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Argentina

ARCOR 6 07/06/23 6,000% 06/07/2023 91,448 93,934 #N/AN/A Ba3 1.000  Consumer, Non-cyclical  8,31% 7,61% 6,86%
BUENOS 10 7/8 01/26/21 10,875%  26/01/2021 97,922 100,385 B B2 100.000 Government 12,02% 10,65% 9,35%
BUENOS 4 05/15/35 4,000% 15/05/2035 57,143 60,539 B B2 1 Government 9,07% 8,51% 7,84%
BUEAIR 8.95 02/19/21 8,950% 19/02/2021 98,842 101,052 B B2 200.000 Government 9,55% 8,39% 7,33%
IRCPAR 83/403/23/23 8,750% 23/03/2023 95,875 98,232 B #N/AN/A 500 Financial 9,96% 9,26% 8,20%
MAC DONALDS 6,625 09/27/23 6,625% 27/09/2023 102,790 104,815 H#N/A N/A Ba3 100.000 Consumer, Cyclical 5,94% 5,46% 4,68%
NEUQUE 7 1/2 04/27/25 7,500% 27/04/2025 75,607 81,073 B #N/AN/A  1.000 Government 13,32% 11,83% 10,80%
PAMPAR 7 1/2 01/24/27 7,500% 24/01/2027 83,279 85,754 B B2 150.000 Utilities 10,64% 10,12% 9,13%
PANAME 7 7/8 05/07/21 7,875% 07/05/2021 99,443 101,962 #N/AN/A Ba3 2.000 Energy 8,13% 6,95% 6,02%
PDCAR 7 1/8 08/01/27 7,125% 01/08/2027 68,753 73,223 B B2 150.000 Government 13,34% 12,25% 11,20%
PRN 7 3/412/07/25 7,750% 07/12/2025 68,500 71,749 B B2 150.000 Government 15,26% 14,30% 13,15%
TECPET 4 7/8 12/12/22 4,875% 12/12/2022 91,551 93,789 HN/AN/A Ba3 1.000 Energy 7,38% 6,69% 6,08%
TRANAR 93/4 08/15/21 9,750% 15/08/2021 98,954 102,058 B #N/AN/A  2.000 Utilities 10,20% 8,85% 7,69%
YPFDAR 8 1/2 03/23/21 8,500% 23/03/2021 98,085 100,553 H#N/AN/A B2 1.000 Energy 9,46% 8,21% 7,20%
YPFDAR 8 3/4 04/04/24 8,750% 04/04/2024 92,783 95,361 HN/AN/A B2 1.000 Energy 10,56% 9,89% 8,82%
YPFDAR 8 1/2 07/28/25 8,500% 28/07/2025 88,789 91,406 H#N/AN/A B2 1.000 Energy 10,93% 10,33% 9,25%
YPFDAR 6.95 07/21/27 6,950% 21/07/2027 80,613 82,706 B #N/AN/A  10.000 Energy 10,43% 10,00% 9,06%
YPFDAR 7 12/15/47 7,000% 15/12/2047 71,033 73,724 B #N/AN/A 10.000 Energy 10,11% 9,73% 8,65%

