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2. HfFEFHAEER

(2014331 BRTE)
AL HEA A IE {fifE
FIXED INCOME SECURITIES (87.9%)
ARMENIA (0.6%)
GOVERNMENT BOND (0.6%)
Republic of Armenia
usD 1,500,000 8.00% due 09/30/20 $ 1,652,500
TOTAL GOVERNMENT BOND 1,8 0

TOTAL ARMENIA (Cost $1,485,907)

BANGLADESH (1.1%)}
CORPORATE BOND & NOTE (1.1%)

Ooredoo International Finance, Ltd.
USD 2,900,000 5.00% due 10/19/25 (a)

TOTAL CORPORATE BOND & NOTE
TOTAL BANGLADESH (Cost $2,703,567)
BERMUDA (1.1%)

GOVERNMENT BOND (1.1%)

Bermuda Government International Bond
UsD 2,900,000 4.85% due 02/06/24

TOTAL GOVERNMENT BOND
TOTAL BERMUDA (Cost $2,858,667)
BRAZIL (6.9%)

CORPORATE BONDS & NOTES (3.4%)
Banco do Estado do Rio Grande do Sul SA.

USD 1,200,000 7.38% due 02/02/22 1,227,000
BR Malls international Finance, Ltd.

usD 540,000 8.50% due 01/29/49 (b (c) 553,500
BR Properties S.A.

usb 780,000 9.00% due 10/29/49 (b)(c) 789,750
Braskem America Finance Co.

usD 700,000 7.13% due 07/22/41 (c) 667,625
BRF SA.

usD 320,000 5.88% due 06/06/22 331,200
Embraer S.A,

usD 300,000 5.15% due 06/15/22 311,250
Marfrig Holding Europe BV

USD 1,000,000 11.25% due 09/20/21 (c) 1,072,500
Minerva Luxembourg S.A.

usb 600,000 7.75% due 01/31/23 (c) 614,400
Odebrecht Finance, Lid.

usp 800,000 7.13% due 06/26/42 (c) 780,000
Qdebrecht Offshore Drilling Finance, Ltd.

USD 583,740 6.75% due 10/01/22 (a)(c) 605,630
Petrobras Global Finance BV

uUsD 305,000 6.25% due 03/17/24 314,272
Samarco Mineracao S.A.

uso 620,000 4.13% due 11/01/22 570,400
Votorantim Cimentos S.A.

USD 1,300,000 7.25% due 04/05/41 1,287,000
TOTAL CORPORATE BONDS & NOTES 9,124,527

GOVERNMENT BONDS (3.5%)
Brazilian Government International Bond

UsD 7,500,000 2.63% due 01/05/23 6,637,500
USD 2,550,000 5.63% due 01/07/41
TOTAL GOVERNMENT BONDS A
TOTAL BRAZIL (Cost $18,634,043) 18,345,177
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FIXED INCOME SECURITIES (87.9%) {continued}

BULGARIA (0.2%)

CORPORATE BOND & NOTE (0.2%)
Vivacom

6.63% due 11/15/18 (c)

TOTAL CORPORATE BOND & NOTE
TOTAL BULGARIA (Cost $538,980)

CHILE (0.7%)
CORPORATE BONDS & NOTES (0.7%)

Corp. Nacional del Cobre de Chile
3.00% due 07/17/22

Embotelladora Andina S.A.
5.00% due 10/01/23

Empresa Nacional del Petroleo
5.25% due 08/10/20

TOTAL CORPORATE BONDS & NOTES
TOTAL CHILE (Cost $1,842,337)
CHINA (6.6%)

CORPORATE BONDS & NOTES (6.6%)

Anton Oilfield Services Group
7.50% due 11/06/18 (ay(c)

BCP Singapore VI Cayman Financing Co., Ltd.

8.00% due 04/15/21 (c)

Bestgain Real Estate, Ltd.

2.63% due 03/13/18

Central China Real Estate, Ltd.
6.50% due 06/04/18 (c)

China Shanshui Cement Group, Ltd.
8.50% due 05/25/16 (c)

COSL Finance BVI, Ltd.

3.25% due 09/06/22

Country Garden Holdings Co., Ltd.
11.13% due 02/23/18 (¢)

ENN Energy Holdings, Ltd.
6.00% due 05/13/21 (a)

Golden Eagle Retail Group, Ltd.

4.83% due 05/21/23

KWG Property Holding, Ltd.

8.98% due 01/14/19 (¢)

Longfor Properties Co., Ltd.

6.75% due 01/29/23 (¢)

6.88% due 10/18/19 ()

Mega Advance Investments, Ltd.

5.00% due 05/12/21

Studio City Finance, Ltd.

8.50% due 12/01/20 ()

Talent Yield Investments, Ltd.

4.50% due 04/25/22

Trillion Chance, Ltd.

8.50% due 01/10/19 (c)

Wanda Properties Intemational Co., Ltd.
7.25% due 01/29/24

Yingde Gases Investment, Ltd.

8.13% due 04/22/18 (c)

TOTAL CORPORATE BONDS & NOTES
TOTAL CHINA (Cost $17,309,371)
COLOMBIA (2.2%)

GOVERNMENT BONDS (2.2%)
Colombia Government International Bond
2.63% due 03/15/23 (c)

(201453 R31 BT
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574,480

559,842
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17,748,933
17,748,933

1,800,000
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FIXED INCOME SECURITIES (87.9%) (continued)
COLOMBIA (2.2%) {continued)
GOVERNMENT BONDS (2.2%) {continued)
Colombia Government International Bond
4.00% due 02/26/24

4.38% due 07/12/21

TOTAL GOVERNMENT BONDS

TOTAL COLOMBIA (Cost $6,064,063)
CROATIA (1.9%)

CORPORATE BOND & NOTE (0.3%)

Hrvatska Elektroprivreda
6.00% due 11/09/117

TOTAL CORPORATE BOND & NOTE
GOVERNMENT BONDS (1.6%)

Croatia Government International Bond
5.50% due 04/04/23

6.00% due 01/26/24

TOTAL GOVERNMENT BONDS
TOTAL CROATIA (Cost $5,090,081)
DOMINICAN REPUBLIC (0.4%)
GOVERNMENT BONDS (0.4%)

Dominican Republic International Bond
5.88% due 04/18/24 (a)

7.50% due 05/06/21
TOTAL GOVERNMENT BONDS
TOTAL DOMINICAN REPUBLIC (Cost $1,015,792)

EGYPT {0.2%)

GOVERNMENT BOND (0.2%)

