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BINS 2.500 07/25/16 2.5 2,500 2, 598 352,650 | 2016/ 7 /25
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& i 10, 052, 297

(E1) AL, 201645 1 719 R LD R & 5723 E OXHE BIE 7 BHS OMEIC L0 FIERE L7z b 0T,
(FE2) i - FHlAEO BALRGII Y 5T,



<LAZAXEYIY EIY—T72 K>
TEE, LAZAKEY 7Y v~ —7 7 0 F2EK(7, 330,317 T H) DNAE T,

| EaE
(A)SME OMER) AHHE FIERI R
AR
X 9 i A ﬁi il % _ SR 5%BB$§L) i : fﬁ(%,ﬂ;ﬁF‘aﬁElJ\%ﬂ)\ttﬁ :
SME RS FR A AR BN R saEpE | 24ERLE | 24ERNE
T R TR TH % % % % %
TAYH 88, 900 99, 530 11, 683, 874 98.3 — 45. 1 28.6 24.6
& s 88, 900 99, 530 11,683, 874 98.3 — 45.1 28.6 24. 6
(£ 1) FREEHAEAFIT, 20154F 1 H 19 A BIAED R % 3o A3 E O xR 5 78 BAHE O MEIC L 0 ERE L= b DT,
(FE2) MALRIZ, 2077 v FBAMAANN TV D EEE(EFOME EREEICKTT 5 REHBEOE A,
(£ 3) AKX T,
(E4) —HITHAANZ L,
(FE5) FHEC DWW TIEempE s 3 . S HERSE LY T — 2 2 AF L TWET,
(B)4ME MR AHE  S0BIBR
ETIEES
& 1 L L A & _—
S/ gl TERE | REREGE fEREA A
TAYH % T R T R TH
[EfE7E% | T-BOND 3.125 02/15/42 3.125 1, 600 1,830 214,823 | 2042/2/15
T-BOND 3.125 11/15/41 3.125 500 572 67, 260 2041/11/15
T-BOND 3.500 02/15/39 3.5 1, 000 1,211 142,161 | 2039/2/15
T-BOND 3.875 08/15/40 3.875 500 644 75,661 | 2040/8/15
T-BOND 4. 250 05/15/39 41.25 1, 000 1,351 158,669 | 2039/5/15
T-BOND 4. 250 11/15/40 41.25 500 682 80,123 | 2040/11/15
T-BOND 4. 375 02/15/38 4.375 1, 000 1,372 161,136 | 2038/2/15
T-BOND 4. 375 05/15/40 4.375 500 692 81,237 | 2040/5/15
T-BOND 4. 375 11/15/39 4.375 500 639 80,980 | 2039/11/15
T-BOND 4.500 05/15/38 4.5 500 698 82,026 | 2038/5/15
T-BOND 4. 625 02/15/40 4.625 500 714 83,910 | 2040/2/15
T-BOND 4. 750 02/15/37 4.75 1, 000 1,443 169,408 | 2037/2/15
T-BOND 4.750 02/15/41 4.75 1, 000 1,471 172,691 | 2041/2/15
T-BOND 5.000 05/15/37 5.0 500 746 87,602 | 2037/5/15
T-BOND 5. 250 02/15/29 5.25 1, 500 2,081 244,331 | 2029/2/15
T-BOND 6. 250 08/15/23 6. 25 1, 100 1,500 176,119 | 2023/8/15
T-BOND 6.500 11/15/26 6.5 1, 000 1,481 173,902 | 2026/11/15
T-BOND 7.500 11/15/16 7.5 2, 200 2,481 291,286 | 2016/11/15
T-BOND 7.875 02/15/21 7.875 1, 000 1,373 161,264 | 2021/2/15
T-BOND 8.125 05/15/21 8.125 1, 900 2,659 312,187 | 2021/5/15
T-NOTE 1.750 05/15/22 1.75 3, 000 3,023 354,976 | 2022/ 5 /15
T-NOTE 1.875 09/30/17 1. 875 4, 600 4,738 556, 193 2017/9 /30
T-NOTE 2. 625 02/29/16 2.625 2,500 2, 566 301, 247 2016/ 2 /29
T-NOTE 2. 625 08/15/20 2.625 4, 000 4, 258 499, 861 2020/ 8 /15
T-NOTE 2.625 11/15/20 2.625 3,000 3,194 374, 950 2020/11/15
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Argentina Arg Lcl Law Bonar X 7.0000% 04-17-17 usD 775,000 85.15 95.40
Argentina Arg LcLawDisREP RgSS 8.2800% 12-31-33 usb 1,296,885 78.50 83.90
Argentina Arg LclLawBonar 8.7500% 05-07-24 usD 2,465,000 86.75 95.83
Argentina Arg Local Law Boden 7.0000% 10-03-15 usb 525,000 84.67 100.15
