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(A) ERHZEIE 107,407,822 126, 235, 769 136, 839, 729 120,575, 322 163,907, 297 151,849,142
2 A 2 < 107,431,823 126, 248, 040 136,848, 115 120, 586, 333 163,914, 996 151,857,935
SRR A 24,001 A 12,271 A 8,386 A 11,011 A 7,699 A 8,793

(B) FiEFEHTEELE A 654,487,822 A 185,512,920 202, 361,407 562, 283, 082 A 203,237,250 570,883, 237
FEHE A 11,887, 794 4,765,429 204,622, 040 567, 305, 825 2,792,129 577,871, 634
FEEH A 666,375,616 A 190,278,349 A 2,260,633 A 5,022,743 A 206,029,379 A 6,988,397

©) ExHENE A 40,411,644 A 37,164,446 A 39,617,732 A 32,962,510 A 33,796, 359 A 34,105,088
(D) HHEHEE(A+B+C) A 587,491, 644 A 96,441,597 299,583, 404 649, 895, 894 A 73,126,312 688, 627, 291
(E) RIfRHERE A30,587, 844, 693 A30, 204,965, 152 A29, 353, 553, 398 A28, 447,466, 464 A21,314, 432,568 A26,829,121, 387
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62,849,500,000 Korea Treasury Bond, senior note, 1.375%, 12/10/29 KOR KRW 50,748,721 7.35
28,990,000 U.S. Treasury Note, 1.50%, 09/30/21 USA USD 29,551,115 4.28
354,800,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 22,446,387 3.25
4,478,650 Government of Mexico, senior bond, M, 6.50%, 06/09/22 MEX MXN 18,910,526 2.74
99,862 Letra Tesouro Nacional, Strip, 01/01/22 BRA  BRL 17,922,033 2.60
14,945,000 United States Treasury Note, 1.75%, 12/31/24 USA USD 15,917,009 2.30
3,171,500 Government of Mexico, senior bond, M, 6.50%, 06/10/21 MEX MXN 13,370,557 1.94
11,128,000 U.S. Treasury Note, 2.625%, 12/31/25 USA USD 12,490,311 1.81
140,650,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 8,776,616 1.27
83,879,000 Government of Norway, 144A, Reg S, 3.75%, 05/25/21 NOR NOK 8,406,571 1.22
6,020,000 U.S. Treasury Note, 1.625%, 10/31/26 USA USD 6,445,868 0.93
6,020,000 U.S. Treasury Note, 1.625%, 02/15/26 USA USD 6,414,827 0.93
60,038,000 Government of Norway, 144A, Reg S, 1.75%, 03/13/25 NOR NOK 6,134,226 0.89
28,000,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 5,195,520 0.75
1,192,600 Government of Mexico, senior note, M, 7.25%, 12/09/21 MEX MXN 5,105,943 0.74
47,672,000 Government of Norway, 144A, Reg S, 3.00%, 03/14/24 NOR NOK 5,053,035 0.73
47,765,000 Government of Norway, 144A, Reg S, 2.00%, 05/24/23 NOR NOK 4,837,337 0.70
81,283,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 4,835,867 0.70
1,029,100 Government of Mexico, senior bond, M, 8.00%, 12/07/23 MEX MXN 4,547,354 0.66
20,000,000 Government of Ghana, senior note, 18.25%, 07/25/22 GHA  GHS 3,261,821 0.47
2,747,000 U.S. Treasury Note, 2.125%, 05/31/26 USA USD 3,015,906 0.44
13,400 Brazil Letras do Tesouro Nacional, Strip, 07/01/22 BRA BRL 2,325,229 0.34
9,022,000 Government of Norway, 144A, Reg S, 1.50%, 02/19/26 NOR NOK 914,214 0.13
130,000,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG ARS 751,989 0.11
146,048,000 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG  ARS 643,665 0.09
100,000,000 Argentine Bonos del Tesoro, 16.00%, 10/17/23 ARG  ARS 464,532 0.07
9,036,375 Argentina Treasury Bond BONCER, Index Linked, 1.20%, 03/18/22 ARG  ARS 55,160 0.01
9,073,966 Argentina Treasury Bond BONCER, Index Linked, 1.40%, 03/25/23 ARG  ARS 50,710 0.01
9,073,968 Argentina Treasury Bond BONCER, Index Linked, 1.50%, 03/25/24 ARG  ARS 48,478 0.01