Egypt Government International Bond
6.88% due 04/30/40

TOTAL GOVERNMENT BOND
TOTAL EGYPT (Cost $538,696)
GABON (0.1%)

GOVERNMENT BOND (0.1%)

Gabonese Republic
6.38% due 12/12/24

TOTAL GOVERNMENT BOND
TOTAL GABON (Cost $317,988)
GEORGIA (0.2%)

CORPORATE BOND & NOTE (0.2%)

Bank of Georgia JSC
7.75% due 07/05/17

TOTAL CORPORATE BOND & NOTE
TOTAL GEORGIA (Cost $398,585)
GUATEMALA (0.3%)

GOVERNMENT BOND (0.3%)

Guatemala Government Bond
5.75% due 06/06/22

TOTAL GOVERNMENT BOND
TOTAL GUATEMALA (Cost $773,283)
HONG KONG (3.9%)

CORPORATE BONDS & NOTES (3.9%)

Bao-trans Enterprises, Ltd.
3.75% due 12/12/18

(201453 R31 BT
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FIXED INCOME SECURITIES (87.9%) (continued)

HONG KONG (3.9%) (continued)

CORPORATE BONDS & NOTES (3.9%) (continued)

Country Garden Holdings Co., Ltd.
7.25% due 04/04/21 (c)

Hongkong Land Finance Cayman Island Co., Ltd.

4.50% due 06/01/22
4.50% due 10/07/25

Metropolitan Light International, Ltd.
5.25% due 01/17/18 (¢}

PCCW Capital No 4, Ltd.
5.75% due 04/17/22

Shimao Property Holdings, Ltd.
8.65% due 08/03/17 (c)

Swire Properties MTN Financing, Ltd.
4.38% due 06/18/22

TOTAL CORPORATE BONDS & NOTES
TOTAL HONG KONG {Cost $10,175,877)

HUNGARY (0.6%)

GOVERNMENT BONDS (0.6%)
Hungary Government International Bond
5.38% due 02/21/23

5.38% due 03/25/24

TOTAL GOVERNMENT BONDS
TOTAL HUNGARY {Cost $1,672,682)

ICELAND (1.2%)
GOVERNMENT BONDS (1.2%)

Iceland Government International Bond
4.88% due 06/16/16 (a)

5.88% due 05/11/22
TOTAL GOVERNMENT BONDS
TOTAL ICELAND (Cost $3,166,685)

INDIA (2.1%)
CORPORATE BONDS & NOTES (2.1%)

Bharti Airtel International Netherlands BV
5.13% due 03/11/23

Export-Import Bank of India
4.00% due 01/14/23

HDFC Bank, Ltd.
3.00% due 03/06/18

ICICI Bank, Ltd.
4.70% due 02/21/18

Indian Railway Finance Corp., Ltd.
3.92% due 02/26/18

Reliance Holding USA, Inc.
5.40% due 02/14/22 (a)
Reliance Holdings USA, Inc.
5.40% due 02/14/22

TOTAL CORPORATE BONDS & NOTES
TOTAL INDIA (Cost $5,327,678)

INDONESIA (6.7%)
CORPORATE BONDS & NOTES (0.6%)

Adaro Indonesia PT
7.63% due 10/22/19 (a)(c)

Gajah Tunggal Tok PT
7.75% due 02/06/18 (c)

Perusahaan Penerbit SBSN Indonesia
3.30% due 11/21/22

TOTAL CORPORATE BONDS & NOTES

GBEZEREY) m77YAh -5 Fa-R (BRARER)
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$ 465,000
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829,031
1,767,781
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FIXED INCOME SECURITIES (87.9%) {continued)

INDONESIA (6.7%) (continued)
GOVERNMENT BONDS (6.1%)
o X

Bond
5.38% due 10/17/23
6.63% due 02/17/37
TOTAL GOVERNMENT BONDS
TOTAL INDONESIA (Cost $18,017,847)
IRAQ (0.5%)

GOVERNMENT BOND (0.5%}

Republic of lraq
5.80% due 01/15/28 (c)

TOTAL GOVERNMENT BOND
TOTAL IRAQ (Cost §1,208,142)

ISRAEL (3.1%)
CORPORATE BONDS & NOTES (3.1%)

Altice Financing S.A.
7.88% due 12/1519 (c)

B Communications, Ltd.
7.38% due 02/15/21 (a)(c)

Israel Electric Corp., Ltd.
7.25% due 01/15/19

9.38% due 01/28/20
TOTAL CORPORATE BONDS & NOTES
TOTAL ISRAEL (Cost $7,765,531)

LITHUANIA (0.2%)
GOVERNMENT BOND (0.2%)

Lithuania Government International Bond
6.13% due 03/09/21

TOTAL GOVERNMENT BOND
TOTAL LITHUANIA (Cost $501,040)

LUXEMBOURG (0.9%)
CORPORATE BONDS & NOTES {0.9%)

Evraz Group S.A.
6.50% due 04/22/20

Millicom International Cellular S.A.
6.83% due 10/15/21 (c)

Offshore Drilling Holding S.A.
8.38% due 09/20/20 (c)

TOTAL CORPORATE BONDS & NOTES
TOTAL LUXEMBOURG (Cost $2,249,213}

MALAYSIA (0.7%)
GOVERNMENT BOND (0.7%)

Wakala Global Sukuk Bhd
4.65% due 07/06/21

TOTAL GOVERNMENT BOND
TOTAL MALAYSIA (Cost $2,049,111)

MEXICO (6.0%)
CORPORATE BONDS & NOTES (2.8%)
Alfa SAB de CV

5.25% due 03/25/24 (¢}

Controladora Mabe S.A. de CV

7.88% due 10/28/19 (a)

Grupo Cementos de Chihuahua SAB de CV
8.13% due 02/08/20 (c)

Petroleos Mexicanos

5.50% due 06/27/44

(201453 R31 BT
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$ 14,940,000
1,335,600

18,043,381

1,320,000

—_ 1,320,000
1,320,000

518,938

761,250

3,202,937
3,686,250

8,259,376

571,350

571,350
571,350

809,850
290,813

1,167,637

2,268,400
2,268,400

1,936,800
1,936,800
1,836,800

374,125
3,431,250
1,090,209

1,080,800
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FIXED INCOME SECURITIES (87.9%) (continued)

MEXICO (6.0%) (continued)

CORPORATE BONDS & NOTES (2.8%) (continued)

Petroleos Mexicanos
8.50% due 06/02/41

Trust F/1401
5.25% due 12/15/24

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (3.2%)