Argentina Arg Local Law Disc 8.2800% 12-31-33 uUsD 1,430,079 75.62 83.90
Argentina Arg UKLaw EURDiscOld 7.8200% 12-31-33 EUR 172,013 52.48 90.00
Argentina YPF SA RgSS 8.7500% 04-04-24 usb 685,000 100.27 99.66
Brazil Brazil NTN-B IPCA 6.0000% 08-15-50 BRL 1,162 2,247.54 2,571.62
Brazil Brazil NTN-F Fixed 10.0000% 01-01-21 BRL 5,066 963.90 923.40
Brazil Brazil NTN-F Fixed 10.0000% 01-01-23 BRL 3,079 879.01 908.60
Brazil Brazil NTN-F Fixed 10.0000% 01-01-25 BRL 5512 897.47 893.16
Brazil IRS BRL PAY Float 11.5700% 01-04-21 BRL —2,882,761 100.00 100.00
Brazil IRS BRL REC Fixed 12.6000% 01-04-21 BRL 2,882,761 100.00 106.03
Brazil Brazil Minas RgSS 5.3330% 02-15-28 Usb 3,440,000 106.53 98.25
Brazil Brazil Republic 2.6250% 01-05-23 Usb 1,925,000 90.15 91.35
Brazil Brazil Republic 4.2500% 01-07-25 Usb 1,900,000 100.14 100.65
Brazil Brazil Republic 5.0000% 01-27-45 uUsD 5,195,000 98.00 97.50
Brazil Banco do Nordes RgSS 3.6250% 11-09-15 UsD 2,165,000 98.57 100.00
Brazil Banco Nacional RgSS 5.7500% 09-26-23 uUsD 695,000 99.89 102.11
Brazil Eletrobras RgSS 5.7500% 10-27-21 UsD 985,000 99.23 89.50
Brazil Petrobras Global Fin 6.2500% 03-17-24 UsD 1,435,000 102.75 92.67
Brazil Petrobras Global FRN 3.1226% 03-17-20 usb 548,000 96.63 87.00
Chile Chile Republic 3.6250% 10-30-42 usb 1,180,000 90.02 92.75
Chile Codelco RgSS 3.8750% 11-03-21 usb 1,286,000 97.61 103.14
Chile Codelco RgSS 4.2500% 07-17-42 usb 1,280,000 90.70 92.06
Chile Empresa Naciona RgSS 4.3750% 10-30-24 usD 575,000 99.33 98.44
Chile Empresa Naciona RgSS 5.2500% 08-10-20 usD 210,000 108.50 105.00
Chile Empresa Naciona RgSS 6.2500% 07-08-19 Usb 2,615,000 109.79 111.00
Colombia Colombia Republic 12.0000% 10-22-15 CopP 3,271,000,000 131.70 105.08
Colombia Colombia Republic 7.7500% 04-14-21 Copr 461,000,000 107.42 109.04
Colombia Colombia Republic 9.8500% 06-28-27 CoP 2,498,000,000 125.50 129.89
Colombia CDS COLOM 1 03-19 1.0000% 03-20-19 UsD -935,000 98.70 98.11
Colombia CDS COLOM 1 03-19 1.0000% 03-20-19 uUsbD -460,000 98.94 98.11
Colombia Colombia Republic 10.3750% 01-28-33 UsD 1,220,000 137.71 157.00
Colombia Colombia Republic 11.7500% 02-25-20 UsD 339,000 157.42 139.50
Colombia Colombia Republic 4.0000% 02-26-24 UsD 3,983,000 102.03 101.25
Colombia Colombia Republic 4.3750% 07-12-21 usb 7,243,000 105.75 105.00
Colombia Colombia Republic 5.6250% 02-26-44 usb 290,000 108.75 110.75
Colombia Colombia Republic 7.3750% 09-18-37 usb 5,035,000 138.93 132.72
Colombia Colombia Republic 8.1250% 05-21-24 usD 2,015,000 130.39 131.25
Costa Rica Costa Rica Repu RgSS 4.2500% 01-26-23 usbD 850,000 100.60 93.13
Dominican Republic Dominican Rep RgSS 5.8750% 04-18-24 usD 750,000 98.63 105.00
Dominican Republic Dominican Rep RgSS 7.5000% 05-06-21 usbD 1,650,000 109.24 112.50
Dominican Republic Dominican Repub RgSS 6.6000% 01-28-24 usbD 1,479,000 101.05 108.75




