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(D) ZIEHROK 210,317,02200 | 204,182,7860 | 204,235,9390 | 203,510,8730 | 201, 415,5840 | 200, 467, 1080
1HO%YEEMEE(C/D) 11,7261 11,738 11, 333H 11, 822H 11,518M 11,7261
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BRHAEE, MEELYHEE, REHEMERIL. AFalgE%Financial Statementsh Hir¥EL .
WEPIU—HERLE-BOTY,

1. BEiHESE
(20164E 3 B31BI<# T ¥ 5 #AR)
(K FILTEKR)
BRI
SFHH B (DR $ 4,868,570
BRI 4,868,570
A
E 2SR 465,545
RERR 156,008
SEHMES L UEEFHH 105,175
FPIR B 70,797
LEEREHRTFHHR 20,022
S5t AN 13,681
BRFHH 8,655
BAAH 839,883
BRARIZE 4,028,687
LB & URETRE -
EERL
B i % (1,475,332)
HEBEME S & VBB T YR (19,834,618)
SR (21,309,950)
RERFERIOMER :
B i % (2,164,654)
SEBEIGI S & UAS TS 19,085,796
REFE B OMER) 16,921,142
RE S L URKBRE (S8 (4,388,808)
ERERIC & ZMEEOME (3D $ (360,121)
GE) () ROLEIF. Y1 FRADELETT,
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2. MEELEDIHES

(20165 3 A31HIC# T 9 S HAM)

(K FILTEF)
ERIC & HHREDMME :
AR $ 4,028,687
ERiA% (21,309,950)
FRERFEELOMED 16,921,142
EMAIC & B MBREDEAE (360,121)

SRS
TJ7 1z y FOBBIC K BHHEEDIEREE

(12,587,957)
(25,632,073)

MEEOERLE

(38,580,151)

MEE
HE 118,403,595
HR $ 79,823,444
AUDY 5 X BRLY 5 X CNYZ 5 X
27y Fai=y FRBI
=y b
AT 33,655,795 240,293,085 864,232
BERL 80,899,108 2,474,183,363 4,604,104
HE (472,161,231) (6,771,178,501) (7,213,683)
=y MEEH (357,606,328) (4,056,702,053) (1,745,347)
*%8
1T $ 228,714 $ 1,081,430 $ 7,534
BRL 560,669 11,058,272 40,332
B (3,317,969) (30,450,651) (63,039)
J7 Y Raizy MBI & BiEME $ (2,528,586) $ (18,310,949) § (15,173)
JPYU SR usDy 3 & IARY S R
Z7rFaizy FEEI
1=y b
1T 12,434,709 27,499,568 7,187,539
BERL 105,087,130 15,234,430 11,722,083
e (739,443,219) (90,201,172) (37,062,160)
o=y MERS (621,921,380) (47,467,174) (18,152,538)
®%8
17 $ 84,427 $ 288,062 $ 36,342
ERL 709,123 155,328 64,233
EiE (4,998,757) (922,289) (193,834)
77y 1=y FREIIS& B8 $ (4,205,207) $ (478,899) $ (93,259)
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3. REHMEE

(20164 3 AS1HERT)
(K FILTERF)
TAEEE fiAnE AEME

FIXED INCOME SECURITIES (87.9%)
ANGOLA (0.5%)
GOVERNMENT BOND (0.5%)
Angolan Government International Bond

UsSD 400,000 9.50% due 11/12/25 $ 364,000
TOTAL GOVERNMENT BOND 364,000
TOTAL ANGOLA (Cost §361,422) 364,000
BERMUDA (0.9%)
GOVERNMENT BOND (0.9%)
Bermuda Government International Bond

usD 700,000 4.85% due 02/06/24 734,160
TOTAL GOVERNMENT BOND 734,160
TOTAL BERMUDA (Cost $704,233) 734,160
BRAZIL (8.1%)
CORPORATE BONDS & NOTES (3.1%)
Braskem Finance Ltd.

uso 200,000 5.75% due 04/15/21 190,540
Globo Comunicacao e Participacoes S.A.

usb 650,000 4.84% due 06/08/25 583,180
Itau Unibanco Helding S.A.

usD 800,000 5.65% due 03/19/22 792,000
Marfrig Overseas, Ltd.