Mexico Govemment International Bond
4.00% due 10/02/23

4.75% due 03/08/44

5.75% due 10/12/10

TOTAL GOVERNMENT BONDS
TOTAL MEXICO (Cost $15,840,455)

MONGOLIA (0.6%)
GOVERNMENT BONDS (0.6%)

Mongolia Government International Bond
4.13% due 01/05/18

5.13% due 12/05/22
TOTAL GOVERNMENT BONDS
TOTAL MONGOLIA (Cost $1,760,326)
MOROCCO (0.6%)

GOVERNMENT BOND (0.6%)

Morocco Government Intemational Bond
4.25% due 12/11/22

TOTAL GOVERNMENT BOND
TOTAL MOROCCO (Cost $1,743,252)
NAMIBIA (0.1%)

GOVERNMENT BOND (0.1%)

Namibia [nternational Bonds
5.50% due 11/03/21

TOTAL GOVERNMENT BOND
TOTAL NAMIBIA (Cost $301,492)
NIGERIA (0.2%)

CORPORATE BOND & NOTE (0.2%)

GTB Finance BV
6.00% due 11/08/18

TOTAL CORPORATE BOND & NOTE
TOTAL NIGERIA (Cost $537,331)
PANAMA (0.4%)

GOVERNMENT BONDS (0.4%)

Panama Government International Bond
4.30% due 04/28/53

6.70% due 01/26/36

TOTAL GOVERNMENT BONDS
TOTAL PANAMA (Cost $1,003,361)
PERU (3.2%)

CORPORATE BONDS & NOTES (1.0%)

Alicorp S.AA.
3.88% due 03/20/23

Banco de Credito del Peru
5.38% due 09/16/20 (a)

Scotiabank Peru S.A,
4.50% due 12/13/27 (c)(d)

TOTAL CORPORATE BONDS & NOTES

(201453 R31 BT
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$ 1,286,625

189,500
7,462,509

5,807,500
1,805,000
982,500
8,595,000
16,057,509

1,200,600
454,923

1655523
1,655,523

1,692,650
1,692,650

1,692,650

314,250

314,250
314,250

533,250
533,250
533,250

327,500
587,500

915,000
915,000

1,207,444
868,175

613,050
2,688,669
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FIXED INCOME SECURITIES (87.9%) (continued)
PERU (3.2%) {continued)

GOVERNMENT BOND (2.2%)

Peruvian Government International Bond
7.35% due 07/21/25

TOTAL GOVERNMENT BOND

TOTAL PERU (Cost $7,931,080)
PHILIPPINES (2.6%)

CORPORATE BONDS & NOTES (0.5%)

Alliance Global Group, Inc.
8.50% due 08/18/17

$M Investments Corp.
5.50% due 10/13/17

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (2.1%)

ilipp Bond
6.38% due 10/23/34

TOTAL GOVERNMENT BOND

TOTAL PHILIPPINES (Cost $5,814,102)
POLAND (0.1%)

GOVERNMENT BOND (0.1%)

Poland Government International Bond
3.00% due 03/17/23

TOTAL GOVERNMENT BOND
TOTAL POLAND (Cost $184,186)
QATAR (2.1%)

CORPORATE BOND & NOTE (2.1%)

Ras Laffan Liquefied Natural Gas Co., Ltd. Il
5.30% due 09/30/20

TOTAL CORPORATE BOND & NOTE
TOTAL QATAR (Cost $5,510,571)
ROMANIA (2.2%)

GOVERNMENT BONDS (2.2%)
Romanian Govemment International Bond
4.38% due 08/22/23 (a)

4.88% due 11/07/19

6.75% due 02/07/22

TOTAL GOVERNMENT BONDS
TOTAL ROMANIA (Cost $6,015,963)
RUSSIA (5.1%)

CORPORATE BONDS & NOTES (1.6%)

EuroChem Mineral & Chemical Co. OJSC via EuroChem G, Ltd.
5.13% due 12/12/17

Gazprom Neft OAQ Via GPN Capital S.A.
4.38% due 09/19/22

Mobile Te QJSC viaMTS
5.00% due 05/30/23

Sibur Securities, Ltd.
3.91% due 01/31/18

Sistema JSFC via Sisterna International Funding S.A.
6.95% due 05/17/19

VimpelCom Holdings BV
7.50% due 03/01/22

VTB Bank OJSC Via VTB Capital S.A.
6.95% due 10/17/22

TOTAL CORPORATE BONDS & NOTES

Funding, Ltd.

(20143 A3 B RE)
A EffE

$ 5,852,437

323,250

948,940

6,987,690

187,000
187,000
187,000

5,652,364

4,068,262

5,980,224

531,375
177,500
462,500
532,150
1,445,500
506,800

746,258
4,402,083
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FIXED INCOME SECURITIES (87.9%) {continued)
RUSSIA (5.1%) (continued)
GOVERNMENT BONDS (3.5%)
Russian Foreign Bond - Eurobond
usD 1,400,000 5.63% due 04/04/42 $ 1,354,500
UsD 6,987,000 7.50% due 03/31/30 7,947,712
TOTAL GOVERNMENT BONDS 9302212
TOTAL RUSSIA (Cost $13,969,372) 13,704,295

SERBIA (3.1%)
GOVERNMENT BONDS (3.1%)
Republic of Serbia

USD 1,440,000 4.88% due 02/25/20 1,440,000
usD 200,000 5.25% due 11/21/17 207,500
UsSD 1,520,000 5.88% due 12/03/18 1,607,400
UsD 1,022,980 6.75% due 11/01/24 (c) 1,026,817
USD 3,660,000 7.25% due 09/28/21 4,099,566

TOTAL GOVERNMENT BONDS 8,381,283

TOTAL SERBIA (Cost $8,136,814) 8,381,283

SINGAPORE (0.2%)
CORPORATE BOND & NOTE {0.2%)
TBG Globai Pte, Ltd.

usD 525,000 4.63% due 04/03/18 (¢) 519,094
TOTAL CORPORATE BOND & NOTE 519,094
TOTAL SINGAPORE (Cost $516,057) 519,094
SLOVENIA (0.6%)

GOVERNMENT BONDS (0.6%)

Slovenia Goverment International Bond
Usb 785,000 5.25% due 02/18/24

usb 800,000 5.85% due 05/10/23

TOTAL GOVERNMENT BONDS
TOTAL SLOVENIA (Cost $1,576,472) 1,686,689
SOUTH AFRICA (2.3%)

GOVERNMENT BONDS {2.3%)
South Africa Govemnment International Bond

USD 1,500,000  4.67% due 01/17/24 1,485,000
USD 1,400,000  5.88% due 05/30/22 1,536,780
USD 2,050,000 5.88% due 09/16/25 2,203,750
USD 824,000  6.25% due 03/08/41 903,310