Dominican Republic Dominican Repub RgSS 7.4500% 04-30-44 usD 1,805,000 101.54 111.25
Dominican Republic Dominican Repub RgSS 9.0400% 01-23-18 usD 543,210 108.17 107.50
Ecuador Republic Ecuado RgSS 9.3750% 12-15-15 uUsb 480,000 105.50 98.50
El Salvador El Salvador Rep RgSS 5.8750% 01-30-25 UsbD 233,000 98.35 97.00
El Salvador El Salvador Rep RgSS 6.3750% 01-18-27 UsbD 105,000 100.00 99.50
El Salvador El Salvador Rep RgSS 7.6250% 02-01-41 uUsD 857,000 109.61 104.00
El Salvador El Salvador Rep RgSS 7.6250% 09-21-34 UsD 1,165,000 105.96 102.38
El Salvador El Salvador Rep RgSS 8.2500% 04-10-32 uUsD 511,000 92.50 113.13
Jamaica Jamaica 7.6250% 07-09-25 usb 910,000 102.35 106.53
Mexico IRS MXN PAY Float 3.3120% 03-06-24 MXN -36,550,000 100.00 100.00
Mexico IRS MXN REC Fixed 7.0300% 03-06-24 MXN 36,550,000 100.00 111.28
Mexico Mexican Udibonos 4.5000% 11-22-35 MXN 40,144 117.24 121.59
Mexico Mexican Udibonos 4.5000% 12-04-25 MXN 61,458 118.94 119.23
Mexico United Mexican Sts 3.6000% 01-30-25 usb 1,910,000 100.12 100.00
Mexico United Mexican Sts 3.6250% 03-15-22 usb 6,076,000 102.01 102.00
Mexico United Mexican Sts 4.0000% 10-02-23 usb 1,630,000 104.80 104.00
Mexico United Mexican Sts 6.0500% 01-11-40 usb 800,000 117.88 121.00
Mexico United Mexican Sts E 4.6000% 01-23-46 UsD 4,540,000 100.04 98.50
Mexico Pemex Project Fdg 6.6250% 06-15-38 UsbD 1,235,000 115.50 112.00
Mexico Petroleos Mexic RegS 4.5000% 01-23-26 usb 1,400,000 99.82 98.90
Mexico Petroleos Mexic RegS 5.6250% 01-23-46 usD 920,000 99.27 98.85
Mexico Petroleos Mexic RgSS 5.5000% 06-27-44 UsD 5,195,000 101.96 98.63
Mexico Petroleos Mexicanos 4.8750% 01-18-24 usb 148,000 105.76 103.00
Mexico Petroleos Mexicanos 5.5000% 01-21-21 usb 250,000 11113 106.96
Mexico Petroleos Mexicanos 6.3750% 01-23-45 usb 480,000 113.00 109.88
Panama Panama Rep Put06 9.3750% 04-01-29 usb 1,228,000 150.79 151.00
Panama Panama Republic 8.8750% 09-30-27 uUsD 2,025,000 143.18 144.79
Panama AES Panama S.A. RgSS 6.3500% 12-21-16 usb 495,000 103.00 103.09
Paraguay Rep of Paraguay RgSS 4.6250% 01-25-23 uUsD 775,000 99.75 102.25
Peru Peru Government Bond 6.9500% 08-12-31 PEN 2,975,000 108.41 108.30
Peru Peru Government Bond 7.8400% 08-12-20 PEN 1,620,000 121.62 115.40
Peru CDS PERU 1 03-19 1.0000% 03-20-19 Usb 935,000 98.61 99.57
Peru CDS PERU 1 03-19 1.0000% 03-20-19 usb 460,000 98.84 99.57
Peru Peru Republic 7.3500% 07-21-25 uUsb 880,000 130.50 132.84
Peru Peru Republic 8.3750% 05-03-16 uUsb 1,273,000 124.44 108.90
Peru Peru Republic 9.8750% 02-06-15 UsD 445,000 128.79 100.00
Peru Fondo Miviviend RgSS 3.5000% 01-31-23 uUsD 865,000 99.18 95.50
Uruguay Uruguay Republic 4.1250% 11-20-45 usD 87,804 79.14 89.83
Uruguay Uruguay Republic 4.5000% 08—14-24 uUsD 1,835,129 104.00 105.57
Uruguay Uruguay Republic 5.1000% 06-18-50 usD 7,187,000 99.46 101.23
Venezuela Venezuela Repub RgSS 11.9500% 08-05-31 usb 1,850,000 65.46 35.75
Venezuela Venezuela Repub RgSS 6.0000% 12-09-20 uUsD 1,608,000 64.39 31.75
Venezuela Venezuela Repub RgSS 7.7500% 10-13-19 usD 2,760,000 73.89 32.75
Venezuela Venezuela Repub RgSS 9.2500% 05-07-28 usD 390,000 63.80 32.25
Venezuela PDVSA RgSS 6.0000% 05-16-24 Usb 1,735,000 59.52 31.63
Venezuela PDVSA RgSS 6.0000% 11-15-26 UsbD 3,276,000 60.52 31.50
3—Ay/-FIUH- PR

