POINT®

Index Constituents Report

Universe: EM Local Currency Government - 10% Country Capped

Country Coupon Maturity Date
Argentina 26.000 11/21/2020
Argentina 18.200 10/3/2021
Argentina 16.000 10/17/2023
Argentina 15.500 10/17/2026
Brazil .000 7/1/2020
Brazil .000 10/1/2020
Brazil 9.762 1/1/2021
Brazil .000 4/1/2021
Brazil .000 7/1/2021
Brazil .000 1/1/2022
Brazil 12.500 1/5/2022
Brazil .000 7/1/2022
Brazil 9.762 1/1/2023
Brazil .000 7/1/2023
Brazil 8.500 1/5/2024
Brazil 9.762 1/1/2025
Brazil 9.762 1/1/2027
Brazil 10.250 1/10/2028
Brazil 9.762 1/1/2029
Mexico 6.500 6/10/2021
Mexico 7.250 12/9/2021
Mexico 6.500 6/9/2022
Mexico 8.000 12/7/2023
Mexico 8.000 9/5/2024
Mexico 10.000 12/5/2024
Mexico 5.750 3/5/2026
Mexico 7.500 6/3/2027
Mexico 8.500 5/31/2029
Mexico 7.750 5/29/2031
Mexico 7.750 11/23/2034
Mexico 10.000 11/20/2036
Mexico 8.500 11/18/2038
Mexico 7.750 11/13/2042
Mexico 8.000 11/7/2047
Colombia 11.000 7/24/2020
Colombia 7.750 4/14/2021
Colombia 7.000 5/4/2022
Colombia 4.375 3/21/2023
Colombia 10.000 7/24/2024
Colombia 6.250 11/26/2025
Colombia 7.500 8/26/2026
Colombia 9.850 6/28/2027

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD

page 1 of 17



POINT®

Index Constituents Report
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Country Coupon Maturity Date
Colombia 6.000 4/28/2028
Colombia 7.750 9/18/2030
Colombia 7.000 6/30/2032
Colombia 7.250 10/18/2034
Chile 5.500 8/5/2020
Chile 4.500 2/28/2021
Chile 4.500 3/1/2021
Chile 6.000 1/1/2022
Chile 4.000 3/1/2023
Chile 4.500 3/1/2026
Chile 4.700 9/1/2030
Chile 6.000 1/1/2034
Chile 5.000 3/1/2035
Chile 6.000 1/1/2043
Chile 5.100 7/15/2050
Peru 5.200 9/12/2023
Peru 5.700 8/12/2024
Peru 8.200 8/12/2026
Peru 6.350 8/12/2028
Peru 5.940 2/12/2029
Peru 6.950 8/12/2031
Peru 6.150 8/12/2032
Peru 5.400 8/12/2034
Peru 6.900 8/12/2037
Peru 6.850 2/12/2042
Peru 6.714 2/12/2055
Turkey 9.400 7/8/2020
Turkey 23.000 8/12/2020
Turkey 10.700 2/17/2021
Turkey 20.900 4/21/2021
Turkey 9.200 9/22/2021
Turkey 9.500 1/12/2022
Turkey 11.000 3/2/2022
Turkey 10.700 8/17/2022
Turkey 8.500 9/14/2022
Turkey 12.200 1/18/2023
Turkey 7.100 3/8/2023
Turkey 16.200 6/14/2023
Turkey 8.800 9/27/2023
Turkey 20.100 10/18/2023
Turkey 10.400 3/20/2024
Turkey 9.000 7/24/2024

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
Turkey 8.000 3/12/2025
Turkey 10.600 2/11/2026
Turkey 11.000 2/24/2027
Turkey 10.500 8/11/2027
Turkey 12.400 3/8/2028

Czech Rep 3.750 9/12/2020
Czech Rep .750 2/23/2021
Czech Rep 3.850 9/29/2021
Czech Rep 4.700 9/12/2022
Czech Rep 450 10/25/2023
Czech Rep 5.700 5/25/2024
Czech Rep 2.400 9/17/2025
Czech Rep 1.000 6/26/2026
Czech Rep .250 2/10/2027
Czech Rep 2.500 8/25/2028
Czech Rep 2.750 7/23/2029
Czech Rep .950 5/15/2030
Czech Rep 2.000 10/13/2033
Czech Rep 4.200 12/4/2036
Czech Rep 4.850 11/26/2057