USD 450,000  9.50% due 05/04/20 ™ 456,615
Votorantim Cimentos S.A.

usb 525,000 7.25% due 04/05/41 427,875
TOTAL CORPORATE BONDS & NOTES T za50210
GOVERNMENT BONDS (5.0%)
Brazilian G I ional Bond

uso 300,000 2.63% due 01/05/23 256,500

usD 900,000 4.25% due 01/07/25 824,400

usD 1,100,000 4.88% due 01/22/21 1,111,000

USD 500,000 5.00% due 01/27/45 400,000

UsD 1,410,000 5.63% due 01/07/41 1,216,125

usD 200,000 6.00% due 04/07/26 203,200
TOTAL GOVERNMENT BONDS T apizes
TOTAL BRAZIL (Cost $6,693,609) 6,461,435
CAYMAN ISLANDS (0.9%)
CORPORATE BONDS & NOTES (0.9%)
KWG Property Holding Ltd.

usD 300,000 13.25% due 03/2217 324,000
Lamar Funding Ltd.

usD 450,000 3.96% due 05/07/25 403,425
TOTAL CORPORATE BONDS & NOTES 727,425
TOTAL CAYMAN ISLANDS (Cost $716,130) 727,425
CHILE (2.3%)
CORPORATE BONDS & NOTES (2.3%)
Banco del Estado de Chile

UsD 1,500,000 3.88% due 02/08/22 1,584,410
Corp. Nacional del Cobre de Chile

usD 200,000 6.15% due 10/24/36 219,478
TOTAL CORPORATE BONDS & NOTES 1,803,888
TOTAL CHILE (Cost $1,749,037) 1,803,888
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(20164 3 A31BEH )
AL AR A IEfMfE
FIXED INCOME SECURITIES (87.9%) (continued)
CHINA (1.6%) (continued)
CORPORATE BONDS & NOTES (1.6%) (continued)
Agile Property Holdings, Ltd.
USD 200,000  8.88% due 04/28/17 " $ 201,440
CIFI Holdings Group Co., Ltd.
USD 200,000  8.88% due 01/27/19 ™ 216,336
Longfor Properties Co., Ltd.
USD 500,000  6.75% due 01/29/23 528,006
West China Cement, Ltd.
USD 300,000  6.50% due 09/11/18 ™ 314,727
TOTAL CORPORATE BONDS & NOTES 1,260,599
TOTAL CHINA (Cost $1,211,564) 1,260,599
COLOMBIA (1.9%)
GOVERNMENT BONDS (1.9%)
Colombia Government International Bond
USD 800,000  2.63% due 03/15/23 744,000
USD 700,000  6.13% due 01/18/41 735,000
TOTAL GOVERNMENT BONDS T iams.000
TOTAL COLOMBIA (Cost $1,462,949) 1,479,000
CROATIA (2.3%)
GOVERNMENT BONDS (2.3%)
Croatia Government International Bond
USD 850,000  6.00% due 01/26/24 925,004
USD 300,000  6.63% due 07/14/20 329,550
USD 485000  6.75% due 11/05/19 543,084
TOTAL GOVERNMENT BONDS  A791.638
TOTAL CROATIA (Cost $1,768,295) 1,797,638
DOMINICAN REPUBLIC (1.5%)
GOVERNMENT BONDS (1.5%)
Dominican Republic International Bond
USD 250,000  5.50% due 01/27/25 250,000
USD 960,000  6.85% due 01/27/45 950,400
TOTAL GOVERNMENT BONDS T 1200400
TOTAL DOMINICAN REPUBLIC (Cost $1,229,417) 1,200,400
EL SALVADOR (1.0%)
GOVERNMENT BOND (1.0%)
El Salvador Government International Bond
UsD 920,000 6.38% due 01/18/27 © 795,800
TOTAL GOVERNMENT BOND 795800
TOTAL EL SALVADOR (Cost $938,137) 795,800
GABON (0.5%)
GOVERNMENT BONDS (0.5%)
Gabon Government International Bond
USD 200,000  6.38% due 12/12/24 166,000
USD 300,000  6.95% due 06/16/25 249,750
TOTAL GOVERNMENT BONDS  as750
TOTAL GABON (Cost $408,732) 415,750
HONG KONG (2.1%)
CORPORATE BONDS & NOTES (2.1%)
PCCW Capital No 4, Ltd.
USD 400,000  5.75% due 04/17/22 450,082
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FIXED INCOME SECURITIES (87.9%) (continued)

HONG KONG (2.1%) (continued)

CORPORATE BONDS & NOTES (2.1%) (continued)

Shimao Property Holdings, Ltd.
8.38% due 02/10/22
SmarTone Finance, Ltd.
3.88% due 04/08/23

TOTAL CORPORATE BONDS & NOTES
TOTAL HONG KONG (Cost $1,587,004)

HUNGARY (2.1%)
GOVERNMENT BONDS (2.1%)

Hungary Government International Bond
6.38% due 03/29/21

7.63% due 03/29/41
TOTAL GOVERNMENT BONDS
TOTAL HUNGARY (Cost $1,682,064)

INDIA (0.9%)
CORPORATE BONDS & NOTES (0.9%)

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

NTPC, Ltd.
4.38% due 11/26/24

TOTAL CORPORATE BONDS & NOTES
TOTAL INDIA (Cost $670,765)

INDONESIA (6.2%)
CORPORATE BOND & NOTE (0.3%)