Brasil

BANBRA 5 3/8 01/15/21 5,375% 15/01/2021 100,811 102,884 HN/AN/A Ba3 100.000 Financial 4,95% 3,89% 3,26%
BANBRA 6 01/22/20 6,000% 22/01/2020 101,494 103,347 BB- Ba2 100.000 Financial 4,55% 2,79% 2,09%
BANCO PANAMERICANO SA 8.50% VTO 23/04/2020 8,500% 23/04/2020 101,880 103,900 cec B2u 100.000 Financial 6,97% 5,39% 4,40%
BANVOR 8 1/4 PERP 8,250% 06/07/2066 98,606 101,053 cce #N/AN/A  200.000 Financial 8,37% 8,16% 7,18%
BEEFBZ 5 7/8 01/19/28 5,875% 19/01/2028 86,229 88,532 BB- #N/JAN/A  200.000 Consumer, Non-cyclical  8,04% 7,65% 6,89%
BFF INTERNATIONAL 7,25 28/1/2020 7,250% 28/01/2020 100,636 102,663 BB Ba2 100.000  Consumer, Non-cyclical 6,62% 4,69% 3,84%
BNDES 5 1/2 07/12/20 5,500% 12/07/2020 101,661 103,680 BB- Ba2 100.000 Financial 4,37% 3,03% 2,39%
BNDES 5 3/4 09/26/23 5,750% 26/09/2023 103,279 105,560 BB- Ba2 200.000 Financial 4,96% 4,44% 3,77%
BRADES 5.9 01/16/21 5,900% 16/01/2021 101,665 103,850 HN/AN/A Ba3 100.000 Financial 5,03% 3,93% 3,23%
BRASKEM 7,375% VTO 31/12/2049 7,375% 31/12/2049 99,094 101,281 BBB- Bal 100.000 Basic Materials 7,45% 7,27% 6,39%
BRASKM 7 05/07/20 7,000% 07/05/2020 102,907 105,036 BBB- Bal 100.000 Basic Materials 4,76% 3,18% 2,37%
CMIGBZ 9 1/4 12/05/24 9,250% 05/12/2024 105,573 107,810 B #N/ANJA  200.000 Utilities 8,05% 7,59% 6,53%
CSNABZ 6 1/2 07/21/20 6,500% 21/07/2020 95,371 97,829 cce+ B3 100.000 Basic Materials 9,76% 8,00% 7,21%
CSNABZ 6 7/809/21/19 6,875% 21/09/2019 98,664 101,004 ccer B3 100.000 Basic Materials 8,78% 5,44% 4,62%
CSNABZ 7 PERP 7,000% 29/09/2049 73,643 76,575 CCC+ B3 100.000 Basic Materials 9,70% 9,32% 8,27%
ELEBRA 5 3/4 10/27/21 5,750% 27/10/2021 99,699 101,923 BB- Ba3 200.000 Utilities 5,86% 5,01% 4,33%
ELEBRA 6 7/8 07/30/19 6,875% 30/07/2019 100,328 102,405 BB- #N/AN/A  100.000 Utilities 6,29% 2,72% 1,92%
EMBRAER OVERSEAS LTD 6,375% VTO 15/01/2020 6,375% 15/01/2020 101,544 103,733 BBB Bal 1.000 Industrial 4,84% 2,73% 1,99%
EMBRAER SA 5,15% VTO 15/06/2022 5,150% 15/06/2022 102,218 104,169 BBB Bal 2.000 Industrial 4,45% 3,85% 3,25%
EMBRBZ 5.696 09/16/23 5,696% 16/09/2023 103,374 105,690 Bal 2.000 Industrial 4,88% 435% 3,69%
GERDAU HOLDINGS INC 7% 20/01/2020 7,000% 20/01/2020 102,615 104,789 #N/AN/A  100.000 Basic Materials 4,45% 2,40% 1,59%
GERDAU TRADE INC 5,75 30/1/2021 5,750% 30/01/2021 102,974 105,122 NR 100.000 Basic Materials 4,24% 3,19% 2,53%
GLOBO COMMUNICACOES PART 4,875 11/4/2022 4,875% 11/04/2022 98,109 100,379 Bal 200.000 Communications 5,51% 4,75% 4,16%
GOLLBZ 7 01/31/25 7,000% 31/01/2025 87,959 90,529 B- #N/AN/A  10.000 Consumer, Cyclical 9,66% 9,06% 8,16%
ITAU 6 1/8 PERP 6,125% 12/06/2066 92,644 94,836 HN/AN/A B2 200.000 Financial 6,64% 6,48% 5,71%
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1BS FRIBOI 7.25% VTO 01/06/2021 7,250% 01/06/2021 usD 100,179 102,472 BB- Ba3 2.000 Consumer, Non-cyclical 7,16% 6,13% 5,28%