Hungary 1.000 9/23/2020
Hungary 7.500 11/12/2020
Hungary .500 4/21/2021
Hungary 2.500 10/27/2021
Hungary 7.000 6/24/2022
Hungary 1.750 10/26/2022
Hungary 6.000 11/24/2023
Hungary 3.000 6/26/2024
Hungary 5.500 6/24/2025
Hungary 2.750 12/22/2026
Hungary 3.000 10/27/2027
Hungary 6.750 10/22/2028
Hungary 3.250 10/22/2031

Philippines 3.375 8/20/2020
Philippines 6.125 9/16/2020
Philippines 5.875 12/16/2020
Philippines 4.950 1/15/2021
Philippines 4.250 1/25/2021
Philippines 3.500 3/20/2021
Philippines 6.500 4/28/2021
Philippines 5.750 11/24/2021
Philippines 6.375 1/19/2022

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
Philippines 4.000 1/26/2022
Philippines 4.875 8/2/2022
Philippines 4.750 9/13/2022
Philippines 3.900 11/26/2022
Philippines 4.625 12/4/2022
Philippines 4.000 12/6/2022
Philippines 5.500 3/8/2023
Philippines 3.500 4/21/2023
Philippines 4.500 4/20/2024
Philippines 4.125 8/20/2024
Philippines 5.750 4/12/2025
Philippines 3.625 9/9/2025
Philippines 6.250 2/14/2026
Philippines 3.500 9/20/2026
Philippines 4.750 5/4/2027
Philippines 6.250 3/22/2028
Philippines 6.875 1/10/2029
Philippines 8.750 5/27/2030
Philippines 8.000 7/19/2031
Philippines 5.875 2/2/2032
Philippines 5.750 9/27/2032
Philippines 8.500 11/29/2032
Philippines 3.625 3/21/2033
Philippines 9.250 11/5/2034
Philippines 8.000 9/30/2035
Philippines 8.125 12/16/2035
Philippines 6.250 1/14/2036
Philippines 7.625 9/29/2036
Philippines 5.250 5/18/2037
Philippines 5.750 8/16/2037
Philippines 6.750 1/24/2039
Philippines 4.625 9/9/2040

Poland .000 7/25/2020
Poland 5.250 10/25/2020
Poland 2.000 4/25/2021
Poland .000 5/25/2021
Poland 1.750 7/25/2021
Poland 5.750 10/25/2021
Poland 2.250 4/25/2022
Poland 5.750 9/23/2022
Poland 2.500 1/25/2023
Poland 4.000 10/25/2023

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Poland 2.500 4/25/2024
Poland 2.250 10/25/2024
Poland 3.250 7/25/2025
Poland 2.500 7/25/2026
Poland 2.500 7/25/2027
Poland 2.750 4/25/2028
Poland 5.750 4/25/2029
Poland 2.750 10/25/2029
Poland 4.000 4/25/2047
Russia 7.600 4/14/2021
Russia 7.500 8/18/2021
Russia 7.000 12/15/2021
Russia 7.600 7/20/2022
Russia 7.400 12/7/2022
Russia 7.000 1/25/2023
Russia 7.000 8/16/2023
Russia 6.500 2/28/2024
Russia 7.400 7/17/2024
Russia 7.100 10/16/2024
Russia 7.150 11/12/2025
Russia 7.750 9/16/2026
Russia 7.950 10/7/2026
Russia 8.150 2/3/2027
Russia 7.050 1/19/2028
Russia 6.900 5/23/2029
Russia 7.650 4/10/2030
Russia 8.500 9/17/2031
Russia 7.700 3/23/2033
Russia 7.250 5/10/2034
China 3.460 7/11/2020
China 3.140 7/12/2020
China 3.460 7/27/2020
China 3.280 8/5/2020
China 3.140 9/8/2020
China 3.290 9/16/2020
China 4.070 10/17/2020
China 3.000 10/18/2020
China 3.600 10/26/2020
China 3.670 10/28/2020
China 3.650 11/15/2020
China 3.770 12/16/2020
China 2.530 1/14/2021