Pertamina Persero PT
5.63% due 05/20/43

TOTAL CORPORATE BOND & NOTE
GOVERNMENT BONDS (5.9%)

Indonesia Government International Bond
3.38% due 04/15/23

3.75% due 04/25/22

5.13% due 01/15/45

5.38% due 10/17/23

TOTAL GOVERNMENT BONDS
TOTAL INDONESIA (Cost $4,757,481)

IRELAND (0.5%)
CORPORATE BOND & NOTE (0.5%)

Vnesheconombank Via VEB Finance PLC
6.90% due 07/09/20

TOTAL CORPORATE BOND & NOTE
TOTAL IRELAND (Cost $365,438)

ISRAEL (1.5%)
CORPORATE BOND & NOTE (1.5%)

Israel Electric Corp., Ltd.
9.38% due 01/28/20

TOTAL CORPORATE BOND & NOTE
TOTAL ISRAEL (Cost $1,111,022)

(20164F 3 A31HIRF)

D IEffifE

$ 436,978

779,951
1,667,011
1,667,011

1,476,878

212,400
1,689,278
1,689,278

364,014

366,238
730,252
730,252

220,184
220,184

976,942
403,227
795,688

2,523,125

4,698,982

4,919,166

386,719
386,719
386,719

1,218,180
1,218,180
1,218,180
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(20164 3 ASTHERTH)
AR IR AEHE
FIXED INCOME SECURITIES (87.9%) (continued)
IVORY COAST (1.8%)
GOVERNMENT BONDS (1.8%)
Ivory Coast Government International Bond
UsSD 1,325,000 5.38% due 07/23/24 $ 1,215,687
usD 200,000 6.38% due 03/03/28 189,000
TOTAL GOVERNMENT BONDS 1,404,687
TOTAL IVORY COAST (Cost $1,473,956) 1,404,687
JAMAICA (3.3%)
CORPORATE BOND & NOTE (0.2%)
Digicel, Ltd.
usD 200,000 6.00% due 04/15/21 179,000
TOTAL CORPORATE BOND & NOTE T Ams000
GOVERNMENT BONDS (3.1%)
Jamaica Government International Bond
usb 865,000 6.75% due 04/28/28 886,625
UsD 1,200,000 7.63% due 07/09/25 1,329,000
usD 200,000 7.88% due 07/28/45 203,000
TOTAL GOVERNMENT BONDS 2418825
TOTAL JAMAICA (Cost $2,530,854) 2,597,625
KAZAKHSTAN (2.3%)
CORPORATE BONDS & NOTES (2.3%)
KazMunayGas National Co. JSC
usD 600,000 5.75% due 04/30/43 507,000
usb 200,000 6.38% due 04/09/21 205,524
UsSD 1,100,000 7.00% due 05/05/20 1,155,000
TOTAL CORPORATE BONDS & NOTES 1,867,524
TOTAL KAZAKHSTAN (Cost $1,881,944) 1,867,524
KENYA (0.5%)
GOVERNMENT BOND (0.5%)
Kenya Government International Bond
uso 450,000 6.88% due 06/24/24 424125
TOTAL GOVERNMENT BOND 424,125
TOTAL KENYA (Cost $437,238) 424,125
LUXEMBOURG (0.8%)
CORPORATE BONDS & NOTES (0.8%)
Gazprom OAQ Via Gaz Capital S.A.
usD 200,000 4.95% due 07/19/22 195,157
Minerva Luxembourg S.A.
USD 200,000 7.75% due 01/31/23 ™ 201,750
TMK OAO Via TMK Capital S.A.
uso 250,000 7.75% due 01/27/18 253 541
TOTAL CORPORATE BONDS & NOTES T es0,448
TOTAL LUXEMBOURG (Cost $625,980) 650,448
MEXICO (9.2%)
CORPORATE BONDS & NOTES (7.2%)
Alfa SAB de CV
usD 500,000 6.88% due 03/25/44 500,000
Banco Santander Mexico S.A. Institucion de Banca Multiple Grupo Financi
usD 250,000 4.13% due 11/09/22 257,450
BBVA Bancomer S.A.
USD 305000  5.35% due 11/12/28 292,800
BBVA Bancomer S.A.
uso 250,000 4.38% due 04/10/24 258,750
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(20164 3 A31AHE)
TAEE  HiES AIEME

FIXED INCOME SECURITIES (87.9%) (continued)
MEXICO (9.2%) (continued)
CORPORATE BONDS & NOTES (7.2%) (continued)
Controladora Mabe S.A. de CV

UsSD 1,050,000 7.88% due 10/28/19 3 1,140,300
Grupo Cementos de Chihuahua SAB de CV