TOTAL GOVERNMENT BONDS

TOTAL SOUTH AFRICA (Cost $6,131,909)
SRILANKA (1.1%)

CORPORATE BOND & NOTE (0.2%)

Bank of Ceylon
USD 465,000 5.33% due 04/16/18 460,350
TOTAL CORPORATE BOND & NOTE 480,350

GOVERNMENT BONDS (0.9%)
Sri Lanka Government International Bond

USD 2,000,000  5.88% due 07/25/22 2,010,000

USD 456,000  6.00% due 01/14/19 476,613
TOTAL GOVERNMENT BONDS 2,486,613
TOTAL SRI LANKA (Cost $2,805,597) 2,946,963
THAILAND (0.6%)

CORPORATE BONDS & NOTES (0.6%)

PTTEP Canada Internationat Finance, Ltd.
Ush 1,000,000 5.69% due 04/05/21 1,097,086
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FIXED INCOME SECURITIES {87.9%) {continued)
THAILAND (0.6%) (continued)
CORPORATE BONDS & NOTES (0.6%) (continued)
PTTEP Canada International Finance, Ltd.

usbp 350,000 8.35% due 06/12/42 $ 371,672
TOTAL CORPORATE BONDS & NOTES 1,468,758
TOTAL THAILAND (Cost $1,494,857) 1,468,758
TURKEY (7.9%)
CORPORATE BONDS & NOTES (3.0%)
Arcelik AS

usbD 500,000 5.00% due 04/03/23 437,500
Asya Sukuk Co., Ltd.

UsbD 1,500,000 7.50% due 03/28/23 (c)(d) 1,306,000
Mersin Uluslararasi Liman Isletmeciligi AS

usD 1,500,000 5.88% due 08/12/20 (c) 1,515,000
Turkiye Garanti Bankasi AS

usbD 290,000 4.00% due 09/13/17 288,608

USD 1,400,000 6.25% due 04/20/21 (a) 1,437,996
Turkiye Halk Bankasi AS

UsD 1,740,000 4.88% due 07/19/17 1,754,546
Turkiye Sise ve Cam Fabrikalari AS

usb 240,000 4.25% due 05/09/20 220,200
Yasar Holdings S.A. Via Willow No. 2

UsD 1,000,000 9.63% due 10/07/15 (c) 985,000

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BONDS (4.9%)
Turkey Government International Bond

USD 1,080,000  6.00% due 01/14/41 1,061,100

USD 6,963,000  7.00% due 03/11/19 7,763,745

USD 2,750,000  11.88% due 01/15/30 4,413,750
TOTAL GOVERNMENT BONDS 13,238,595
TOTAL TURKEY (Cost $20,921,384) 21,182,445

UKRAINE (1.0%)
CORPORATE BONDS & NOTES (1.0%)
Avangardco Investments Public, Ltd.

UsSD 600,000 10.00% due 10/29/15 580,200
Dubai Electricity & Water Authority

UsD 1,200,000 7.38% due 10/21/20 1,447,500
Mriya Agro Holding PLC

usD 800,000 9.45% due 04/19/18 676,000
TOTAL CORPORATE BONDS & NOTES 2,703,700
TOTAL UKRAINE (Cost $2,823,494) 2,703,700

UNITED ARAB EMIRATES (1.0%)
CORPORATE BONDS & NOTES (1.0%)
DIP Sukuk, Ltd.

UsD 210,000 4.29% due 02/20/19 211,012
Ruwais Power Co. PJSC

USD 2,340,000 6.00% due 08/31/36 2,564,521
TOTAL CORPORATE BONDS & NOTES 2,775,533
TOTAL UNITED ARAB EMIRATES (Cost $2,729,549) 2,775,533

UNITED KINGDOM (0.1%)
CORPORATE BOND & NOTE (0.1%)

