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(1) B)BMEESTEBRREHRDOTMERICLZEDESTAET,
(E2) (OfSEEMBNE(IC (HEEEHMAMICN T 2 HERSHEIRZSHTRRLTVET,
CE3) (FENEFEEEREEHBDIE. EFEDENRENKE. BIREE LN STAZ2ZE LSIVEERDZEVWVET,
(Cx4) NEOEBRE
15 8 £ 136 H £ 137 £ 138 H £ 139 H £ 140 H £ 141 H
(a) REERREDESFIN G 5,020,010M 5,032,322 4,595,896 4,479,528M 4,781,534H 4,398,046
(b) FEERROEMISTESER 0 0 0 0 0 0
(Ol @m A/ B =F| 613,074,297 611,750,883 607,402,211 591,627,943 581,551,694 572,331,286
(d) > Bc % {8 % 3L = | 107,720,477 107.849,727 107,495,094 104,863,533 103,018,599 101,900,403
(e) HEANECUZEE(@tbtctd) | 725,814,784 724,632,932 719,493,201 700,971,004 689,351,827 678,629,735
(1) A0S SHNENRE 3,491.48 3,495.78 3,498.14 3,500.52 3,504.86 3,507.60
(8) 2 c Eia 4,157,628 4,145,760 4,113,571 4,004,957 3,933,689 3,869,486
M1 BOZEY nEE 20 20 20 20 20 20
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FirstCaribbean International Bank and Trust Company (Cayman) Limited.
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Mizuho Bank (USA)




TARY IN—=I27 VT2 TrYRETATUENEREGFET. 2020F128318BICRETHRNKET
L. BEOARBARSLICRPMBREREBEZRT TR ILTVWET, LT ERFEESIVOMEELEFES
(BREEE) | LU REFMEASHSLUZOMMEEERHBS] S, 202051283 1HREOUBERDR
XOERERRLIZEDTT . BH. TIARFSNIZEDODBWEH, )—X NIZAKNE[ (517> I
=27 ITVY TrUR) TEHELTVWET, YU—X hNIRANIEBDT S ATEREINTVET,

ERFEES JUMEEREFESE
B202061 818 E2020512H31H

(BAMET)