UsD 500,000 8.13% due 02/08/20 521,875
Grupo Televisa SAB

USD 200,000 6.63% due 01/15/40 219,714
Grupo Televisa SAB

usD 200,000 6.13% due 01/31/46 212,000
Petroleos Mexicanos

usp 500,000 4.50% due 01/23/26 485,750
Petroleos Mexicanos

UsSD 1,120,000 5.50% due 06/27/44 932,400

usD 650,000 6.50% due 06/02/41 611,975
PLA Administradora Industrial S de RL de CV

UsSD 300,000 5.256% due 11/10/22 289,500
TOTAL CORPORATE BONDS & NOTES 5,702,514
GOVERNMENT BONDS (2.0%)
Mexico Government International Bond

UsD 1,000,000 4.75% due 03/08/44 997,500

USD 600,000 5.75% due 10/12/10 607,500
TOTAL GOVERNMENT BONDS 1,605,000
TOTAL MEXICO (Cost §7,515,766) 7,307,514
MOROCCO (2.0%)
GOVERNMENT BOND (2.0%)
Merocco Government International Bond

usD 1,545,000 4.25% due 12/11/22 1,577,445
TOTAL GOVERNMENT BOND 1,577,445
TOTAL MOROCCO (Cost $1,560,779) 1,577,445
NETHERLANDS (2.0%)
CORPORATE BONDS & NOTES (2.0%)
Lukoil International Finance BV

USD 425,000 4.56% due 04/24/23 405,786
Petrobras Global Finance BV

usD 140,000 3.00% due 01/15/19 119,980

uUsD 650,000 4.88% due 03/17/20 540,930

uso 155,000 6.85% due 06/0515 106,516

uUsD 210,000 7.88% due 03/15/19 201,390
VimpelCom Holdings BV

UsSD 200,000 7.50% due 03/01/22 210,750
TOTAL CORPORATE BONDS & NOTES 1,585,352
TOTAL NETHERLANDS (Cost $1,645,473) 1,585,352
PAKISTAN (1.9%)
GOVERNMENT BOND (1.9%)
Pakistan Government International Bond

USD 1,425,000 6.75% due 12/0319 1,489,263
TOTAL GOVERNMENT BOND 1,489,263
TOTAL PAKISTAN (Cost $1,433,715) 1,489,263
PANAMA (0.4%)
CORPORATE BOND & NOTE (0.2%)
Autoridad del Canal de Panama

UsSD 200,000 4.95% due 07/29/35 ™ 210,000
TOTAL CORPORATE BOND & NOTE 210,000
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TALE  HER A IEfMfE
FIXED INCOME SECURITIES (87.9%) (continued)
PANAMA (0.4%) (continued)
GOVERNMENT BOND (0.2%)
Panama Government International Bond
USD 200,000  4.00% due 09/22/24 ™ $ 210,000
TOTAL GOVERNMENT BOND . z10000
TOTAL PANAMA (Cost $410,906) 420,000
PHILIPPINES (0.8%)
CORPORATE BONDS & NOTES (0.8%)
Alliance Global Group, Inc.
USD 200,000  6.50% due 08/18/17 210,000
SM Investments Corp.
USD 400,000  4.25% due 10/17/19 414,806
TOTAL CORPORATE BONDS & NOTES T e2a808_
TOTAL PHILIPPINES (Cost $610,506) 624,806
POLAND (0.5%)
GOVERNMENT BOND (0.5%)
Poland Government International Bond
USD 370,000  3.25% due D4/06/26 369,075
TOTAL GOVERNMENT BOND 389,075
TOTAL POLAND (Cost $367,221) 369,075
ROMANIA (0.3%)
GOVERNMENT BOND (0.3%)
Romanian Government International Bond
USD 200,000  4.38% due 08/22/23 212,642
TOTAL GOVERNMENT BOND T 284z
TOTAL ROMANIA (Cost $212,900) 212,642
RUSSIA (3.1%)
CORPORATE BOND & NOTE (0.5%)
Sberbank of Russia Via SB Capital S.A.
USD 400,000 6.13% due 02/07/22 414,000
TOTAL CORPORATE BOND & NOTE #1000
GOVERNMENT BOND (2.6%)
Russian Foreign Bond - Eurobond
USD 2,000,000  4.50% due 04/04/22 2,048,884
TOTAL GOVERNMENT BOND 2,048,884
TOTAL RUSSIA (Cost $2,394,676) 2,462,884
SERBIA (6.3%)
GOVERNMENT BONDS (6.3%)
Serbia International Bond
USD 840,000  4.88% due 02/25/20 852,867
USD 1,200,000  5.88% due 12/03/18 1,254,936
USD 836,984 6.75% due 11/01/24 864,305
UsD 1,860,000 7.25% due 09/28/21 2,078,550
TOTAL GOVERNMENT BONDS 5,050,748
TOTAL SERBIA (Cost $4,876,168) 5,050,748
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FIXED INCOME SECURITIES (87.9%) (continued)
SINGAPORE (0.9%)