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
China 4.440 1/16/2021
China 3.940 1/20/2021
China 3.560 1/25/2021
China 2.440 2/21/2021
China 3.830 3/17/2021
China 4.330 4/3/2021
China 3.420 4/12/2021
China 2.580 4/14/2021
China 3.990 6/16/2021
China 4.020 7/3/2021
China 3.240 7/5/2021
China 2.650 7/14/2021
China 3.930 8/18/2021
China 3.170 10/11/2021
China 2.390 10/20/2021
China 3.850 10/23/2021
China 3.700 10/23/2021
China 3.270 11/15/2021
China 3.570 11/17/2021
China 2.880 1/12/2022
China 3.360 1/22/2022
China 3.510 2/23/2022
China 2.690 3/7/2022
China 3.130 4/13/2022
China 3.540 4/16/2022
China 3.360 5/24/2022
China 3.300 7/9/2022
China 3.470 7/13/2022
China 3.390 8/23/2022
China 3.730 10/19/2022
China 3.050 10/22/2022
China 3.550 12/13/2022
China 3.810 1/18/2023
China 3.520 2/21/2023
China 4.160 2/28/2023
China 2.750 3/17/2023
China 3.170 4/19/2023
China 3.380 5/23/2023
China 2.950 6/16/2023
China 3.300 7/12/2023
China 4.080 8/22/2023
China 2.750 9/1/2023

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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China 3.290 10/18/2023
China 2.790 11/17/2023
China 3.620 11/27/2023
China 3.200 3/16/2024
China 4.420 3/20/2024
China 3.190 4/11/2024
China 3.690 6/11/2024
China 4.000 6/19/2024
China 3.570 6/22/2024
China 4.130 9/18/2024
China 3.690 9/21/2024
China 3.770 12/18/2024
China 3.900 12/21/2024
China 3.770 3/8/2025
China 3.640 4/9/2025
China 4.110 5/15/2025
China 3.610 6/7/2025
China 3.510 7/16/2025
China 3.600 9/6/2025
China 2.990 10/15/2025
China 3.220 12/6/2025
China 2.850 1/28/2026
China 2.900 5/5/2026
China 3.250 6/6/2026
China 3.700 6/26/2026
China 2.740 8/4/2026
China 2.700 11/3/2026
China 3.400 2/9/2027
China 3.520 5/4/2027
China 3.590 8/3/2027
China 4.520 8/16/2027
China 3.820 11/2/2027
China 3.850 2/1/2028
China 3.690 5/17/2028
China 4.940 8/11/2028
China 3.540 8/16/2028
China 3.250 11/22/2028
China 3.860 2/19/2029
China 3.290 5/23/2029
China 4.000 8/27/2029
China 3.960 4/15/2030
China 3.820 9/2/2030

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
China 4.150 4/28/2031
China 4.030 4/23/2032
China 2.900 5/24/2032
China 4.100 9/27/2032
China 3.990 4/22/2033
China 4.320 8/12/2033
China 1.640 12/15/2033
China 4.770 4/28/2034
China 4.630 8/11/2034
China 4.090 4/27/2035
China 3.740 9/22/2035
China 4.270 5/17/2037
China 4.500 5/8/2038
China 3.910 10/23/2038
China 4.020 4/9/2039
China 4.180 10/15/2039
China 4.080 3/1/2040
China 4.030 6/21/2040
China 3.960 7/29/2040
China 3.960 8/16/2040
China 4.230 12/9/2040
China 4.310 2/24/2041
China 4.500 6/23/2041
China 4.070 6/28/2042
China 4.120 8/2/2042
China 4.760 9/16/2043
China 5.050 12/9/2043
China 4.760 7/24/2044
China 4.300 10/27/2044
China 3.940 7/27/2045
China 3.740 10/20/2045
China 3.520 4/25/2046
China 3.270 8/22/2046
China 3.770 2/20/2047
China 4.050 712412047
China 4.280 10/23/2047
China 4.220 3/19/2048
China 3.970 7/23/2048
China 4.080 10/22/2048
China 4.300 11/30/2059
China 4.030 5/24/2060
China 4.400 11/18/2060