HEIRTEERE 12,044,172,936
INEEDEB

B2 435,937,687
IRICKBIER (2,980,340)
IR EET 432,957,347
BERDE

REERHRM 36,445,023
BEEBERORERHM 11,733,382
BT 3,917,106
TR 1,697,253
ZTDER 377.270
BRGE 54,170,034
BN 378,787,313
REBMELZSTTHC K S RBHMA G 141,163,964
RBTEZNS LUNEIEC R BRIRFIER (1.361.841,971)
HAChSEIRAIER (1,220,678,007)
REBMEIESC KRB RRIS WD ZE) (410,827,329)
REBTEZNS LONEIEC KL BRERRMERDES) (252,668,935)
HAhRRIBFER D EEIZR (663,496,264)
BRI & BHEEORER (1,505,386,958)
RWEOFITIRA 868,300,000
RWEOEEIZ b (1,185,108,170)
ZWEWNS(C & BHSTILEAGE (316,808,170)
2B CIhh NIz nEcE (2,060,920,026)
HERIBTEMEESR 8,161,057,782
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2020412831 BHE
(HARMET)
ARDIEEEE D _ Lg% Fa S NI-EEMD 5 5 G0
BE 3] BE et RIE(HIE SHEEERE
&
800,000  BANCO NAC DE PAN 2.500% 08/11/30 REGS usD 84,605,482 82,758,380 1.01%
400,000 BANCO NACIONAL 4.38% 10/14/25 usD 44,451,516 45,760,431 0.56%
300,000 EMPRESA DE LOS FERRO 3.068% 08/18/50 REGS USD 31,971,000 30,249,323 0.37%
200,000 ENA MASTER TRUST 4.000% 05/19/48 usD 21,759,102 22,263,242 0.27%
2,400,000 ESKOM HOLDINGS 6.350% 08/10/28 REGS usD 251,789,199 273,994,216 3.36%
500,000 HUTAMA KARYA PER 3.750% 05/11/30 REGS usD 55,549,468 57,863,792 0.71%
800,000 INDONESIA ASAHAN 6.757% 11/15/48 REGS usD 88,493,674 113,130,499 1.39%
500,000 KAZMUNAYGAS NAT 5.750% 04/19/47 REGS usD 61,886,833 69,332,071 0.85%
500,000 PERTAMINA 4.300% 05/20/23 REGS usD 56,618,639 55,542,017 0.68%
200,000 PERUSAHAAN LISTR 4.125% 05/15/27 REGS usD 23,081,142 22,878,461 0.28%
1,100,000 PETROLEOS DEL PE 5.625% 06/19/47 REGS usD 123,823,932 139,134,792 1.70%
400,000 PETROLEOS MEXICA 4.500% 01/23/26 usD 38,202,443 41,193,035 0.50%
200,000 PETRONAS CAP LTD 4.800% 04/21/60 REGS usD 21,418,000 29,928,712 0.37%
400,000 TC ZIRAAT BANKAS 5.125% 05/03/22 REGS usbD 44,115,150 41,647,732 0.51%
HESE 947,765,580 1,025,676,703 12.56%
YT AR
200,000 ARAB REP EGYPT 5.750% 05/29/24 REGS usD 21,989,200 22,144,161 0.27%
200,000 ARAB REP EGYPT 7.625% 05/29/32 REGS usb 21,540,000 23,434,449 0.29%
4,206,114 ARGENTINA 0.125% 01/09/38 usD 456,703,451 178,277,372 2.18%
3,686,000 ARGENTINA 0.125% 07/09/30 usD 401,391,114 154,805,844 1.90%
1,164,000 ARGENTINA 07/09/35 usD 142,519,017 44,081,530 0.54%
436,643 ARGENTINA 1.000% 07/09/29 usD 50,945,605 19,634,122 0.24%
400,000 BRAZIL REP OF 3.875% 06/12/30 usbD 43,118,340 43,618,413 0.53%
2,000,000 BRAZIL REP OF 4.625% 01/13/28 usD 218,460,665 231,598,604 2.84%
2,700,000 BRAZIL REP OF 5.00% 01/27/45 usD 287,949,197 310,457,073 3.80%
305,000 BRAZIL REP OF 5.63% 01/07/41 usD 28,714,957 37,287,578 0.46%
600,000 COLOMBIA REP OF 3.000% 01/30/30 usD 65,255,542 65,002,580 0.80%
890,000 COLOMBIA REP OF 3.125% 04/15/31 usD 95,864,381 97,624,963 1.20%
350,000 COLOMBIA REP OF 4.500% 03/15/29 usD 41,465,395 41,999,156 0.51%
1,900,000 COLOMBIA REP OF 5.000% 06/15/45 usD 217,031,129 239,929,649 2.94%
300,000 COLOMBIA REP OF 5.200% 05/15/49 usD 32,735,149 39,426,680 0.48%
267,000 CORP FINANCIERA 4.750% 07/15/25 REGS usD 31,448,530 31,151,226 0.38%
500,000 CORP FINANCIERA FXtoFL 07/15/29 REGS usD 58,325,937 56,223,071 0.69%
200,000 DOMINICAN REPUBL 4.875% 09/23/32 REGS usD 22,498,266 22,908,386 0.28%
200,000 DOMINICAN REPUBL 5.500% 01/27/25 REGS usD 22,116,561 23,295,349 0.29%
200,000 ETHIOPIA BOND 6.625% 12/11/24 REGS usD 23,094,369 21,054,268 0.26%
200,000 FIN DEPT SHARJAH 4.000% 07/28/50 REGS usD 22,483,292 21,045,600 0.26%
200,000 GHANA REP OF 10.750% 10/14/30 usD 26,070,897 27,683,607 0.34%
200,000 HONDURAS GOVT 5.625% 06/24/30 REGS usD 21,808,810 23,682,105 0.29%
2,000,000 INDONESIA (REP) 4.750% 07/18/47 REGS usbD 228,051,569 259,258,684 3.18%
2,400,000 INDONESIA (REP) 6.63% 02/17/37 REGS usD 213,019,438 353,382,823 4.33%
500,000 INDONESIA 5.25% 01/17/42 usD 47,660,216 67,028,354 0.82%
200,000 JORDAN 7.375% 10/10/47 REGS usD 25,441,888 24,126,668 0.30%
200,000 PANAMA 2.252% 09/29/32 usD 21,215,739 21,334,532 0.26%
200,000 PANAMA 3.870% 07/23/60 usbD 23,714,756 24,404,641 0.30%
400,000 PANAMA 4.30% 04/29/53 usD 36,029,538 52,627,313 0.64%
500,000 PANAMA 4.500% 05/15/47 usD 58,345,667 66,457,198 0.81%
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180,000 PANAMA 6.70% 1/26/36 usD 24,375,557 27,662,649 0.34%
235,000 PHILIPPINES(REP) 3.700% 02/02/42 usD 25,555,516 28,196,305 0.35%

1,793,000 PHILIPPINES(REP) 3.700% 03/01/41 usD 203,756,529 214,449,824 2.63%
200,000 REP OF NIGERIA 7.875% 02/16/32 REGS usD 22,200,006 22,757,110 0.28%

1,190,000 REP OF PHILIPPINES 6.375% 10/23/2034 usD 136,296,970 180,597,943 2.21%
200,000 REPUBLIC OF PERU 8.75% 11/21/33 usD 20,591,002 35,336,384 0.43%
180,000 REPUBLIC OF PERU 2.392% 01/23/26 usb 19,389,947 19,846,718 0.24%
330,000 REPUBLIC OF PERU 2.783% 01/23/31 usD 35,548,273 37,449,797 0.46%

1,170,000 ROMANIA 3.000% 02/14/31 REGS usD 128,237,875 129,830,082 1.59%
539,325 RUSSIA FOREIGN BOND 7.5% 03/31/2030 usD 66,385,876 64,728,273 0.79%