CORPORATE BONDS & NOTES (0.9%)

Pratama Agung Pte, Ltd.
6.25% due 02/24/20 ™

TBG Global Pte, Ltd.
5.25% due 02/10/22 @

TOTAL CORPORATE BONDS & NOTES
TOTAL SINGAPORE (Cost $751,525)

SLOVENIA (0.4%)
GOVERNMENT BOND (0.4%)

Slovenia Government International Bond
5.25% due 02/18/24

TOTAL GOVERNMENT BOND

TOTAL SLOVENIA (Cost $298,035)
SOUTH AFRICA (3.2%)

CORPORATE BONDS & NOTES (0.5%)

Eskom Holdings, SOC Ltd.
6.75% due 08/06/23

FirstRand Bank, Ltd.
4.25% due 04/30/20

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (2.7%)

South Africa Government International Bond
5.88% due 09/16/25

TOTAL GOVERNMENT BOND
TOTAL SOUTH AFRICA (Cost $2,463,998)
SRI LANKA (0.7%)

GOVERNMENT BONDS (0.7%)

Sri Lanka Government International Bond
5.88% due 07/25/22

6.13% due 06/03/25
TOTAL GOVERNMENT BONDS
TOTAL SRI LANKA (Cost $575,655)

TRINIDAD & TOBAGO (0.6%)
CORPORATE BOND & NOTE (0.6%)

Petroleum Co. of Trinidad & Tobago, Ltd.
9.75% due 08/14/19 ™

TOTAL CORPORATE BOND & NOTE
TOTAL TRINIDAD & TOBAGO (Cost $572,802)

TURKEY (2.6%)
CORPORATE BONDS & NOTES (2.3%)

Anadolu Efes Biracilik Ve Malt Sanayii AS
3.38% due 11/01/22

Arcelik AS
5.00% due 04/03/23

Hazine Mustesarligi Varlik Kiralama AS
4.49% due 11/25/24

TOTAL CORPORATE BONDS & NOTES
GOVERNMENT BOND (0.3%)

Turkey Government International Bond
6.00% due 01/14/41

TOTAL GOVERNMENT BOND
TOTAL TURKEY (Cost $2,121,096)

(20164F 3 A31HIRT)