Fresnillo PLC

UsSD 300,000 5.50% due 11/13/23 301,200
TOTAL CORPORATE BOND & NOTE 301,200
TOTAL UNITED KINGDOM (Cost $297,792) 301,200
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FIXED INCOME SECURITIES (87.9%) (continued)
UNITED STATES (0.4%)
CORPORATE BOND & NOTE (0.4%)
Gemex Finance LLC
UsSD 800,000 9.38% due 10/12/22 (a)(c) $ 939,000
TOTAL CORPORATE BOND & NOTE 939,000
TOTAL UNITED STATES (Cost $879,418) 939,000
VENEZUELA (3.7%)
GOVERNMENT BONDS (3.7%)
\ ional Bond
usp 1,000,000 5.75% due 02/26/16 868,750
UsD 9,650,000 12.75% due 08/23/22 8,926,250
TOTAL GOVERNMENT BONDS 9,795,000
TOTAL VENEZUELA (Cost $9,586,283) 9,795,000
ZAMBIA (0.3%)
GOVERNMENT BOND (0.3%)
Zambia Government Intemational Bond
Ush 1,000,000 5.38% due 09/20/22 853,750
TOTAL GOVERNMENT BOND 853,750
TOTAL ZAMBIA {Cost $854,037) 853,750
TOTAL FIXED INCOME SECURITIES (Cost $231,670,321) $ 235,397,283
SHORT TERM INVESTMENTS (6.0%)
GRAND CAYMAN (6.0%)
TIME DEPOSITS (6.0%)
Bank of Tokyo Mitsubishi
USD 15,874,686 0.03% due 04/01/14 15,874,686
Deutsche Bank, Ltd.
JPY 9,110,005 0.01% due 04/01/14 88,451
TOTAL TIME DEPOSITS 15963137
TOTAL GRAND CAYMAN (Cost $15,963,334) 15,963,137
TOTAL SHORT TERM INVESTMENTS (Cost $15,963,334) 15,963,137
TOTAL INVESTMENTS (Cost $247,633,655) 93.9% $ 251,360,420
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 6.1 16,374,976
NET ASSETS 100.0% ¢ 267,735,396
-~ > Q =
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JPMorgan Chase
usD & Co. 422,845 05/20/2014  EUR 308,875 $ -3 (2.640) S (2,640)
Morgan Stanley &
usb 0., [nc. 477,361 05/20/2014  EUR 347,000 - (641) (641)
Morgan Stanley &
usp 0., Inc. 423,406 05/20/2014  EUR 308,875 - (2.078) (2.078)
s -3 (5.359) § (5,359)
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AUD Barclays Capital 1,800,464 04/02/2014  USD 1,574,000 $ 95,750 § -5 95,750
AUD Barclays Capital 1,749,870 04/02/2014 usp 1,667,000 55,830 - 55,830
AUD Barclays Capital 876,286 04/02/2014 usp 765,000 47,668 - 47,668
AUD Barclays Capitat 2,634,454 04/02/2014 USD 2,363,000 80,194 - 80,194
AUD Barclays Capital 2,307,650 04/02/2014 USD 2,082,947 77,169 - 77,169
Brown Brothers.
AUD Harriman & Co. 11,461 04/02/2014 usb 10,000 629 - 629
Brown Brothers
AUD Harriman & Co. 98,531 04/02/2014 usp 88,000 3,378 - 3,378
Brown Brothers. .
AUD Harriman & Co. 11,478 0410212014 usb 10,000 645 - 645
Brown Brothers
AUD Harriman & Co. 89,136 04/02/2014 usb 79,000 3,664 - 3,664
AUD Deutsche Bank AG 2,634,641 04/02/2014 USD 2,366,000 77,367 - 77,367
AUD Deutsche Bank AG 2,628,619 04/02/2014 USD 2,346,000 91,782 - 91,782
AUD JPMorgan Chase & Co. 107,384 04102/2014 usb 96,000 3,587 - 3,587
AUD Royal Bank of Canada 1,795,967 04/02/2014 usD 1,574,000 91,581 - 91,581
AUD Barclays Capital 210,616 05/02/2014 usD 194,105 819 - 819
AUD Barclays Capital 1,753,404 05/02/2014 uUsD 1,567,000 56,767 - 55,767
Brown Brothers
AUD Harriman & Co. 22,248 05/02/2014 usD 20,000 591 - 591
Brown Brothers
AUD Harriman & Co. 22,063 05/02/2014 usp 20,000 419 - 419
Brown Brothers
AUD Harriman & Co. 32,256 05/02/2014 usb 29,000 852 - 852
Brown Brothers.
AUD Harriman & Co. 107,874 06/02/2014 usb 97,000 2,836 - 2,836
AUD Deutsche Bank AG 1,785,661 05/02/2014 usbD 1,622,000 30,620 - 30,620
AUD Deutsche Bank AG 1,770,505 06/02/2014 usb 1,615,000 23,594 - 23,594
AUD Deutsche Bank AG 1,675,954 05/02/2014 usp 1,548,000 3,087 - 3,087
AUD JPMorgan Chase & Co. 1,694,360 05/02/2014  USD 1,563,000 5,122 - 5,122
Merrill Lynch
AUD International 1,780,447 05/02/2014 usD 1,614,000 33,794 - 33,794
Merrill Lynch
AUD International 1,774,351 05/02/2014 usp 1,615,600 27,153 - 27,153
Merrill Lynch
AUD International 2,622,632 05/02/2014  USD 2,359,000 68,233 - 68,233
Brown Brothers
AUD Harriman & Co. 92,570 06/03/2014 usD 85,000 481 - 481
Brown Brothers
AUD Harriman & Co. 105,446 06/03/2014 usp 97,000 371 - 371
AUD Deutsche Bank AG 1,682,924 06/03/2014 UsSD 1,546,000 8,044 - 8,044
AUD Deutsche Bank AG 1,770,644 06/03/2014  USD 1,600,000 35,046 - 35,046
Morgan Stanley & Co.,
AUD inc. 1,805,175 06/03/2014 UsD 1,618,000 48,934 - 48,934
usp Barclays Capital 194,504 04/02/2014  AUD 210,616 - (821) (821)
Brown Brothers
usp Harriman & Co. 194,000 04/02/2014 AUD 215,378 - (5.742) (5,742)
Brown Brothers
usp Harriman & Co. 28,732 04/0212014  AUD 31,000 - (7) an
Brown Brothers
usp Harriman & Co. 39,000 04/02/2014 AUD 43,162 - {1,029) {1,029)
Brown Brothers
usD Harriman & Co. 10,000 04/02/2014 AUD 11,101 - (296) (298)
Brown Brothers
usp Hariiman & Co. 77,000 04/02/2014 AUD 84,952 - (1,785) {1,785)
Brown Brothers
usp Harriman & Co. 20,000 04/02/2014 AUD 22,103 - (498) (498)
Brown Brothers
usD Harriman & Co. 49,000  04/02/2014  AUD 53,596 - (705) (705)
Brown Brothers
usD Harriman & Co. 10,000 04/02/2014 AUD 11,250 - (433) (433)
Brown Brothers
usb Harriman & Co. 20,000 04/02/2014 AUD 21,919 - (328) (328)
Brown Brothers
usb Harriman & Co. 39,000 04/02/2014 AUD 42,886 - (771) 771y
Brown Brothers
usb Harriman & Co. 235,000 04/02/2014 AUD 257,701 - (3,992) (3,992)
usD Deuische Bank AG 1,622,000 04/02/2014 AUD 1,782,034 - (30,659) (30,659)
usp Deutsche Bank AG 1,600,000 04/02/2014 AUD 1763274 - (35,261) {35,261)
usD Deutsche Bank AG 1,546,000 04/02/2014 AUD 1,675,797 - (8,135) (8,135)
usD Deutsche Bank AG 1615000  04/02/2014 AUD 1,766,885 - (23,610) (23,610)
usp Deutsche Bank AG 1,548,000 04/02/2014  AUD 1,672,534 - (3,108) (3,108)
usD JPMorgan Chase & Co. 39,000 04/02/2014 AUD 43,625 = (1,457) (1,457)
usp JPMorgan Chase & Co. 1,563,000 04/02/2014  AUD 1,690,955 - (5,192) (5,192)
Merrill Lynch
usp International 1,615,000 04/02/2014 AUD 1,770,760 - (27,203) (27,203)
Meriill Lynch
usb International 1,614,000 04/02/2014  AUD 1,776,823 - (33,826) (33,826)
Morgan Stanley & Co.,
usp Inc. 1,618,000 04/02/2014 AUD 1,797,590 - (49,086) (49,086)
Brown Brothers
usb Harriran & Co. 127,000 06/03/2014 AUD 138,058 = (486) (486)
$ 975,007 $ (234,440) § 740,567