Azerbaijan SOCAR RgSS 5.4500% 02-09-17 usb 1,445,000 104.23 101.55
Bulgaria Bulgaria Rep RgSS 2.9500% 09-03-24 EUR 400,000 99.54 103.00
Cote D'lvoire Ivory Coast RgSS 5.3750% 07-23-24 usb 4,580,000 97.33 95.00
Cote D'lvoire Ivory Coast RgSS 5.7500% 12-31-32 usD 1,255,000 94.56 94.75
Croatia Rep of Croatia RgSS 6.2500% 04-27-17 usD 1,180,000 101.48 106.88
Croatia Rep of Croatia RgSS 6.6250% 07-14-20 usD 2,465,000 105.50 111.38
Egypt African Export— RgSS 3.8750% 06-04-18 Usb 635,000 99.28 97.98
Hungary Hungary Government 4.0000% 03-25-19 usb 1,596,000 100.22 103.37
Hungary Hungary Govt In RgSS 5.7500% 06-11-18 EUR 1,105,000 94.46 113.75
Hungary Hungary Govt Intl Bd 5.3750% 02-21-23 UsD 1,120,000 105.75 109.25
Hungary Hungary Govt Intl Bd 5.7500% 11-22-23 UsD 324,000 110.25 112.63
Hungary Hungary Govt Intl Bd 7.6250% 03-29-41 uUsb 1,932,000 127.86 140.50
Israel Israel Electri Rg144 5.0000% 11-12-24 UsD 1,195,000 99.03 100.75
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Kazakhstan CDS KAZAK 1 06-19 1.0000% 06-20-19 usb 240,000 95.30 93.03
Kazakhstan CDS KAZAK 1 06-19 1.0000% 06-20-19 usb 1,135,000 95.67 93.03
Kazakhstan CDS KAZAK 1 06-19 1.0000% 06-20-19 usb 375,000 95.67 93.03
Kazakhstan Kazakhstan Rep RgSS 4.8750% 10-14-44 usDb 2,931,000 90.29 88.25
Kazakhstan Kazakhstan Repu RgSS 3.8750% 10-14-24 usD 4,180,000 92.09 91.63
Kazakhstan Dev Bank of KZ RgSS 4.1250% 12-10-22 usD 1,155,000 98.77 81.07
Kazakhstan Dev Bank of KZ RgSS 5.5000% 12-20-15 usD 957,000 109.25 100.75
Kazakhstan KazAgro Nationa RgSS 4.6250% 05-24-23 usD 515,000 100.00 81.00
Kazakhstan Kazmunaigas Nat RgSS 5.7500% 04-30-43 usD 547,000 96.13 82.83
Kazakhstan Kazmunaigas Nat RgSS 6.0000% 11-07-44 usD 1,190,000 97.00 83.50
Kazakhstan KazMunaiGaz Fin RgSS 11.7500% 01-23-15 usb 2,894,000 122.60 100.00
Kazakhstan KTZ ReSS 6.3750% 10-06-20 usb 1,132,000 107.50 96.63
Kazakhstan KTZ RgSS 6.9500% 07-10-42 usb 740,000 107.01 92.25
Kenya Republic Kenya RgSS 6.8750% 06-24-24 uUsD 1,161,000 101.64 103.63
Kenya Republic of Ken RgSS 5.8750% 06-24-19 usD 656,000 101.46 100.75
Latvia Republic of Lat RgSS 2.7500% 01-12-20 usb 6,611,000 97.33 99.56
Lithuania Lithuania Repub RgSS 6.1250% 03-09-21 usDb 5,236,000 112.93 118.38
Lithuania Lithuania Repub RgSS 6.6250% 02-01-22 usDb 961,000 103.26 122.40
Lithuania Lithuania Repub RgSS 7.3750% 02-11-20 usb 3,785,000 121.37 122.48
Morocco Morocco Governm RgSS 3.5000% 06-19-24 EUR 2,785,000 99.13 105.25
Morocco Morocco Governm RgSS 5.5000% 12-11-42 usD 930,000 97.46 106.25
Morocco Morocco Kingdom RgSS 4.5000% 10-05-20 EUR 590,000 108.25 111.50
Nigeria Rep Of Nigeria RgSS 5.1250% 07-12-18 uspb 1,310,000 101.01 95.25