B IEffifE
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TALE  HER A IEfH{E
UKRAINE (2.3%)
GOVERNMENT BONDS (2.3%)
Ukraine Government International Bond
uso 300,000 7.75% due 09/01/19 $ 282,285
USD 900,000  7.75% due 09/01/21 833,166
USD 300,000  7.75% due 09/01/25 265,935
UsD 200,000 7.75% due 09/01/26 176,476
USD 350,000  7.75% due 09/01/27 308,893
TOTAL GOVERNMENT BONDS 1,866,755
TOTAL UKRAINE (Cost $1,937,778) 1,866,755
UNITED ARAB EMIRATES (1.9%)
CORPORATE BONDS & NOTES (1.9%)
DP World, Ltd.
USD 600,000  6.85% due 07/02/37 611,676
EMG SUKUK, Ltd.
uso 400,000 4.56% due 06/18/24 412,520
Ruwais Power Co. PJSC
USD 480,000  6.00% due 08/31/36 524,300
TOTAL CORPORATE BONDS & NOTES 154849
TOTAL UNITED ARAB EMIRATES (Cost $1,605,961) 1,548,496
UNITED KINGDOM (0.7%)
CORPORATE BONDS & NOTES (0.7%)
Fresnillo PLC
USD 200,000  5.50% due 11/13/23 205,250
Petra Diamonds US Treasury PLC
USD 400,000  8.25% due 05/31/20 339,000
TOTAL CORPORATE BONDS & NOTES T saa2s0
TOTAL UNITED KINGDOM (Cost $607,555) 544,250
UNITED STATES (3.5%)
CORPORATE BOND & NOTE (0.8%)
Cemex Finance LLC
USD 600,000  9.38% due 10/12/22 *¥¥ 663,750
TOTAL CORPORATE BOND & NOTE T e63,750_
GOVERNMENT BONDS (2.7%)
U.S. Treasury Note
USD 764,000  1.00% due D8/31/16 765,910
USD 1,340,000  1.00% due 09/15/17 1,345,759
TOTAL GOVERNMENT BONDS T 2111,669
TOTAL UNITED STATES (Cost $2,750,473) 2,775,419
VIETNAM (1.0%)
GOVERNMENT BOND (1.0%)
i Go [ ional Bond
USD 800,000  4.80% due 11/19/24 801,952
TOTAL GOVERNMENT BOND  B01952
TOTAL VIETNAM (Cost $811,992) 801,952
ZAMBIA (0.2%)
GOVERNMENT BOND (0.2%)
Zambia Government International Bond
USD 200,000  5.38% due 09/20/22 152,000
TOTAL GOVERNMENT BOND 152,000
TOTAL ZAMBIA (Cost $153,250) 152,000
TOTAL FIXED INCOME SECURITIES (Cost $70,045,501) $ 70,122,915
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TASE  HRA MAELE AEfE
SHORT-TERM INVESTMENT (4.3%)
BAHAMAS (4.3%)
TIME DEPOSIT (4.3%)
JPMorgan Chase & Co.
USD 3,458,895 0.14% due 04/01/16 3 3,458,895
TOTAL TIME DEPOSIT 3,458,895
TOTAL BAHAMAS (Cost $3,458,895) 3,458,895
TOTAL SHORT-TERM INVESTMENT (Cost $3,458,895) 3,458,895
TOTAL INVESTMENTS (Cost $73,504,396) 92.2% $ 73,581,810
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 7.8 6,241,634
NET ASSETS 100.0% $ 79,823,444
(20164 3 AS1HERTH)
AUDY S RIZHEITZEETHIEI
_RET
. R . RER KRR ik
niE HR3IHEF 2iH9%E REB bkl 22ih%a S fff 2 Bt} (#li%R)
AUD Bank of America NA 2,403,295 04/04/2016  USD 1,730,000 5 112,246 § -3 112,246
Brown Brothers.
AUD Harriman & Co. 8,679 04/04/2016  USD 6,200 453 - 453
Brown Brothers
AUD Harriman & Co. 100,540 04/04/2016  USD 75,000 2,069 - 2,069
Brown Brothers
AUD Harriman & Co. 62,345 04/04/2016  USD 46,500 1,291 - 1,291
Brown Brothers
AUD Harriman & Co. 6,960 04/04/2016  USD 5,300 35 - 35
Brown Brothers
AUD Harriman & Co. 50,456 04/04/2016  USD 38,000 677 - 677
AUD Citibank NA 2,722,743 04/04/2016  USD 1,941,667 145,452 - 145452
Goldman Sachs Group,
AUD Inc. 2,420,273 04/04/2016  USD 1,730,000 125,261 - 125,261
Goldman Sachs Group,
AUD Inc. 2,403,847 04/04/2016  USD 1,730,000 112,748 - 112,746
Goldman Sachs Group,
AUD Inc. 2,285,623 05/03/2016  USD 1,717,000 32,713 - 32,713
AUD Morgan Stanley 4,324,242 05/03/2016  USD 3,314,000 - (3,761) (3,761)
AUD Royal Bank of Canada 3,359,308 05/03/2016  USD 2,575,000 (3,348) (3,348)
Brown Brothers
uso Harriman & Co. 107,000 04/04/2016  AUD 140,195 (467) (467)
Goldman Sachs Group,
usb Inc. 1,717,000 04/04/2016  AUD 2,282,517 - (32,664) (32,664)
usb JPMorgan Chase & Co. 58,000 04/04/2016  AUD 77,388 - (1,322) (1,322)
usb Morgan Stanley 3,318,423 04/04/2016  AUD 4,324,242 3,675 - 3,675
usb Royal Bank of Canada 2,575,000 04/04/2016  AUD 3,354,896 3,304 - 3,304
Brown Brothers
uso Harriman & Co. 42,000 05/03/2016  AUD 54,669 149 149