®
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BRL Barclays Bank PLC 2,648,855 04/02/2014 UsD 1,103,000 $ 64,411 $ -3 64,411
BRL Citigroup 22,538,945 04/02/2014 USD 9,425,000 508,427 - 508,427
Credit Suisse First
BRL Boston 464,164 04/02/2014 usD 194,000 10,568 - 10,568
Credit Suisse First
BRL Boston 22,380,250 04/02/2014  USD 9,432,000 431,486 - 431,486
BRL Deutsche Bank AG 22,503,902 04/02/2014 UsD 9,318,000 599,082 - 599,982
BRL Deutsche Bank AG 9,722,594 04/02/2014 USD 3,994,000 290,969 - 280,969
BRL JPMorgan Chase & Co. 11,736,752 04/02/2014  USD 4,766,000 406,654 - 406,654
Merrill Lynch
BRL International 11,846,382 04/02/2014 USD 4,826,000 394,971 - 394,971
Morgan Stanley & Co.,
BRL Inc. 23,494,752 04/02/2014 UsD 9,585,000 769,673 - 769,673
BRL Royal Bank of Canada 23,362,262 04/02/2014  USD 9,552,000 744,290 - 744,200
BRL Royal Bank of Canada 11,761,848 04/02/2014 USD 4,749,000 434,715 - 434715
Royal Bank of Scotland
BRL Plc 11,768,972 04/02/2014  USD 4,749,000 437,854 - 437,854
Standard Chartered
BRL Bank 22,534,019 04/02/2014 USD 9,451,000 480,256 - 480,256
BRL Barclays Bank PLC 2,556,798 05/05/2014 usD 1,077,000 40,176 - 40,176
BRL Barclays Bank PLC 24,020,793 05/05/2014 usD 10,117,000 378,731 - 378,731
BRL Barclays Bank PLC 24,185,224 05/05/2014  USD 10,094,000 473,578 - 473,578
Credit Suisse First
BRL Boston 239,978 05/05/2014 usp 97,000 7,857 - 7,857
BRL JPMorgan Chase & Co. 11,944,833 05/05/2014 USD 4,825,000 393,218 - 393,218
BRL JPMorgan Chase & Co. 21,116,463 05/05/2014  USD 8,921,381 305,322 - 305,322
BRL JPMorgan Chase & Co. 10,402,846 05/05/2014  USD 4,184,404 361,053 - 361,053
Morgan Stanley & Co.,
BRL Inc. 23,353,530 05/05/2014 UsSD 9,659,000 545,175 - 545,175
Morgan Stantey & Co.,
BRL fnc. 11,850,655 05/05/2014 USD 4,749,000 429,067 - 429,067
Morgan Stanley & Co.,
BRL Inc. 11,857,303 05/05/2014 USD 4,749,000 431,972 - 431,972
Morgan Stanley & Co.,
BRL Inc. 23,648,842 05/05/2014  USD 9,552,000 781,209 - 781,208
BRL Royal Bank of Canada 11,806,335 05/05/2014 USD 4,766,000 392,702 - 392,702
Royal Bank of Scotland
BRL PLC 23,421,561 05/05/2014 USD 9,835,000 398,901 - 398,901
BRL Barclays Bank PLC 21,028,354 06/03/2014 USD 8,863,000 253,049 - 253,049
BRL Barclays Bank PLC 20,977,240 06/03/2014 usD 8,862,000 231,890 - 231,800
Credit Suisse First
BRL Boston 2,587,287 06/03/2014 usD 1,083,000 38,621 - 38,621
Credit Suisse First
BRL oston 27,651,000 06/03/2014  USD 11,228,832 758,214 - 758,214
Goldman Sachs Group,
BRL Inc. 27,651,000 06/03/2014 UsSD 11,238,417 748,630 - 748,630
BRL JPMorgan Chase & Co. 27,651,000 06/03/2014  USD 11,255,801 731,246 - 731,246
BRL JPMorgan Chase & Co. 382,948 06/03/2014 usD 166,456 - (443) {443)
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BRL JPMorgan Chase & Co. 20,799,114 06/03/2014 UsD 8,862,000 $ 154,870 $ -8 154,670
Merrilt Lynch
BRL International 8,306,901 06/03/2014 USD 3,590,000 11,143 - 11,143
Morgan Stanley & Co.,
BRL Inc. 2,544,066 06/03/2014  USD 1,079,000 23,884 - 23,884
Morgan Stanley & Co.,
BRL Inc. 27,651,000 06/03/2014 UsSD 11,245,730 741,317 - 741,317
Royal Bank of Scotland
BRL 2,597,169 06/03/2014  USD 1,086,000 39,905 - 39,905
BRL Barclays Bank PLC 23,184,000 07/02/2014 USD 9,600,000 372,629 - 372,629
BRL Citigroup 21,754,825 07/02/2014 UsD 9,083,000 294,868 - 294,868
Credit Suisse First
BRL Boston 21,661,783 07/02/2014 usD 9,028,000 289,846 - 280,846
BRL JPMorgan Chase & Co. 21,807,391 07/02/2014 USD 9,063,000 317,479 - 317,479
Morgan Stanley & Co.,
BRL Inc. 2,459,186 07/02/2014 USD 1,061,000 - (3,178) {3,178)
Morgan Stanley & Co.,
BRL Inc. 5,068,710 07/02/2014 USD 2,141,000 39,313 - 39,313
usb Barclays Bank PLC 9,600,000 04/02/2014 BRL 22,651,200 - (382,900) (382,900}
usD Barclays Bank PLC 394,000 040212014 BRL 933,189 - (17.278) (17.278)
usp Barclays Bank PLC 483,000 04/02/2014 BRL 1,138,383 - (18,711) (18,711)
usb Barclays Bank PLC 8,863,000 04/02/2014 BRL 20,699,537 - (259,757} (250,767)
usb Barclays Bank PLC 296,000 04/02/2014 BRL 695,826 - (10,697) (10,697)
usb Barclays Bank PLC 8,862,000 04/02/2014 BRL 20,648,460 - (238,247) (238,247)
usp Citigroup 689,000 04/02/2014  BRL 1,628,452 - (28,696) (28,696)
usD Citigroup 1,368,000 04/02/2014  BRL 3,162,816 - (25,925) (25,925)
usp Citigroup 9,063,000 04/02/2014 BRL 21,252,735 . (303,565) (303,565)
Credit Suisse First
usD Boston 293,000 04/02/2014  BRL 693,824 - (12,784) (12,784)
Credit Suisse First
usD Boston 9,028,000 04/02/2014 BRL 21,161,632 - (298,413) (298,413)
Credit Suisse First
usD Boston 3,008,000 04/02/2014  BRL 7,325,531 - (130,528) (130,528)
Goldman Sachs Group,
usb Inc. 294,000 04/02/2014 BRL 695,457 - (12,504) (12,504)
Goldman Sachs Group,
usD Inc. 392,000 04/02/2014  BRL 925,512 - (15,894) (15,894)
usp JPMorgan Chase & Co. 883,000 04/02/2014 BRL 2,082,909 - (34,985) (34,985)
usD JPMorgan Chase & Co. 383,000 04/02/2014  BRL 919,583 - (22,281} (22,281)
usb JPMorgan Chase & Co. 9,063,000 04/02/2014 BRL 21,307,113 - (327,530) (327,530)
usp JPMorgan Chase & Co. 685,000 04/02/12014 BRL 1,597,146 - (18,899} (18,899)
usD JPMorgan Chase & Co. 8,862,000 04/02/2014 BRL 20.471 220 - (160,133) (160,133)
usD JPMorgan Chase & Co. 1,469,000 04/02/2014 BRL 3,343,150 - (4,402) (4,402)
usp JPMorgan Chase & Co. 169,109 04/02/2014  BRL 382,948 335 - 335
Merill Lynch
usp International 98,000 04/02/2014  BRL 229,369 - (3,088) (3,088)
Merrill Lynch
usb International 3,590,000 04/02/2014 BRL 8,176,225 - (13,449) (13,449)
Merrill Lynch
usD International 1,172,000 04/02/2014 BRL 2,744,824 - (37,707) (37,707)
Morgan Stanley & Co.,
usp Inc. 388,000 04/02/2014 BRL 915,913 - (15,664) (15,664)
Morgan Stanley & Co.,
usp Inc. 2,141,000 04/02/2014  BRL 4,951,063 - (41,046) (41,046)
Morgan Stanley & Co.,
usp Inc. 584,000 04/02/2014 BRL 1,387,934 - (27,694) (27,694)
usb Royal Bank of Canada 283,000 04/02/2014 BRL 678,090 - (5,850) (5,850)
Royal Bank of Scotland .
usp PLC 196,000 04/02/2014  BRL 461,874 - (7,558) {7,558)
Standard Chartered
usp ank 98,000 04/02/2014 BRL 231,133 - (3,866) (3,866)
Slandard Chartered
usD Bank 1,380,000 04/02/2014  BRL 3,270,600 - (61,428) (61,428)
Credit Suisse First
usb Boston 490,000 06/03/2014 BRL 1,170,610 - (17,474) . (17.474)
usp JPMorgan Chase & Co. 193,000 06/03/2014 BRL 442,742 1,066 -
Morgan Stanley & Co.,
usp Inc. 485,000 06/03/2014 BRL 1,143,533 - (10,736) {10,736)
Morgan Stanley & Co.,
usb Inc. 974,000 07/02/2014 BRL 2,257,537 - 2,917

