K %477>FoH@aEROEYTY. 1

[EELEZE:

15 5t #1

| BB B EE
20245 4 A19BF T (201045 A 6 BEXE)

ERAH

FLELTHETONEKREERTHDELD
4Ry IR—IVY KRR TJr7UFR
B - 93X J (CNY) DREERSL
HEADREFBEL T, X FILETOFERE
EOBFS L UBRFBEEORTT 2EHSE
IZEBHLEBEETVET, £, Y350E
BREET~DEREFXEL T, EEMLEEESN
EZCEEICHL. XFILFEY, dETEL
DAEBWEIZTVET (ZDF=&6H. EEMEE
FHETOMATOABLEHNZEEXZITE
To)o BB, AIHBREERTHEIIR— 7 —
Ty bk -IPF—T72 ROBREETIISE~D
BELITVET, REETIAE~DERDIE
Mz B#ERIX. ELIS vV STy
FIZEELET,

TEERANR

=gury| AT TATY IRy
%ﬁwwxg7x J (CNY) B&UZ
25@_]_» F— Y=Yk IF—=TFY
(Eﬁmﬁ)FGEﬁEHE#EIE&Eﬁ
ELET,
FLad 432 IT—TV
ELka 743v|4F R K 272K (M) ~
IV-Y Ui | DREFEL T, HEZFEOK
fuk 770K | FF. BUFHEELNFETE L CIKE
B-732A J | AREETHAKFILEBTOESES
(CNY) | LU ZDREBEREZTERE
HEELET,
V- | DOHAEOAHEEFEETEREX
7—’7‘7"' %tlxid—o
=778 | NEREE~NDEEIFITVWEEA,

FHAARR

REFIHFDRELESIHIREHRTEE A,
NEREE~NODEEREFTVEEA.

5B &t

REFERROEIFRBSSVEER (FF
MR ZzEHETS.) ENLEEIEARE L
L. DECEHEL. BEMBKE, TRBAFE
BELTEASHMPSRELFEYT, L. &
BB DEDISZE I EREETHEL
cERBYET,

XBT772 R, RBRLE. BRAREEFEE LTRYEDIET,

KOABHIBREREREBIEL, INISA (DEREFRBRFE S&UPa
Z7NISA CREFEVBEREIFRBRHE) ] OBRARRTY,
FLJIRERHICBRVEDE S,

ZHEUFJ HEEBEHE 7 VF
BEBIRY) —X<fETI—R>

(BARER)

¥ OH GREB
¥ 96H (CREB
% 97TH# (GREB
%988 (CREH
%998 (CREH
1008 CGREB

120185 A21R)
: 20185 6 A20H)
: 20185 7 A208)
: 201848 A20R)
1 20184 9 A20R)
: 2018510RA22H)

RBEDHGZSEAN

ERIIRNDOZCZ@EEBYESHILELLITET,

ST BFEEHLO I=Z2UFJ HEEBSE 7Y
F 8BE8RV)—X<thBEmxa—R> (BAHE
X, EZD108228IZF1008DREFITILVE L=
DT, FZRICEIONTEBE~FEI00HDERKRTE
FEHOTITHRERLLITET,
SgELFIEHERBIZTATHYET LS BHEN
BLEIFET,

(®) MUFG
=EUFJERIRIE

RRAMTREXEEAN—THI2E1E
R—LR—  https://www. am. mufg. jp/

LERREEICETIEHLEhEE

I|—4 (ZFE5RE - EZEAMI:00~17:00,
A T RS IE~ 1 A3 EERC)

BEEEOSMEINRICOEFL T, SRRV ORESHICERR (LD,




=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,
- —HIEHANELERENGZNCEERLTVET,