$ 540,071 § (41,562) 498,509
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BRLY S RIZEIT2EEFHEMEI
_RER
RER RER AR
BE HR3IHEF 2% REB FEH] 2% ST fiff & Baliti) (#lER)
BRL Barclays Bank Plc 13,051,474 04/04/2016  USD 3,303,000 $ 326,795 $ $ 326,795
BRL Barclays Bank Plc 32,630,661 04/04/2016  USD 8,258,000 817,038 - 817,038
Credit Suisse First
BRL Boston 32,312,635 04/04/2016  USD 7,753,110 1,233,481 - 1,233,481
BRL Deutsche Bank AG 16,255,272 04/04/2016  USD 4,567,499 - (46,683) (46,683)
BRL Deutsche Bank AG 16,407,040 04/04/2016  USD 4,610,144 - (47,119) (47,119)
BRL JPMorgan Chase & Co. 399,845 04/04/2016  USD 97,000 14,202 - 14,202
BRL JPMorgan Chase & Co. 368,843 04/04/2016  USD 103,639 - (1,059) (1,059)
BRL JPMorgan Chase & Co. 3,034,747 04/04/2016  USD 852,720 - (8,715) (8,715)
BRL Morgan Stanley 211,431 04/04/2016  USD 51,000 7,802 7,802
BRL Morgan Stanley 16,250,850 04/04/2016  USD 4,566,256 - (46,670) (46,670)
BRL Morgan Stanley 26,289,295 04/04/2016  USD 7,386,916 (75,499) (75,499)
Goldman Sachs Group,
BRL Inc. 38,952,000 05/03/2016  USD 9,353,344 1,393,577 - 1,393,577
BRL JPMorgan Chase & Co. 366,253 05/03/2016  USD 97,000 4,050 - 4,050
BRL JPMorgan Chase & Co. 988,225 05/03/2016  USD 250,000 22,653 - 22,653
BRL Morgan Stanley 1,959,128 05/03/2016  USD 518,000 22527 = 22,527
BRL Morgan Stanley 70,992 05/03/2016  USD 17,000 2,587 - 2,587
Royal Bank of Scotland
BRL Pl 33,193,600 05/03/2016  USD 8,000,000 1,158,169 - 1,158,169
BRL Citibank NA 14,475,614 06/02/2016  USD 3,510,687 449,358 449,358
BRL Deutsche Bank AG 16,493,618 06/02/2016  USD 4,422,000 90,103 - 90,103
BRL Deutsche Bank AG 16,658,096 06/02/2016  USD 4,420,000 137,099 137,099
BRL Morgan Stanley 16,308,200 06/02/2016  USD 4,000,000 461,652 - 461,652
BRL Royal Bank of Canada 16,286,400 06/02/2016  USD 4,000,000 455,415 - 455,415
BRL Morgan Stanley 16,628,815 07/05/2016  USD 4,422,000 84,807 - 84,807
BRL Morgan Stanley 26,289,295 07/05/2016  USD 7,054,309 70,290 - 70,290
usoD Barclays Bank Plc 3,667,278 04/04/2016 BRL 13,051,474 37 482 - 37,482
uso Barclays Bank Plc 9,168,749 04/04/2016 BRL 32,630,661 93,711 - 93,711
Credit Suisse First
usb Boston 9,079,388 04/04/2016 BRL 32,312,635 02,797 - 92,797
usD Deutsche Bank AG 4,420,000 04/04/2016  BRL 16,407,040 (143,025) (143,025)
usb Deutsche Bank AG 4,422,000 04/04/2016  BRL 16,255,272 - (98,8186) (98,818)
usoD JPMorgan Chase & Co. 97,000 04/04/2016  BRL 368,843 - (5,580) (5,580)
usb JPMorgan Chase & Co. 112,351 04/04/2016  BRL 399,845 1,148 = 1,148
usb JPMorgan Chase & Co. 817,000 04/04/2016  BRL 3,034,747 - (27,005) (27,005)
uso Morgan Stanley 7,220,350 04/04/2016 BRL 26,289,295 (91,0686) (91,066)
usD Morgan Stanley 4,422,000 04/04/2016  BRL 16,250,850 - (97.5886) (97,586)
uso Morgan Stanley 50,400 04/04/2016  BRL 211,431 607 - 607
5 6,977,350 § (688,823) § 6,288,527
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CNY Y SRIZEITDE5ETFHEEI
_RER
RER RER AR
BE HR3IHEF 2% REB FEH] 2% ST fiff & Baliti) (#lER)
CNY JPMorgan Chase & Co. 13,684 04/05/2016  USD 2,100 $ 16 3% - % 16
CNY JPMorgan Chase & Co. 27,334 04/05/2016  USD 4,200 26 - 26
CNY JPMorgan Chase & Co. 13,124 04/05/2016  USD 2,000 29 - 29
CNY JPMorgan Chase & Co. 21,325 04/05/2016  USD 3,300 - (3) (3)
CNY JPMorgan Chase & Co. 26,228 04/05/2016  USD 4,000 55 - 55
CNY JPMorgan Chase & Co. 26,753 04/05/2016  USD 4,100 36 - 36
CNY Morgan Stanley 12,950 04/05/2016  USD 2,004 — 2) 2)
Standard Chartered
CNY Bank 2,589,443 04/05/2016  USD 394,317 6,037 - 6,037
Standard Chartered
CNY Bank 2,704,940 04/05/2016  USD 418,644 - (432) (432)
Standard Chartered
CNY Bank 2,704,940 05/04/2016  USD 416,914 798 — 798
uso JPMorgan Chase & Co. 4,230 04/05/2016  CNY 27,334 4 - 4
