石油・ガス会社、ウルトラパール・パルティシパソエスの金融子会社。ウルトラパール・パルティシパソエスは、子会社を通じてガソリンやLPガスの販売、石油化学製品の生産などを手掛けている。

				8		ルクオイル		ロシア		石油・ガス		4.750%		2026"年"11"月"		BBB+		5.0%		1.9%		ロシアの石油会社。探査・生産事業をロシア国内を中心に展開し、石油精製・マーケティング事業も営む。その他、発電事業も手掛ける。

				9		リライアンス・ホールディングスUSA		インド		石油・ガス		5.400%		2022"年"2"月"		BBB+		4.2%		1.8%		インドの石油化学品・繊維メーカー、リライアンス・インダストリーズの米国子会社。米ヒューストンに本社を構え、複数のシェール鉱床から天然ガスや天然ガス液を産出。

				10		ナスパーズ		南アフリカ		情報通信		5.500%		2025"年"7"月"		BBB-		5.0%		1.8%		インターネットや有料テレビ事業を展開。











上記は組入銘柄の一部をご紹介するものであり、個別銘柄の推奨を目的としたものではありません。
格付けはS&P社、ムーディーズ社およびフィッチ・レーティングス社のうち最も高い格付けをS&P社の表示方法で表記しています。
銘柄説明は銘柄の発行体の親会社もしくは関連会社に関する事項を記載している場合があります。
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				【市場概況・運用概況コメント】 シジョウ ガイキョウ ウンヨウ ガイキョウ
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基準価額の変動要因
当ファンドは、値動きのある有価証券等に投資を行いますので基準価額は変動します。また、実質的に外貨建資産に投資を行いますので、為替の変動による影響を受けます。したがって、投資者の皆さまの投資元本は保証されているものではなく、基準価額の下落により、損失を被り、投資元本を割り込むことがあります。当ファンドの信託財産に生じた利益および損失は、すべて投資者の皆さまに帰属します。投資信託は預貯金と異なります。 

その他の留意点 
• 収益分配金は分配方針に基づいて毎決算時に委託会社が決定します。ただし、分配対象額が少額等の場合は、分配を行わないことがあります。　
• 分配金は、預貯金の利息とは異なり、投資信託の純資産から支払われますので、分配金が支払われると、その金額相当分、基準価額は下がります。 
• 分配金は、計算期間中に発生した収益（経費控除後の配当等収益および評価益を含む売買益）を超えて支払われる場合があります。その場合、当期決算日の基準価額は前期決算日と比べて下落することになります。また、分配金の水準は、必ずしも計算期間におけるファンドの収益率を示すものではありません。
• 投資者のファンドの購入価額によっては、分配金の一部または全部が、実質的には元本の一部払戻しに相当する場合があります。ファンド購入後の運用状況により、分配金額より基準価額の値上がりが小さかった場合も同様です。
• 当ファンドは「ファミリーファンド方式」により運用を行うため、マザーファンドにおいて他のベビーファンドによる追加設定、一部解約等に伴う有価証券の売買等が行われた場合、当ファンドの基準価額が影響を受けることがあります。
• 当ファンドのお取引に関しては、金融商品取引法第37条の6の規定（いわゆるクーリング・オフ）の適用はありません。
• その他重要な事項に関しては、投資信託説明書（交付目論見書）に詳しく記載されていますので、よくお読みください。 

カントリーリスク（新興国に投資するリスク）
一般的に、新興国では法制度・会計基準等が先進国と異なる場合や、情報開示規制・決済システム等が未整備である場合があります。これらの要因により、新興国の有価証券は、先進国の有価証券と比較して、流動性が低く価格変動が大きくなる場合があります。また、政治・経済情勢の変化、投資機会に影響を与える規制が発動された場合等には、基準価額が大幅に変動または下落する可能性があります。

信用リスク（信用・格付が下がると、基準価額が下がるリスク）
一般的に公社債、コマーシャル・ペーパーおよび短期金融商品のデフォルト（元利金支払いの不履行または遅延）、発行者の倒産や財務状況の悪化およびこれらに関する外部評価の変化等があった場合には、当ファンドの基準価額が下落し投資元本を割り込むことがあります。新興国の債券は、通常、先進国の債券と比較して債務不履行の生じる可能性が高く、債務不履行が生じた場合は債券価格が大きく下落します。

為替変動リスク（円高になると、基準価額が下がるリスク）
「為替ヘッジあり」
実質組入外貨建資産については、原則として為替ヘッジにより為替変動リスクの低減を目指しますが、為替変動リスクを完全に排除できるものではありません。なお、為替ヘッジを行うにあたり、円金利が米ドル金利より低い場合、当該金利差に相当するヘッジコストが基準価額の変動要因となります。
「為替ヘッジなし」
実質組入外貨建資産については、原則として為替ヘッジを行わないため、米ドル／円相場において円高米ドル安となった場合には、実質的に保有する外貨建資産に為替差損（円換算した評価額が減少すること）が発生することにより、当ファンドの基準価額が下落し投資元本を割り込むことがあります。

金利変動リスク（金利が上がると、基準価額が下がるリスク）
一般的に債券の価格は、金利が上昇した場合には下落し、金利が低下した場合には上昇します。投資対象とする国・地域の金利が上昇し、保有する債券の価格が下落した場合には、当ファンドの基準価額が下落し投資元本を割り込むことがあります。新興国の金利は、先進国の金利と比較し大きく変動する場合があります。

（注）基準価額の変動要因は、上記に限定されるものではありません。
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				委託会社 				　レッグ・メイソン・アセット・マネジメント株式会社

								　金融商品取引業者　関東財務局長(金商)第417号　

								　加入協会：一般社団法人投資信託協会、一般社団法人日本投資顧問業協会　　 イッパン

				投資顧問会社				　ウエスタン・アセット・マネジメント・カンパニー・エルエルシー　（在米国） ザイ ベイコク

				受託会社				　三井住友信託銀行株式会社 ミツイ スミトモ シンタク ギンコウ カブシキ カイシャ

				再信託受託会社 サイ シンタク ジュタク ガイシャ				　日本トラスティ・サービス信託銀行株式会社 ニホン シンタク ギンコウ カブシキ カイシャ

				取扱販売会社の照会先 ショウカイサキ				　レッグ・メイソン・アセット・マネジメント株式会社　　

								　http://www.leggmason.co.jp　　 (03)5219-5943　 
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