O30 D ERERE

I #e fif (™ e | g w | & E Gt ;
B M| e [ B TG o bk ol AR TR
PEE N w el w | * Bl A p x| ® i
M M % % % % =7 H
71 (201645 H20H) 13,548 40 A1.0 0.0 — 97.9 83
721 (2016456 H20H) 12,994 40 A3.8 0.0 — 95. 6 79
731 (201645 7 H20H) 13,514 40 4.3 0.0 — 97.5 82
748 (20164E 8 H22H) 13, 025 40 A3.3 0.0 — 97.6 78
758 (2016429 H20H) 12, 988 40 0.0 0.0 — 97.9 79
761 (2016451020 H) 13,178 40 1.8 0.0 — 98.8 80
TTH (20164E11H21H) 13, 225 40 0.7 0.0 — 98. 4 80
781 (20164£12 H20H) 13, 879 40 5.2 0.0 — 98.5 80
798 (201741 H20H) 14, 106 40 1.9 0.0 — 98. 1 79
8041 (20174F- 2 A20H) 14, 041 40 AO0. 2 0.0 — 97.4 75
8141 (201745 3 A21H) 14,011 40 0.1 0.0 — 97.8 75
82441 (20174£4 H20H) 13, 798 40 Al.2 — — 98. 0 74
83441 (20174E 5 H22H) 14, 215 40 3.3 — — 98. 1 76
8441 (201746 A20H) 14, 434 40 1.8 — — 98. 4 77
8541 (20174E- 7 A20H) 14, 661 40 1.8 — — 98.9 78
86141 (20174£ 8 F21H) 14, 550 40 A0. 5 — — 98. 6 78
8741 (20174£ 9 H20H) 15, 250 40 5.1 — — 98.9 82
8841 (20174E1020H) 15, 391 40 1.2 — — 98.0 83
8947 (20174E11H20H) 15, 256 40 A0. 6 — — 97.5 84
9011 (20174E12H20H) 15, 548 40 2.2 — — 95. 3 36
91441 (20184£ 1 H22H) 15, 722 40 1.4 — — 97. 4 91
9241 (20184 2 A20H) 15,075 40 A3.9 — — 98. 0 95
9347 (20184 3 A20H) 14, 928 40 A0. 7 — — 97.3 84
94141 (20184£4 H20H) 15, 322 40 2.9 — — 97.9 88
9581 (20184E 5 21 H) 15, 142 40 AN0.9 — — 98.0 90
96141 (20184F 6 1 20H) 14,513 40 A3.9 — — 97.8 133
9711 (20184E 7 20H) 14, 658 40 1.3 — — 98. 3 131
98441 (20184E 8 H20H) 13,979 40 A4, 4 — — 97.8 123
9941 (20184E 9 H20H) 14, 210 40 1.9 — — 98. 2 126
10051 (2018410 H 22 H) 14, 085 40 A0. 6 — 97.6 124

(78) M7 7> FOEMEML, BERNS LT 2RERFEFRRICOVTIE, AilE % B OEEIAEEZ LICEHR L TR £,

(78)  FEERAE OB T T Bl dniA 2

(k) =2UF J HEEEST7 7> F @EER Y — X3 Kk FVEETo#BHE G IE OBUF IS L OBUNEBIS O 51T 2B 5% 102872
BEZITO L LB, REMCHLET 7 B CREVa—2&FR<) OMGEETHERG 2175 2 & T, HERFEMEORE L IX
WOMRED ST L2 AEE LTEHY 92, FEOHERE LR S E3dEl#H 2D S L@ E2IT> Theniad, £, HEx %
IO RGP FLE L RN, XU Fv—I BLOBERLIH Y A,

() H7 7 v MTREEEFEMAANETOT, MERMALLSR), MEHREMLR) 3RELRZTHL TR £7,

() MRS (TR — R R,

_1_



=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

O L eI DEENMEE & HRFDHER

wooo®m om|Ee A CI e R

ﬂ§yg$$ﬁ2\m¢5‘a%m¢%ﬂ)\tb$

€y ] % % % %

20184 4 H20F 15, 322 - - - 97.9

#5951 4 A% 15, 324 0.0 — — 97.8
#H *

20184 5 A21H 15, 182 N0.9 — 98.
(€

20184 5 A21H 15, 142 — — — 98.0

H59630] 5 HR 14, 960 AL 2 — — 97.6
# *

20184E 6 H20F 14, 553 A3.9 - - 97.8
(€ -y

20184 6 H20H 14, 513 — — — 97.8

HOTH 6 A% 14, 410 NN — — 97.7
#H *

20184 7 A20H 14, 698 1.3 — — 98.3
(€ p)