Pakistan Pakistan Govt I RgSS 7.2500% 04-15-19 usb 920,000 100.00 101.98
Pakistan Pakistan Govt I RgSS 8.2500% 04-15-24 usDb 850,000 100.00 103.25
Romania ROMANI RgSS 2.8750% 10-28-24 EUR 610,000 99.16 107.13
Romania ROMANI RgSS 3.6250% 04-24-24 EUR 2,030,000 102.72 113.27
Romania ROMANI RgSS 4.3750% 08-22-23 usb 604,000 95.00 108.25
Romania ROMANI RgSS 4.6250% 09-18-20 EUR 2,426,000 100.59 116.50
Romania ROMANI RgSS 4.8750% 11-07-19 EUR 485,000 99.05 116.63
Romania ROMANI RgSS 6.1250% 01-22-44 usb 3,582,000 115.74 130.50
Romania ROMANI RgSS 6.7500% 02-07-22 usb 1,726,000 109.34 122.13
Russia Russia Fed RgSS 12.7500% 06-24-28 usb 505,000 179.48 140.50
Russia Russia Fed RgSS 5.0000% 04-29-20 usb 700,000 95.88 92.75
Russia Russia Fed RgSS 7.5000% 03-31-30 usD 6,770,934 115.60 102.90
Russia Russian Federat RgSS 4.8750% 09-16-23 uspb 1,800,000 98.00 89.00
Russia Gaz Capital SA RgSS 9.2500% 04-23-19 usD 520,000 102.40 100.50
Russia Gazprom RgSS 8.6250% 04-28-34 uspb 445,000 118.75 100.13
Russia RZD Capital Ltd RgSS 5.7000% 04-05-22 usb 957,000 105.73 82.00
Senegal Republic of Sen RgSS 8.7500% 05-13-21 uspb 1,435,000 109.37 110.85
Senegal Senegal Gov Int RgSS 6.2500% 07-30-24 usb 1,435,000 100.00 96.47
Serbia Serbia Rep RgSS 5.2500% 11-21-17 usb 607,000 102.88 102.70
Serbia Serbia Rep RgSS 5.8750% 12-03-18 usb 2,220,000 100.86 104.88
Serbia Serbia Rep RgSS 7.2500% 09-28-21 usb 970,000 114.00 113.38
Slovenia Slovenia Govern RgSS 5.5000% 10-26-22 usD 980,000 111.21 114.50
Slovenia Slovenia Govt I RgSS 4.7500% 05-10-18 uUsD 725,000 100.91 107.88
Slovenia Slovenia Govt I RgSS 5.2500% 02-18-24 usb 1,630,000 100.94 113.75
Slovenia Slovenia Govt I RgSS 5.8500% 05-10-23 uspb 2,360,000 102.91 117.13
South Africa SAGB 2048 8.7500% 02-28-48 ZAR 21,150,000 100.77 105.45
South Africa SAGB R213 7.0000% 02-28-31 ZAR 14,065,000 84.27 91.89
South Africa Eskom Holdings RgSS 5.7500% 01-26-21 usD 666,000 101.83 99.50
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usD 165,000 96.00 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usp 135,000 95.95 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usb 335,000 96.02 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 uspb 155,000 96.04 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usb 235,000 96.08 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usb 550,000 96.17 96.86
Turkey CDS TURKE 1 09-19 1.0000% 09-20-19 usb 40,000 96.24 96.86
Turkey Turkey Republic 5.7500% 03-22-24 usD 2,195,000 99.04 113.75
Turkey Turkey Republic 6.2500% 09-26-22 usD 385,000 109.38 116.00
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Turkey Turkey Republic 6.7500% 04-03-18 usD 1,180,000 115.30 111.75