FIBRIA BZ 5 1/4 05/12/24 5,250% 12/05/2024 usD 100,979 103,140 BBB- Bal 2.000 Basic Materials 5,04% 4,58% 3,96%
FIBRIA BZ 5 1/2 01/17/27 5,500% 17/01/2027 usD 99,662 101,913 BBB-  #N/AN/A  2.000 Basic Materials 5,55% 521% 4,55%
JBS FRIBOI 7.25% VTO 01/06/2021 7,250% 01/06/2021 usD 100,179 102,472 BB- Ba3 2.000  Consumer, Non-cyclical  7,16% 6,13% 5,28%
ODEBRECHT FINANCE 5 1/4 27/06/2029 5,250% 27/06/2029 usD 12,280 15,767 D C 200.000 Industrial 46,83% 38,52% 35,60%
ODEBRECHT FINANCE 7 1/2 29/09/2049 7,500% 29/09/2049 usD 12,526 16,622 D C 100.000 Industrial 59,30% 44,87% 39,53%
PETBRA 8 3/8 05/23/21 8,375% 23/05/2021 usD 107,959 110,115 BB- Ba2 2.000 Energy 4,82% 3,92% 2,97%
PETBRA 5 3/8 01/27/21 5,375% 27/01/2021 usD 100,945 103,155 BB- Ba2 2.000 Energy 4,89% 3,78% 3,15%
PETBRA 6 1/8 01/17/22 6,125% 17/01/2022 usD 101,743 103,856 BEB- Ba2 2.000 Energy 5,50% 4,75% 4,03%
PETBRA 4 3/8 05/20/23 4,375% 20/05/2023 usD 94,935 97,271 BB- Ba2 2.000 Energy 5,69% 5,07% 4,54%
PETBRA 6 1/4 03/17/24 6,250% 17/03/2024 usD 100,533 102,734 BB- Ba2 2.000 Energy 6,13% 5,64% 4,90%
PETBRA 8 3/4 05/23/26 8,750% 23/05/2026 usD 111,231 113,395 BB- Ba2 2.000 Energy 6,79% 6,44% 5,47%
PETBRA 7 3/8 01/17/27 7,375% 17/01/2027 usD 102,279 104,336 BB- Ba2 2.000 Energy 7,00% 6,67% 5,81%
PETBRA 5.999 01/27/28 5,999% 27/01/2028 usD #{VALOR! #iVALOR! BB- Ba2 2.000 Energy #VALOR! HVALOR!  #{VALOR!
PETBRA 5 3/4 02/01/29 5,750% 01/02/2029 usD 91,650 93,550 BEB- Ba2 2.000 Energy 6,91% 6,64% 5,92%
PETBRA 6 3/4 01/27/41 6,750% 27/01/2041 usD 92,707 96,217 BB- Ba2 2.000 Energy 7,43% 7,09% 6,26%
PETBRA 6.85 06/05/15 6,850% 05/06/2115 usD 88,791 91,212 BB- Ba2 2.000 Energy 7,71% 7,51% 6,61%
VALE OVERSEAS LTD 4.625% VTO 11/01/2022 4,375% 11/01/2022 usD 100,867 103,024 BBB- Baa3 2.000 Basic Materials 4,07% 3,32% 2,80%
VALE OVERSEAS LTD 6,875% VTO 21/11/2036 6,875% 21/11/2036 usD 113,541 115,878 BBB- Baa3 2.000 Basic Materials 5,66% 5,47% 4,73%
VOTORANTIM LTD 6,75% VTO 05/04/2021 6,750% 05/04/2021 usD 102,966 105,392 BB+ Ba2 100.000 Basic Materials 5,34% 4,23% 3,45%

Colombia

BANCOLOMBIA SA 6.125% VTO 26/07/2020 6,125% 26/07/2020 102,021 104,233 #N/AN/A Ba2 2.000 Financial 4,78% 3,35% 2,63%
BANCOLOMBIA SA 5,125% VTO 11/09/2022 5,125% 11/09/2022 99,824 101,887 HN/AN/A Ba2 2.000 Financial 5,18% 4.56% 3,96%
ECOPET 7 5/8 07/23/19 7,625% 23/07/2019 #{VALOR! #iVALOR! NR Baa3 1.000 Energy #iVALOR! H#iVALOR! H#iVALOR!
ECOPET 5 7/8 09/18/23 5,875% 18/09/2023 103,496 105,694 BBB- Baa3 1.000 Energy 5,03% 452% 3,84%
ECOPET 4 1/8 01/16/25 4,125% 16/01/2025 94,083 96,285 BBB- Baa3 1.000 Energy 5,28% 4,.84% 4,33%

ECOPET 5 3/8 06/26/26 5,375% 26/06/2026 99,885 101,863 BBB- Baa3 1.000 Energy 5,39% 5,07% 4,44%
ECOPET 7 3/8 09/18/43 7,375% 18/09/2043 109,375 111,658 BBB- Baa3 1.000 Energy 6,60% 6,43% 5,61%
ECOPET 5 7/8 05/28/45 5,875% 28/05/2045 93,313 95,315 BBB- Baa3 1.000 Energy 6,40% 6,24% 5,51%
GNB SUDAMERIS BANK COLOMBIA 7.50% VTO 30/07/2022 7,500% 30/07/2022 102,767 105,112 #N/A NJA B1 10.000 Financial 6,62% 5,90% 5,02%
EEPPME 7 5/8 07/29/19 7,625% 29/07/2019 100,369 103,248 #N/AN/A  Baa3 100.000 Utilities 6,96% 2,02% 1,13%
TELEFO 5 % 08/27/22 5,375% 27/09/2022 98,995 101,309 BB+ #N/AN/A  200.000 Communications 5,67% 4,99% 4,35%
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B chile

AES GENER S.A. CHILE 5,25 15/08/2021 5,250% 15/08/2021 101,231 103,759 2.000 Electric 4,74% 3,73% 3,12%
CELULOSA ARAUCO 7,25% 29/07/19 7,250% 29/07/2019 101,287 103,403 2.000 Basic Materials 4,98% 1,40% 0,56%
CELULOSA ARAUCO 5,00% 01/21/21 5,000% 21/01/2021 100,518 102,937 2.000 Basic Materials 4,73% 3,51% 2,92%
CELULOSA ARAUCO 4.75% VTO 11/01/2022 4,750% 11/01/2022 100,360 102,630 2.000 Basic Materials 4,62% 3,82% 3,26%
ENTEL CHILE SA ENTEL 4 3/4 08/26 4,750% 01/08/2026 92,488 94,860 200.000 Communications 6,00% 5,59% 5,00%