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
China 4.480 5/26/2061
China 4.330 11/10/2061
China 4.250 5/17/2062
China 4.350 11/15/2062
China 4.240 5/20/2063
China 5.310 11/18/2063
China 4.670 5/26/2064
China 4.240 11/24/2064
China 3.990 5/25/2065
China 3.890 11/23/2065
China 3.700 5/23/2066
China 3.480 11/21/2066
China 4.080 5/22/2067
China 4.370 11/20/2067
China 4.130 5/21/2068
China 3.820 11/19/2068
China 4.000 6/24/2069

SKorea 1.750 7/31/2020

S.Korea 1.750 8/31/2020

SKorea 2.000 9/10/2020

S.Korea 1.750 9/30/2020

S.Korea 1.750 10/31/2020

S.Korea 1.750 11/30/2020

SKorea 1.750 12/10/2020

S.Korea 1.750 12/31/2020

SKorea 1.750 1/31/2021

S.Korea 1.750 2/28/2021

SKorea 1.500 2/28/2021

SKorea 2.000 3/10/2021

SKorea 1.500 3/31/2021

S.Korea 1.500 4/30/2021

SKorea 1.500 5/31/2021

S.Korea 4.250 6/10/2021

S.Korea 2.250 6/10/2021

SKorea 1.250 6/30/2021

S.Korea 1.500 6/30/2021

S.Korea 1.250 7/31/2021

SKorea 1.250 8/31/2021

S.Korea 1.375 9/10/2021

S.Korea 1.250 9/30/2021

SKorea 1.250 10/31/2021

S.Korea 1.250 11/30/2021

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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SKorea 2.000 12/10/2021
SKorea 1.500 12/31/2021
S.Korea 1.750 1/31/2022
SKorea 1.750 2/28/2022
SKorea 1.875 3/10/2022
SKorea 1.750 3/31/2022
S.Korea 1.750 4/30/2022
SKorea 1.750 5/31/2022
S.Korea 3.750 6/10/2022
S.Korea 1.625 6/10/2022
S.Korea 1.750 6/30/2022
SKorea 1.750 7/31/2022
S.Korea 1.750 8/31/2022
SKorea 2.000 9/10/2022
S.Korea 1.750 9/30/2022
S.Korea 1.750 10/31/2022
SKorea 1.750 11/30/2022
SKorea 1.750 12/31/2022
S.Korea 1.750 1/31/2023
SKorea 1.750 2/28/2023
S.Korea 3.000 3/10/2023
S.Korea 2.375 3/10/2023
S.Korea 1.750 3/31/2023
S.Korea 1.750 4/30/2023
S.Korea 1.750 5/31/2023
SKorea 1.750 6/30/2023
S.Korea 1.750 7/31/2023
S.Korea 1.750 8/31/2023
SKorea 3.375 9/10/2023
S.Korea 2.250 9/10/2023
S.Korea 1.750 9/30/2023
SKorea 1.750 10/31/2023
S.Korea 1.750 11/30/2023
S.Korea 1.750 12/31/2023
SKorea 1.750 1/31/2024
SKorea 1.750 2/29/2024
S.Korea 3.500 3/10/2024
SKorea 1.875 3/10/2024
S.Korea 1.750 3/31/2024
S.Korea 1.750 4/30/2024
SKorea 1.750 5/31/2024
S.Korea 3.000 9/10/2024

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD

page 10 of 17



POINT®

Index Constituents Report

Universe: EM Local Currency Government - 10% Country Capped

Country Coupon Maturity Date
S.Korea 2.250 6/10/2025
SKorea 2.250 12/10/2025
S.Korea 5.750 3/10/2026
S.Korea 1.875 6/10/2026
SKorea 1.500 12/10/2026
SKorea 5.250 3/10/2027
SKorea 2.125 6/10/2027
SKorea 2.375 12/10/2027
S.Korea 5.500 3/10/2028
S.Korea 2.625 6/10/2028
S.Korea 2.375 12/10/2028
S.Korea 1.875 6/10/2029
S.Korea 5.500 12/10/2029
SKorea 4.750 12/10/2030
S.Korea 4.000 12/10/2031
S.Korea 3.750 12/10/2033
SKorea 2.625 9/10/2035
S.Korea 1.500 9/10/2036
S.Korea 2.250 9/10/2037
SKorea 2.375 9/10/2038
S.Korea 3.000 12/10/2042
S.Korea 2.750 12/10/2044
S.Korea 2.000 3/10/2046
SKorea 2125 3/10/2047
S.Korea 2.625 3/10/2048
SKorea 2.000 3/10/2049
S.Korea 1.500 9/10/2066
S.Korea 2.000 9/10/2068
Indonesia 8.250 9/15/2020
Indonesia 11.000 11/15/2020
Indonesia 6.500 5/15/2021
Indonesia 12.800 6/15/2021
Indonesia 8.250 7/15/2021
Indonesia 5.450 1/15/2022
Indonesia 7.000 5/15/2022
Indonesia 12.900 6/15/2022
Indonesia 10.250 7/15/2022
Indonesia 5.625 5/15/2023
Indonesia 9.500 7/15/2023
Indonesia 11.750 8/15/2023
Indonesia 8.750 8/15/2023
Indonesia 8.250 9/15/2023