Turkey Turkey Republic 7.0000% 09-26-16 usbD 4,392,000 115.35 108.49
Turkey Turkey Republic 7.3750% 02-05-25 usb 2,560,000 130.95 126.50
Turkey Turkeximbank RgSS 5.3750% 11-04-16 usDb 260,000 99.49 104.63
Ukraine Ukraine Govt In RgSS 6.2500% 06-17-16 usD 1,115,000 87.39 60.90
Ukraine Ukraine Govt In RgSS 6.5800% 11-21-16 usD 1,320,000 98.63 51.75
Ukraine Ukraine Govt In RgSS 6.8750% 09-23-15 usD 2,070,000 93.13 68.50
Germany EURO-BUND RXH5 03-15 EUR -46 157.44
Iceland Iceland Republi RgSS 2.5000% 07-15-20 EUR 1,795,000 99.69 101.74
Iceland Iceland Republi RgSS 4.8750% 06-16-16 usb 1,365,000 104.15 104.29
Iceland Iceland Republi RgSS 5.8750% 05-11-22 usb 925,000 99.07 111.68
7T
India State Bank of I RgSS 3.2500% 04-18-18 usb 1,550,000 99.90 102.00
Indonesia CDS INDON 1 09-19 1.0000% 09-20-19 usb —335,000 97.67 97.45
Indonesia CDS INDON 1 09-19 1.0000% 09-20-19 usb -155,000 97.53 97.45
Indonesia CDS INDON 1 09-19 1.0000% 09-20-19 usb —235,000 97.53 97.45
Indonesia CDS INDON 1 09-19 1.0000% 09-20-19 usDb -550,000 97.65 97.45
Indonesia CDS INDON 1 09-19 1.0000% 09-20-19 usDb —40,000 97.72 97.45
Indonesia Indonesia Rep RegS 4.1250% 01-15-25 usb 1,920,000 99.39 100.88
Indonesia Indonesia Rep RegS 5.1250% 01-15-45 usD 710,000 98.87 102.63
Indonesia Indonesia Rep RgSS 11.6250% 03-04-19 usD 2,856,000 142.53 133.00
Indonesia Indonesia Rep RgSS 6.6250% 02-17-37 usDb 2,855,000 109.22 119.75
Indonesia Indonesia Rep RgSS 7.7500% 01-17-38 uspb 2,390,000 117.39 134.00
Indonesia Indonesia Rep RgSS 8.5000% 10-12-35 usb 2,576,000 129.54 142.83
Indonesia Indonesia Repub RgSS 4.8750% 05-05-21 usDb 1,100,000 104.38 106.50
Indonesia Rep of Indonesi RgSS 3.7500% 04-25-22 usb 1,390,000 100.99 99.25
Indonesia Rep of Indonesi RgSS 5.2500% 01-17-42 usb 375,000 99.75 103.25
Indonesia Rep of Indonesi RgSS 5.3750% 10-17-23 usb 985,000 103.61 110.04
Indonesia PLNIJ RgSS 5.5000% 11-22-21 usb 375,000 99.75 105.97
Malaysia Penerbangan MY RgSS 5.6250% 03-15-16 usD 2,520,000 112.55 104.95
Philippines Philippines Republic 10.6250% 03-16-25 usD 1,310,000 150.74 162.83
Philippines Philippines Republic 5.5000% 03-30-26 usb 725,000 113.14 120.88
Philippines Philippines Republic 9.5000% 02-02-30 usb 548,000 156.84 165.54
Philippines Power Sector Assets 9.6250% 05-15-28 usbD 20,000 127.00 153.00
Sri Lanka Rep of Sri Lank RgSS 5.8750% 07-25-22 usD 625,000 100.00 99.50
Sri Lanka Rep Sri Lanka RgSS 6.2500% 07-27-21 uspb 1,785,000 103.74 101.63
Sri Lanka Rep Sri Lanka RgSS 6.2500% 10-04-20 usD 895,000 100.63 101.88
Sri Lanka Sri Lanka Govt RgSS 6.0000% 01-14-19 uspb 1,780,000 100.00 100.96
TH)A
United States US 10YR TYH5 03-15 uspb 69 129.86
United States US LONG USH5 03-15 usb -93 149.53
RE-BEWGIH