2,573,310} § 12,890,929

$
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Credit Suisse First
CNY Boston 6,151 04/02/2014 usb 1,000 $ -3 {ns {11)
Goldman Sachs Group,
CNY Inc. 18,404 04/02/2014 usD 2,801 = (32) {32)
CNY JPMorgan Chase & Co. 18,303 04/02/2014 usb 3,000 - (42) (42)
Merrill Lynch
CNY International 43,113 04/02/2014 uso 7.000 - (66) (68)
Morgan Stanley & Co.,
CNY Inc. 18,383 04/02/2014 usp 2,088 - 32) (32)
Royal Bank of Scotland
CNY PLC 18,396 04/02/2014  USD 3,000 - (a1) @1)
Standard Chartered
CNY an 3,636,896 04/02/2014 usb 594,021 - (8.123) (9,123)
Standard Chartered
CNY Banl 3,673,861 04/02/2014 usb 597,172 - (6,329) (6,329)
Standard Chartered
CNY Bank 3,673,861 05/06/2014  USD 596,116 - (5,687) (5,687)
Credit Suisse First
usp Boston 1,000 04/02/2014 CNY 6,151 1 - i1
Goldman Sachs Group,
usp Inc. 3,000 04/02/2014 CNY 18,404 40 - 40
usp JPMorgan Chase & Co. 2,990 04/02/2014 CNY 18,393 32 - 32
Mersill Lynch
usD International 7,008 04/02/2014 CNY 43,113 74 - 74
Morgan Stanley & Co.,
usD Inc. 3,000 04/02/2014 CNY 18,383 44 - 44
Royal Bank of Scotland
usp Plc 2,990 04/02/2014 CNY 18,396 32 - 32
Standard Chartered
uso an| 597,473 04/02/2014 CNY 3,673,861 6,630 - 6,630
Standard Chartered
usp Bank 591,163 04/02/2014 CNY 3,636,896 6,265 - 6.265
3 13,128 $ {21,363) § (8,235
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Brown Brothers
JPY Harriman & Co. 16,856,895 04/02/2014 usD 165,000 $ -5 (1,8610) $ (1.610)
Brown Brothers
JPY Harriman & Co. 2,967,686 04/02/2014 usD 29,000 - (248) (248)
Brown Brothers
Jpy Harriman & Co. 16,722,450 04/02/2014  USD 162,000 16 - 16
JPY Citibank NA 409,950,772 04/02/2014 USD 4,015,000 - (43,186) (43,186}
JPY Citibank NA 807,043,943 04/02/2014  USD 7,885,000 - (65,943) (65,943)
JPY Deutsche Bank AG 446,216,408 04/02/2014 USD 4377941 - (54,767) (54,767}
Goldman Sachs Group,
JPY Inc. 16,810,656 04/02/2014  USD 164,000 - (1,130) (1,130)
JPY JPMorgan Chase & Co. 16,938,157 04/02/2014 usD 165,000 - (894) (894}
JPY JPMorgan Chase & Co. 402,701,467 04/02/2014 USD 3,931,000 - (20,421) (29,421}
JPY JPMorgan Chase & Co. 806,822,397 04/02/2014  USD 7,855,000 - (38,090) (38,090)
Merrill Lynch
JPY International 409,470,000 04/02/2014  USD 4,000,000 - (32,844) (32,844)
Brown Brothers
JPY Harriman & Co. 16,568,188 05/02/2014 usbD 161,000 - (453) (453)
JPY Citibank NA 411,305,485 05/02/2014 USD 4,023,000 - (37,406) (37,406)
JPY Deutsche Bank AG 411,874,921 05/02/2014  USD 4,022,000 - (30,889) (30,889)
JPY JPMorgan Chase & Co. 411,803,328 05/02/2014 USD 4,022,000 - (31,582) (31,582)
Merrill Lynch
JPY International 336,465,849 05/02/2014 USD 3,260,281 109 - 109
Merrill Lynch
JPY International 411,089,312 05/02/12014 UsD 4,013,000 - (29,267) (29,267)
Morgan Stanley & Co.,
JPY Inc. 421,894,368 05/02/2014 USD 4,130,000 - (41,799) (41,799)
JPY Royal Bank of Canada 407,838,856 05/02/2014 UsSD 4,016,000 - (63,898) {63,998)
Royal Bank of Scottand
JPY Plc 413,877,928 05/02/2014 USD 4,045,000 - (34,479) (34,479)
Brown Brothers
usD Harriman & Co. 39,000 04/02/2014  JPY 3,982,758 413 - 413
Brown Brothers
usb Hariman & Co. 10,000 04/02/2014 JPY 1,020,510 118 - 113
Brown Brothers
usp Harriman & Co. 137,000 04/02/2014  JPY 14,005,847 1,308 - 1,306
Brown Brothers.
usb Harriman & Co. 59,000 04/02/2014 JPY 6,041,089 399 - 399
Brown Brothers
usD Harriman & Co. 59,000 04/02/2014  JPY 5,986,081 1,004 - 1,004
Brown Brothers
usD Harriman & Co. 232,000 04/02/12014 JPY 23,936,600 20 - 920
Brown Brothers
usp Harriman & Co. 58,000 04/02/2014 JPY 5,992,270 - (56) (56)