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Indonesia 8.375 3/15/2024
Indonesia 8.125 5/15/2024
Indonesia 10.000 9/15/2024
Indonesia 11.000 9/15/2025
Indonesia 6.125 10/15/2025
Indonesia 12.000 9/15/2026
Indonesia 8.375 9/15/2026
Indonesia 8.500 11/15/2026
Indonesia 6.000 1/15/2027
Indonesia 7.000 5/15/2027
Indonesia 10.250 7/15/2027
Indonesia 9.000 10/15/2027
Indonesia 10.000 2/15/2028
Indonesia 6.125 5/15/2028
Indonesia 7.625 5/15/2028
Indonesia 9.000 3/15/2029
Indonesia 8.250 5/15/2029
Indonesia 10.250 3/15/2030
Indonesia 8.125 5/15/2030
Indonesia 10.500 8/15/2030
Indonesia 8.750 5/15/2031
Indonesia 9.500 7/15/2031
Indonesia 8.875 11/15/2031
Indonesia 8.250 6/15/2032
Indonesia 7.500 8/15/2032
Indonesia 6.625 5/15/2033
Indonesia 8.375 3/15/2034
Indonesia 8.625 4/15/2034
Indonesia 10.000 2/15/2036
Indonesia 8.250 5/15/2036
Indonesia 6.100 2/15/2037
Indonesia 9.750 5/15/2037
Indonesia 7.500 5/15/2038
Indonesia 10.500 7/15/2038
Indonesia 8.375 4/15/2039
Indonesia 9.500 5/15/2041
Indonesia 6.375 4/15/2042
Indonesia 6.750 4/15/2043
Indonesia 8.750 2/15/2044
Indonesia 7.375 5/15/2048
Malaysia 3.889 7/31/2020
Malaysia 3.799 8/27/2020

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
Malaysia 3.659 10/15/2020
Malaysia 3.998 11/30/2020
Malaysia 3.441 2/15/2021
Malaysia 3.716 3/23/2021
Malaysia 4.170 4/30/2021
Malaysia 4.160 7/15/2021
Malaysia 3.743 8/26/2021
Malaysia 4.048 9/30/2021
Malaysia 3.620 11/30/2021
Malaysia 3.882 3/10/2022
Maaysia 3.729 3/31/2022
Malaysia 3.948 4/14/2022
Malaysia 4.194 7/15/2022
Malaysia 3.418 8/15/2022
Malaysia 3.795 9/30/2022
Malaysia 3.699 11/15/2022
Maaysia 3.480 3/15/2023
Malaysia 3.757 4/20/2023
Malaysia 4.390 7/7/2023
Malaysia 3.800 8/17/2023
Malaysia 3.493 10/31/2023
Malaysia 4.094 11/30/2023
Maaysia 4.444 5/22/2024
Malaysia 3.478 6/14/2024
Malaysia 4.181 7/15/2024
Malaysia 4.045 8/15/2024
Malaysia 4.059 9/30/2024
Malaysia 3.655 10/15/2024
Maaysia 3.882 3/14/2025
Malaysia 4.837 7/15/2025
Malaysia 4.128 8/15/2025
Malaysia 3.955 9/15/2025
Malaysia 3.990 10/15/2025
Malaysia 3.726 3/31/2026
Maaysia 4.392 4/15/2026
Malaysia 3.906 7/15/2026
Malaysia 4.709 9/15/2026
Malaysia 4.070 9/30/2026
Malaysia 3.900 11/30/2026
Malaysia 3.892 3/15/2027
Malaysia 3.502 5/31/2027
Malaysia 3.899 6/15/2027