Mexico

BBVASM 6 3/4 09/30/22 6,750% 30/09/2022 104,450 106,807 #N/AN/A Baa2 150.000 Financial 5,42% 475% 3,97%
MABEMX 7 7/8 10/28/19 7,875% 28/10/2019 101,999 104,474 BBB- #N/AN/A  100.000  Consumer, Non-cyclical 5,38% 2,41% 1,50%
PEMEX 5 1/2 01/21/21 5,500% 21/01/2021 98,834 100,919 BBB+ Baa3 10.000 Energy 6,11% 5,02% 4,37%
PEMEX 6 7/8 08/04/26 6,875% 04/08/2026 96,405 98,568 BBB+ Baa3 10.000 Energy 7,50% 7,12% 6,29%
PEMEX 5.35 02/12/28 5,350% 12/02/2028 86,625 88,649 BBB+ Baa3 10.000 Energy 7,39% 7,06% 6,37%
PEMEX 6 5/8 06/15/35 6,625% 15/06/2035 86,496 88,878 BBB+ Baa3 10.000 Energy 8,13% 7,84% 6,98%
PEMEX 6 1/2 06/02/41 6,500% 29/09/2049 81,895 84,470 BBB+ Baa3 10.000 Energy 8,11% 7,84% 6,95%
PEMEX 6 5/8 PERP 6,625% 29/09/2049 81,035 83,563 BBB+ Baa3 10.000 Energy 8,35% 8,08% 7,16%

Peru

BANCO DE CREDITO DEL PERU 5,375 VTO 16/09/2020 5,375% 16/09/2020 102,094 104,179 Baal 10.000 Financial 4,10% 2,86% 2,23%
BANCO DE CREDITO DEL PERU 6.125 VTO 04/24/27 6,125% 24/04/2027 103,155 105,496 BBB Baa3 10.000 Financial 5,64% 5,30% 4,59%
BCO. CONTINENTAL 5.00% VTO 26/08/2022 5,000% 26/08/2022 100,763 102,889 #N/AN/A  10.000 Financial 4,77% 4,14% 3,55%
CORP. AZUCARERA DEL PERU 6,375% VTO 02/08/2022 6,375% 02/08/2022 90,898 93,517 B+ #N/AN/A  100.000 Consumer, Non-cyclical ~ 9,41% 8,50% 7,71%
CORP. LINDLEY 6.75% VTO 23/11/2021 6,750% 23/11/2021 103,720 106,400 BBB #N/AN/A  2.000  Consumer, Non-cyclical  5,35% 4,38% 3,60%
CORP. LINDLEY 4.625% VTO 12/04/2023 4,625% 12/04/2023 98,844 101,492 BBB #N/AN/A  2.000  Consumer, Non-cyclical  4,93% 4,24% 3,69%
MIVIVI 3 3/8 04/02/19 3,375% 02/04/2019 99,025 100,967 BBB+  #N/AN/A  150.000 Financial 7,12% -0,32% -0,72%
MIVIVI 3 1/2 01/31/23 3,500% 31/01/2023 95,300 97,315 BBB+  #N/AN/A  150.000 Financial 4,78% 4,22% 3,79%
SCOTIABANK PERU BNSCN Var VTO 13/12/27 4,500% 13/12/2027 98,518 100,899 #N/AN/A  Baa2 10.000 Financial 4,70% 4,38% 3,84%
SOUTHERN COPPER CORP 7,50% VTO 27/07/2035 7,500% 27/07/2035 115,783 118,422 BBB+ Baa2 100.000 Basic Materials 5,99% 5,76% 4,96%
VOLCAN CIA MINERA 5.375% VTO 02/02/2022 5,375% 02/02/2022 99,191 101,326 NR Ba2 2.000 Basic Materials 5,66% 491% 4,27%

Supra Nacionales

CAF 2 05/10/19 2,000% 10/05/2019 98,942 100,535 Government 4,92% 0,54% 0,30%
CAF 8 1/8 06/04/19 8,125% 04/06/2019 101,417 102,952 Government 4,76% 1,27% 0,33%
CAF 2 1/8 09/27/21 2,125% 27/09/2021 96,206 97,842 Government 3,59% 2,95% 2,69%
CAF 4 3/8 06/15/22 4,375% 15/06/2022 102,300 104,022 Government 3,66% 3,14% 2,63%