4,000,000 RUSSIA-EUROBOND 5.63% 04/04/42 usD 478,125,988 575,026,275 7.05%
300,000 SENEGAL REP OF 6.250% 07/30/24 REGS usbD 31,886,047 34,197,795 0.42%
700,000 SOUTH AFRICA 5.375% 07/24/44 usD 69,002,303 71,022,158 0.87%
300,000 SOUTH AFRICA 5.750% 09/30/49 usD 32,244,000 31,121,784 0.38%

4,000,000 TURKEY REP OF 4.25% 04/14/26 usD 383,937,452 410,218,637 5.03%

2,810,000 TURKEY REP OF 4.88% 04/16/43 usD 231,232,424 254,660,795 3.12%
200,000 TURKEY REP OF 5.750% 05/11/47 usbD 18,155,420 19,708,980 0.24%
510,000 TURKEY REP OF 6.000% 03/25/27 usD 58,873,005 55,986,654 0.69%

1,200,000 TURKEY REP OF 6.125% 10/24/28 usbD 118,220,323 132,338,079 1.62%
700,000 TURKEY REP OF 6.350% 08/10/24 usD 75,262,659 77,690,275 0.95%

1,000,000 UKRAINE GOVT 7.375% 09/25/32 usD 105,053,598 113,702,481 1.39%
500,000 UKRAINE GOVT 8.994% 02/01/24 REGS usbD 54,890,953 58,529,884 0.72%

2,000,000 UKRAINE GOVT 9.750% 11/01/28 REGS usD 215,794,879 254,497,497 3.12%
800,000 UNITED MEXICAN 3.900% 04/27/25 usbD 85,379,483 92,757,078 1.14%

4,000,000 UNITED MEXICAN 4.60% 01/23/46 usD 450,754,361 483,670,104 5.93%

2,320,000 UNITED MEXICAN 4.75% 03/08/44 usD 243,064,389 285,319,070 3.49%
765,000 US TREASURY N/B 03/31/24 COLLATERAL usD - - 0.00%

V) AEGET 6,341,223,450  6,356,288,630 77.89%
BRERESE 7,288,989,030 7,381,965,333 90.45%

20204128318

75 2ZAUD (BFM)

RATESZHEON 224,603.17

1 OHz DS EmER 3,501

J75ZBR L (B&M)

RITASIEOR 6,725,313.62

1 OHZ W S EMER 732

JSZACNY (B4FM)

RITASEEOR 4,875.32

1 OA W fEEEMERE 10,186

75X JPY (BAM)

AT ASDECR 293,542.37

1 O/ WS EMmEE 6,291

752USD (BFA)

RITEZHEORN 11,761.07

1 O/ W EEMEE 9,283

J752ZAR (BFA)

FRITEZEO 231,021.00

1 OH7 - B EmER 1,925




DI AMY%*—

ERRSE
1288 CREB 2021£4858)

(StEIHERS 20204F4 57 H~202144H50)

D | AMYZ—YH—=7 7> ROE12HOERRNE CHEBL LTET

IHF—=T7

R

H7 72 ROLHEAERDEY TT,
i § H ®E | 2009F108298HSEHETY,
E B A # | ZELEIGEOERESILET.

FEREMR

EAFETEORIE. EHRILE.

1—0OM&E.

BEBRIESE5UICCD.

CP. I-)IO—2FOENEHEHEEZ TERENRELF T,

E & 8 A& R

MINDREEG (L. FHEEEHRZEDI10%UTELE T,
NERTEENDREEFTVLEZ A

W=:0 5 BD:EREE
= % @ & | . .

i = | (ﬁﬂﬁa*ﬂ ) =

M % % % B5.5H

8 BA(2017F485H) 10,104 0.1 71.2 - — 1,045

9 HA(2018F 48 5H) 10,099 A0.0 71.1 - - 1,030
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HFRI0IY - TIT4T ANTTI— (BEERE) 7IVNLTII-A 9,925H
USANSFYYT - AVhh- 77 YR E1EREY) AyYsl 9,924M
USANTTIVT - AVhh T7VR (EVERER) AyIRL 9,924H
I3a—R-T7IT7HRRT 7R 29,641,137
OnettH#oEtEL 7~ (AO—X) 99,0401
OnettFo#tL 7~ (BO—X) 99,040
OnettfioEtzL 7~ (CO—X) 99,040
HREEEZATPENT VAT 7R (BELELE) 99,109M
ENBY - AIIL-USIMA-LREET7V R (BERER) (BEAYYHY) 188,380
BV R9UL-USIMA-IREST7V K (BRARE) (BEAYIEL) 109,063H
BNV RIVL-USIMA-IREET7 1 (F1BHRER) (BEAYSY) 297,442M
WAV RIL-USIMA-IREST7VR E1THER) (B8AyYBL) 118,977M
ATV NO-MEETFHHBET 7V R (BREERERRE) 9,881,322H

HRTAGS 1,056,034,563M