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
Malaysia 4.258 7/26/2027
Malaysia 3.899 11/16/2027
Malaysia 3.733 6/15/2028
Malaysia 3.871 8/8/2028
Malaysia 5.248 9/15/2028
Malaysia 4.369 10/31/2028
Malaysia 4.943 12/6/2028
Malaysia 4.130 7/9/2029
Malaysia 3.885 8/15/2029
Malaysia 4.498 4/15/2030
Maaysia 4.245 9/30/2030
Malaysia 4.232 6/30/2031
Malaysia 4.127 4/15/2032
Malaysia 3.844 4/15/2033
Malaysia 4.724 6/15/2033
Malaysia 4582 8/30/2033
Maaysia 4.642 11/7/2033
Malaysia 4.119 11/30/2034
Malaysia 4.254 5/31/2035
Malaysia 4.786 10/31/2035
Malaysia 4.762 4/7/2037
Malaysia 4.755 8/4/2037
Maaysia 4.893 6/8/2038
Malaysia 4.467 9/15/2039
Malaysia 4.935 9/30/2043
Malaysia 4.736 3/15/2046
Malaysia 4.895 5/8/2047
Malaysia 4921 7/6/2048
Maaysia 4.638 11/15/2049
Thailand 5.850 3/31/2021
Thailand 6.400 4/9/2021
Thailand 2.000 5/12/2021
Thailand 4.250 7/15/2021
Thailand 2.460 11/19/2021
Thailand 3.650 12/17/2021
Thailand 1.875 6/17/2022
Thailand 5.125 11/8/2022
Thailand 2.000 12/17/2022
Thailand 5.500 3/13/2023
Thailand 2.150 5/10/2023
Thailand 3.625 6/16/2023
Thailand 2.400 12/17/2023

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Country Coupon Maturity Date
Thailand 4.500 4/9/2024
Thailand 4.750 7/15/2024
Thailand 2.450 11/27/2024
Thailand 4.750 12/20/2024
Thailand 3.000 11/19/2025
Thailand 3.850 12/12/2025
Thailand 6.150 7/7/2026
Thailand 2.125 12/17/2026
Thailand 3.000 5/8/2027
Thailand 3.580 12/17/2027
Thailand 5.670 3/13/2028
Thailand 2.875 12/17/2028
Thailand 4.875 6/22/2029
Thailand 3.650 6/20/2031
Thailand 3.775 6/25/2032
Thailand 3.400 6/17/2036
Thailand 4.260 12/12/2037
Thailand 3.300 6/17/2038
Thailand 5.000 6/22/2040
Thailand 3.800 6/14/2041
Thailand 4.675 6/29/2044
Thailand 2.875 6/17/2046
Thailand 4.850 6/17/2061
Thailand 4.000 6/17/2066
Thailand 3.600 6/17/2067
Israel .500 1/31/2021
Israel 1.000 4/30/2021
Israel 5.500 1/31/2022
Israel 1.250 11/30/2022
Israel 4.250 3/31/2023
Israel 1.500 11/30/2023
Israel 3.750 3/31/2024
Israel 1.750 8/31/2025
Israel 6.250 10/30/2026
Israel 2.000 3/31/2027
Israel 2.250 9/28/2028
Israel 5.500 1/31/2042
Israel 3.750 3/31/2047
S.Africa 6.750 3/31/2021
S.Africa 7.750 2/28/2023
S.Africa 10.500 12/21/2026
S.Africa 8.000 1/31/2030

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Universe: EM Local Currency Government - 10% Country Capped

Country Coupon Maturity Date
S.Africa 7.000 2/28/2031
S.Africa 8.250 3/31/2032
S.Africa 8.875 2/28/2035
S.Africa 6.250 3/31/2036
S.Africa 8.500 1/31/2037
S.Africa 9.000 1/31/2040
S.Africa 6.500 2/28/2041
S.Africa 8.750 1/31/2044
S.Africa 8.750 2/28/2048
Romania 2.300 10/26/2020
Romania 3.250 3/22/2021
Romania 5.950 6/11/2021
Romania 4.000 10/27/2021
Romania 3.400 3/8/2022
Romania 4.000 8/8/2022
Romania 3.500 12/19/2022
Romania 5.850 4/26/2023
Romania 4.250 6/28/2023
Romania 3.250 4/29/2024
Romania 4.500 6/17/2024
Romania 4.750 2/24/2025
Romania 4.850 4/22/2026
Romania 5.800 7/26/2027
Romania 5.000 2/12/2029
Romania 3.650 9/24/2031