Brown Brothers
usbD Harriman & Co. 49,000 04/02/2014 JPY 4,979,527 756 - 756
Brown Brothers
usD Harriman & Co. 29,130 04/02/2014 JPY 3,000,000 65 - 65
Brown Brothers
usb Harriman & Co. 79,000 04/02/2014  JPY 8,007,282 1,421 - 1,421
Brown Brothers
usp Harriman & Co. 20,000 04/02/2014 JPY 2,028,420 348 - 348
Brown Brothers
usD Harriman & Co. 107,000 04/02/2014 JPY 11,028,918 146 - 146
Brown Brothers
usb Harriman & Co. 195,000 04/02/2014 JPY 19,951,815 1,697 - 1,697
Brown Brothers
usb Harriman & Co. 29,000 04/02/2014 JPY 2,967,179 252 - 252
Brown Brothers
usp Harriman & Co. 69,000 04/02/2014 JPY 7,008,605 1,116 - 1,116
usp Citibank NA 4,023,000 04/02/2014 JPY 411,370,658 37,430 - 37,430
usD Deutsche Bank AG 4,022,000 04/02/2014  JPY 411,941,284 30,901 - 30,901
usD JPMorgan Chase & Co. 4,022,000 04/02/2014 JPY 411,868,888 31,602 - 31,602
usp JPMorgan Chase & Co. 58,000 04/02/2014 JPY 5,954,019 314 - 314
Merill Lynch
usp International 4,013,000 04/02/2014  JPY 411,154,322 29,290 - 29,290
Merrill Lynch
usD Internationat 3,259,728 04/02/2014 JPY 336,485,849 - (126) (126)
Morgan Stanley & Co.,
usp Inc. 4,130,000 04/02/2014  JPY 421,963,752 41,798 - 41,798
usp Royal Bank of Canada 4,016,000 04/02/2014 JPY 407,903,112 64,025 - 64,025
Royal Bank of Scotland
usp Plc 4,045,000 04/02/2014 JPY 413,944,266 34,495 - 34,495
Brown Brothers
usp Harriman & Co. 58,000 05/02/2014 JPY 5,968,664 163 - 163
3 279,269 $ (538,188) $ (258,919
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usp Barclays Capital 935,717 04/02/2014 ZAR 9,937,075 $ -3 (8,155) § {8,155)
Brown Brothers
usb Harriman & Co. 13,000 04/02/2014 ZAR 140,903 - (384) (384)
ZAR Barclays Capital 9,861,908 04/02/2014  USD 911,450 25,282 = 25,282
Brown Brothers
ZAR Harriman & Co. 21,513 04/02/2014  USD 2,000 43 - 43
Brown Brothers
ZAR Harriman & Co. 10,776 04/02/2014 usb 1,000 24 - 24
Brown Brothers
ZAR Harriman & Co. 53,726 04/02/2014  USD 5,000 108 - 103
Brown Brothers
ZAR Harriman & Co. 21,877 04/02/2014 usb 2,000 78 - 78
Brown Brothers
ZAR Harriman & Co. 54,275 04/02/2014 usD 5,000 185 - 166
Brown Brothers
ZAR Harriman & Co. 53,804 04/02/2014 usp 5,000 120 - 120
ZAR Barclays Capital 9,937,075 05/05/2014 usD 930,990 8,101 - 8,101
Brown Brothers
ZAR Harriman & Co. 106,521 05/05/2014  USD 10,000 63 - 63
Brown Brothers
ZAR Harriman & Co. 52,855 05/05/2014 usD 5,000 = e =
3 33,869 $ (8,539) $ 25,430
~ B — & — S~ -~
272RDFIYNT14T7 - RO a DEH
TYNTF4T ?ZN%47
BR5IH8F BEQH af5nsE ZhERE EAMERE #%8
BT UNT 1T
-1 # BARCLAYS BANKS PLC s 1,814,464 $ (927,590) -8 -8 886,874
BARCLAYS CAPITAL 446,580 (8.976) - - 437,604
BROWN BROTHERS HARRIMAN & CO. 23,757 (18,833) - - 4,924
CITIBANK 37,430 (146,535) - - (109,105)
CITIGROUP 803,295 (358,186) - - 445,109
CREDIT SUISSE FIRST BOSTON 1,536,603 (459,210) - - 1,077,393
DEUTSCHE BANK AG 1,191,392 (186,429) - - 1,004,963
GOLDMAN SACHS GROUP, INC. 748,670 (29,560} - - 719,110
JP MORGAN CHASE & CO. 2,711,700 (677,991) - - 2,033,708
MERRILL LYNCH INTERNATIONAL 564,767 (177,576) - - 387,191
MORGAN STANLEY & CO., INC. 3,855,303 (191,954) (3,663,338) - 1
ROYAL BANK OF CANADA 1,727,313 (69,848) - - 1,657,465
ROYAL BANK OF SCOTLAND 911,187 (42,078) - - 869,109
STANDARD CHARTERED BANK 493,151 (86,433) - - 408,718
‘S‘ $ 16,865612 $ (3.381199) $ _ (3.663,338) § -8 9,821,075

BEH

AUD - Australian Doliar
BRL -  Brazilian Real

CNY -  Chinese Yuan

EUR - Euro

JPY - Japanese Yen

USD -  United States Dollar
ZAR - South African Rand
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