Brazil Brazilian Real BRL 0 1.00
Brazil Brazilian Real On-Hand BRL -0.15

Canada Canadian Dollar CAD 0 1.00
Canada Canadian Dollar On-Hand CAD 0.01

Euro Currency Futures SCM EUR 0.0000% 05-01-50 EUR —34,960 100.00 100.00
United States Futures SCM USD 0.0000% 05-01-50 uspb 40,505 100.00 100.00
Mexico Mexican Peso MXN 0 1.00
Peru New Sol PEN 0 1.00
Peru New Sol On-Hand PEN 719

United States US Dollar usb 0 1.00
Japan Yen JPY 0 1.00
Japan Yen JPY 691,921

Japan Yen On—Hand JPY 179

Mexico Mexican Peso MXN -105,694

United States US Dollar Trade Receivable usb -5,121,971

Japan Yen Trade Receivable JPY -691,921

United States Futures Collateral usb 269,629 100.00 100.00
United States SSB Euro Time Dep 0.0100% usD 13,177,490 100.00
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Australia Australian Dollar Curr Fwd (AUD) 18-MAR-15 AUD —3,735,000
Brazil Brazilian Real Curr Fwd (BRL) 03-MAR-15 BRL -15,937,000
Colombia Colombian Peso Curr Fwd (COP) 18-MAR-15 copP —7,690,383,000
Euro Currency Euro Currency Curr Fwd (EUR) 18-MAR-15 EUR -13,174,000
Indonesia Indonesian Rupiah Curr Fwd (IDR) 18-MAR-15 IDR 0
Mexico Mexican Peso Curr Fwd (MXN) 18-MAR-15 MXN 74,987,000
Peru Peru New Sol Curr Fwd (PEN) 18-MAR-15 PEN -5,190,000
South Africa South African Rand Curr Fwd (ZAR) 18-MAR-15 | ZAR -33,038,000
United States US Dollar Curr Fwd (USD) 03-MAR-15 uspb 6,174,041
United States US Dollar Curr Fwd (USD) 18-MAR-15 usb 21,951,029
United States CDS COLOM Offset 0.0000% 03-20-19 usb 935,000 100.00 100.00
United States CDS COLOM Offset 0.0000% 03-20-19 usb 460,000 100.00 100.00
United States CDS INDON Offset 0.0000% 09-20-19 usb 335,000 100.00 100.00
United States CDS INDON Offset 0.0000% 09-20-19 usb 155,000 100.00 100.00
United States CDS INDON Offset 0.0000% 09-20-19 usb 235,000 100.00 100.00
United States CDS INDON Offset 0.0000% 09-20-19 usb 550,000 100.00 100.00
United States CDS INDON Offset 0.0000% 09-20-19 usDb 40,000 100.00 100.00
United States CDS KAZAK Offset 0.0000% 06-20-19 usDb —240,000 100.00 100.00
United States CDS KAZAK Offset 0.0000% 06-20-19 usb —1,135,000 100.00 100.00
United States CDS KAZAK Offset 0.0000% 06-20-19 usD -375,000 100.00 100.00
United States CDS PERU Offset 0.0000% 03-20-19 usD -935,000 100.00 100.00
United States CDS PERU Offset 0.0000% 03-20-19 usDb -460,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 uspb -165,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usb -135,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usDb —335,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usb -155,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usb —235,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usb -550,000 100.00 100.00
United States CDS TURKE Offset 0.0000% 09-20-19 usb —40,000 100.00 100.00
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