Run Date: 06/30/2019

As Of : Month End, 28 Jun 2019

Base Currency: USD
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Base Currency: USD

Disclaimer: Bloomberg Index Services Limited ("BISL") is a wholly owned subsidiary of Bloomberg L.P. (together with Bloomberg L.P.'s other affiliates, "Bloomberg"). BISL is a leading provider of benchmark indices and index
solutions. As the exclusive administrator of the Bloomberg Barclays Indices ("Indices"), BISL operates independently from Barclays Bank PLC and its affiliates ("Barclays"). The data and information related to the Indices (the
"Content"), for which Barclays takes no responsibility, is produced and distributed by BISL via Barclays distribution systems. Any other data or information accessed via or distributed from POINT or Barclays Live, for which Bloomberg
takes no responsibility, is created and/or distributed by Barclays under license from BISL where applicable. Bloomberg owns all intellectual property related to the Indices, other than the BARCLAYS trademark, which is used under
license. The development or creation of any product that uses, is based upon, or is developed in connection with an Index (each a "Product"), including OTC or exchange tradable structured products (e.g., warrants, certificates, ETFs
or swaps), is prohibited without BISL's prior written consent. Bloomberg and Barclays do not sponsor, endorse, sell or promote Products. Bloomberg and Barclays do not guarantee the timeliness, accuracy, or completeness of any
Content. Bloomberg and Barclays make no warranty, express or implied, as to any Product or any Index or any other data or values relating thereto or results to be obtained therefrom and make no representation regarding the
advisability of investing in any Product, or to the owners of any Product or any member of the public regarding the advisability of investing in securities generally or in the Products particularly or the ability of any Index to track general
market performance. Bloomberg and Barclays expressly disclaim all warranties of merchantability and fitness for a particular purpose with respect thereto. To the maximum extent allowed by law, Bloomberg and Barclays, their
licensors and their respective employees, contractors, agents, suppliers, and vendors shall have no liability or responsibility whatsoever for any injury or damages-whether direct, indirect, consequential, incidental, punitive, special or
otherwise-arising in connection with any Product, Index, Content any other data or values relating thereto-whether arising from their negligence or otherwise. Systematic investment strategies described herein may involve a high
degree of risk, including market and other risks inherent in investing in securities, commodities, currencies, derivatives and other financial instruments. The value of and income from investments linked to such strategies may decline
and result in loss of the original amount invested. This document is for information purposes only and should not be regarded as an offer to sell, a solicitation of an offer to buy the instruments mentioned, or "research" as defined by
applicable regulations. Opinions expressed herein are subject to change without notice. Barclays: (i) regularly trades and deals as principal and provides liquidity (as market maker or otherwise) and takes long and/or short positions in
securities, commodities, currencies, derivatives and other financial instruments included in the data used in POINT and/or Barclays Live; and (ii) has investment banking and other business relationships with issuers of securities
included in data used in POINT and/or Barclays Live, including acting as manager, co-manager or underwriter. These activities and relationships may result in potential conflicts of interest with the interests of Product owners or Index
or POINT and/or Barclays Live users. Neither BISL, Bloomberg nor Barclays is acting as an investment adviser or fiduciary. This publication does not constitute personal investment advice or take into account any investor's individual
financial circumstances or objectives . The financial instruments discussed herein may not be suitable for all purposes or for all investors. Recipients must independently determine, in consultation with their own advisors, whether an
Index or investment is appropriate for their purposes. Content and other data available in Indices should not be considered sufficient upon which to base an investment decision. The securities mentioned in this document may not be
eligible for sale in some states or countries, or suitable for all types of investors. No tax advice is provided herein and nothing herein should be construed as tax advice. Any discussion of tax matters contained herein is not intended to
be used for avoiding tax-related penalties, and was written only to promote or market the products and services addressed herein. You should seek advice based on your circumstances from an independent tax advisor. For further
information about the Indices email BISL at info@bloombergindexes.com. Copyright 2019 Bloomberg.
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