usp JPMorgan Chase & Co. 4,141 04/05/2016  CNY 26,753 4 = 4
usb JPMorgan Chase & Co. 4,059 04/05/2016  CNY 26,228 4 - 4
UsD JPMorgan Chase & Co. 3,300 04/05/2016  CNY 21,325 4 - 4
usb JPMorgan Chase & Co. 2,118 04/05/2016  CNY 13,684 2 - 2
uso JPMorgan Chase & Co. 2,031 04/05/2016  CNY 13,124 2 2
uso Morgan Stanley 2,000 04/05/2016  CNY 12,950 - (2) (2)
Standard Chartered
usb Bank 400,768 04/05/2016  CNY 2,580,443 414 - 414
Standard Chartered
usb Bank 417,558 04/05/2016  CNY 2,704,940 — (653) (653)
5 7,431 § (1,092) § 6,339
JPY Y SRIZEBITZEETFHI!MEI
_RER
RER RER FHMia
niE HR3IHEF 2iH9%E REB FEH] 22ih%a BaliEsy Bt} (#li%R)
JPY BNP Paribas SA 1,602,541,246 04/04/2016 USD 14,179,133 -] 50,982 -3 59,982
Brown Brothers
JPY Harriman & Co. 6,567,290 04/04/2016  USD 58,000 = (647) (847)
Brown Brothers
JPY Harriman & Co. 16,104,220 04/04/2016 uso 142,000 1,001 - 1,001
Brown Brothers
JPY Harriman & Co. 992,429 04/04/2016  USD 8,800 18 18
Brown Brothers
JPY Harriman & Co. 8,217,975 04/04/2016  USD 73,000 19 - 19
JPY Citibank NA 612,538,890 05/06/2016  USD 5,458,375 - (10,483) (10,483)
JPY Deutsche Bank AG 1,008,007 560 05/06/2016  USD 9,000,000 - (34,828) (34,828)
Brown Brothers
usb Harriman & Co. 53,000 04/04/2016  JPY 6,011,366 - (413) (413)
usp Citibank NA 5453516 04/04/2016  JPY 612,538,890 10,903 10,903
uso Deutsche Bank AG 9,000,000 04/04/2016  JPY 1,008,880,110 35,762 - 35,762
uspD JPMorgan Chase & Co. 62,000 04/04/2016  JPY 6,992,794 (133) (133)
$ 107,775 § (46,504) § 61,271
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ZARYV S RIZBIT2EEFHMEI
_RER
RER REH AR
BE HR3IHEF 2% REB FEH] 2% ST fiff & Baliti) (#lER)
usoD BNP Paribas SA 462,196 04/04/2016  ZAR 6,852,475 $ - 8 (1,946) § (1,948)
Brown Brothers.
usp Harriman & Co. 6,500 04/04/2016  ZAR 99,419 - (234) (234)
usb JPMorgan Chase & Co. 6,000 04/04/2016  ZAR 91,967 - (229) (229)
ZAR Barclays Bank Plc 6,715,404 04/04/2016  USD 419,159 35,699 - 35,699
Brown Brothers
ZAR Harriman & Co. 55,959 04/04/2016  USD 3,500 280 280
Brown Brothers
ZAR Harriman & Co. 69,161 04/04/2016  USD 4,500 185 - 185
Brown Brothers
ZAR Harriman & Co. 34,640 04/04/2016  USD 2,200 146 - 146
Brown Brothers
ZAR Harriman & Co. 34,479 04/04/2016  USD 2,200 135 - 135
Brown Brothers.
ZAR Harriman & Co. 68,774 04/04/2016  USD 4,400 258 - 258
Brown Brothers
ZAR Harriman & Co. 65,446 04/04/2016  USD 4,300 133 133
ZAR BNP Paribas SA 6,852,475 05/04/2016  USD 458,497 1,919 - 1,919
3 38,765 $ (2,409) 3§ 36,356
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— &
TYVINT 1« TWEIDEE
TYNT4T  TUNT4T
WEIHEF BEDHE aEnE ZHERE EAERE ey
EBETYNF4T
HETH Bank of America NA $ 112246 S - s - s - 5 112248
Barclays Bank PLC 1,310,725 - 1,053,390 - 2,364,115
BNP Paribas SA 61,901 (1,946) - - 59,855
Citibank NA 605,713 (10,483) - - 595,230
Credit Suisse First Boston 1,326,278 - - - 1,326,278
Deutsche Bank AG 262,964 (370,471) - - (107,507)
Goldman Sachs Group, Inc. 1,664,297 (32,664) - = 1,631,633
JPMorgan Chase & Co. 42,235 (44,048) - - (1,811)
Morgan Stanley & Co., Inc. 653,947 (314,586) 330,000 - 669,361
Royal Bank of Canada 458,719 (3,348) - - 455,371
Royal Bank of Scotland PLC 1,158,169 - - - 1,158,169
Standard Chartered Bank 7,249 (1,085) - - 6,164
RRAB—=RYTAY
ZHOHREGD
TUNT 1 TER § 7664443 §  (778629) § 1,383,390 $ - $ 8,269,204

[ Brown Brothers Harriman &
Co. 6,949 § (1,761)

517?"{??';2115 $ 7671392 §  (780,390)

*Net represents the receivable/(payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across
transactions traded under the same legal agreement with the same legal entity.

BERI
AUD - Australian Dollar
BRL - Brazlian Real
CNY - Chinese Yuan
JPY - Japanese Yen
USD -  United States Dollar
ZAR - South African Rand
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