258,641,527  37.47
VLA - 2RE S
6,011,000,000 Japan Treasury Discount Bill, 0.00%, 08/11/20 JPN IPY 55,936,926 8.10
3,072,000,000 Japan Treasury Discount Bill, 0.00%, 05/25/20 JPN JPY 28,573,956 4.14
2,933,000,000 Japan Treasury Discount Bill, 0.00%, 04/06/20 JPN JPY 27,272,741 3.95
2,143,700,000 Japan Treasury Discount Bill, 0.00%, 05/07/20 JPN JPY 19,937,317 2.89
2,027,600,000 Japan Treasury Discount Bill, 0.00%, 09/10/20 JPN JPY 18,871,867 2.73
97,977 Letra Tesouro Nacional, Strip, 07/01/20 BRA BRL 18,703,560 2.71
96,830 Brazil Letras do Tesouro Nacional, Strip, 10/01/20 BRA BRL 18,337,679 2.66
1,038,850,000 Japan Treasury Discount Bill, 0.00%, 04/10/20 JPN JPY 9,659,977 1.40
649,000,000 Japan Treasury Discount Bill, 0.00%, 05/11/20 JPN JPY 6,036,113 0.87
558,320,270 Argentina Treasury Bill, Strip, 10/29/20 ARG  ARS 4,545,683 0.66
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443,600,000 Japan Treasury Discount Bill, 0.00%, 07/10/20 JPN JPY 4,127,231 0.60
342,000,000 Japan Treasury Discount Bill, 0.00%, 09/23/20 JPN JPY 3,183,441 0.46
16,000,000 Government of Ghana, senior note, 24.00%, 11/23/20 GHA  GHS 2,920,015 0.42
243,930,400 Argentina Treasury Bill, Strip, 07/29/20 ARG  ARS 2,274,785 0.33
13,184,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 09/16/20 NOR NOK 1,266,121 0.18
7,361,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 06/17/20 NOR NOK 708,356 0.10
86,713,410 Argentina Treasury Bill, Strip, 08/27/20 ARG ARS 664,922 0.10
1,193,600 Mexico Treasury Bill, 0.00%, 04/02/20 MEX MXN 502,324 0.07
1,193,680 Mexico Treasury Bill, 0.00%, 06/04/20 MEX MXN 496,650 0.07
1,193,600 Mexico Treasury Bill, 0.00%, 06/18/20 MEX MXN 495,340 0.07
69,616,810 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 328,129 0.05
53,638,692 Argentina Treasury Bill, FRN, 05/28/20 T ARG  ARS 327,324 0.05
1,556 Nota do Tesouro Nacional, 10.00%, 01/01/21 BRA  BRL 313,665 0.05
29,500,000 Japan Treasury Discount Bill, 0.00%, 05/20/20 JPN JPY 274,383 0.04
56,212,420 Argentina Treasury Bill, 0.00%, 04/08/20 ARG  ARS 263,779 0.04
34,640,570 Argentina Treasury Bill, FRN, 08/28/20 T ARG  ARS 207,093 0.03
27,326,300 Argentina Treasury Bill, Strip, 05/28/20 ARG ARS 185,517 0.03
22,497,400 Argentina Treasury Bill, Strip, 04/28/20 ARG  ARS 134,899 0.02
21,453,000 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 121,638 0.02
1,705,470 Government of Argentina, FRN, 67.559%, 06/21/20 T ARG  ARS 10,913 0.00
226,682,344  32.84
IR 485,323,871 70.31
/NG 485,323,871  70.31
&t 485,323,871 70.31

T Floating Rates are indicated as at March 31, 2020
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1434 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
1581 (2017428 A21H) 10, 208 0.0 64.0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
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20194 8 H19H 10, 205 — 59. 3 -
8 AR 10, 205 0.0 53.9 -
9 HE 10, 204 A0.0 61.6 -
10A K 10, 204 A0.0 59.5 -
11AX 10, 204 A0.0 61.1 —
123K 10, 204 A0.0 55. 6 —
20204F 1 AR 10, 204 A0. 0 48.8 -
2 K 10, 204 A0.0 66.5 —
3 AR 10, 203 A0.0 68. 1 —
4 AEK 10, 203 A0.0 58.3 -
5 HK 10, 203 A0.0 47.0 -
6 ARK 10, 203 AO0.0 68.2 —
7THE 10, 203 A0.0 70. 2 -
# R
20204E 8 J119H 10, 203 0.0 68. 2 —
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