20184 7 H20F 14, 658 - - - 98.3

#5981 :ES 14, 448 Al.4 — — 98.2
# *

20184 8 H20F 14,019 A4 4 - - 97.8
€y

20184 8 H20H 13,979 — — — 97.8

#5991 8 Ak 14, 117 1.0 — — 97.8
#H *

201849 H20H 14, 250 1.9 — — 98.2
(€

20184E 9 H20F 14, 210 - - - 98.2

#1008 9AXK 14, 480 1.9 — — 98.6
#H *

20184E10H 22 A 14,125 0.6 - - 97.6

(
(
(
(

1E) Y477 » FOEEMANL, RENR LT 2HEEFEGERICOVTIL,
1E) WIREEMAIT R aAZ, ST H b,
) M7 7y FIBEEREREMAANETOT, MEHRMALE],

)

MRS | T B R — TR LR,

ATE 3 0 OREHEMAR 2 BRI LTl 0 97,

MEFHEMIER ) TRELREZLRL TV £,




ZEUFJ HEEE#T7 2~ BERERY ) -A<PERTI—X> (BASERE)

LUERR IR DR EMEAZDOHEIZICDINT  (F5HA~FE1008] : 2018/4 /21~2018/10/22)
A= EAE AR SR ICHER6.5% (DELSERER—R) DTE

t fd: LJ i sz:o
(F) HEMEBBS DR @AM F5HAE - 15, 322M
19,500 500 % 100885k : 14, 085
(BRth B 240M)
15, 000 400 BEEE . —6.5%
(PEEFEIREN—X)
14,500 300
14,000 200
13,500 100
13,000 0
2018/ 4 /20 2018/ 6 /20 2018/8/16 2018/10/16

O A R (B HAEME (KB
HEEBREAEME (EBH)

- NESBEREREMEIL. PEENATLONIIGEE. WESERE (FArdH) EREEBEICERELEZIDEALLTHE
Liz3DT, 727 FOERADEBWMBE/N T+ —I VAETRTEDTY,

EBEDT77 2 FICBEVTR. SREEBRETINESIHICONTIE, BREDHLZSIEIHNIHANDI-RIZKY

BERYVET., £ 77 FOBASBICIURBRGORLAVET. #-T. BEAOZBEDNLL S XDELE
DRRERTHBOTRBEVRICTEESEZ L,

BEEMBAOE L ERHER
LRER | - ABWSICKBZTLITL (RFEHLHONE) FEEGLICL

- IR—D VT (HEEEER) BHETRATELLIE
- PETAMATTSRELZC &

THRER

737



ZEUFJ HEEEHF D7V F BRERY ) —X<HETI—R> (BAHKERE)

BERBECDONT (9581~ Z 10088 : 2018/ 4 /21~2018/10/22)

BHTROHE
(HERREAE £100& L THEEE)

102

100

98

96

94 L 1 1
2018/4 /19 2018/6/19 2018/8/15 2018/10/15

|— JPELAVEMBIHO—1 - 843774 F (FLA-3) |

G RpARNAR—XTERHELTHBYET.

GE) JPEIAVEMBIHO—NIL - FAN—T 74
REF, J. P. ELHY - EFXFa2UF4—X-I)L
ILV—DEHLARLTLWAX FLETOHERE
BELUVEBICELIZBEEDON I+ —IT 2 RERTIE
HT, BEREREOMEALRICHEEMAIEHTT,
JPEILAVEMB I HO—N)L - BLNR—2T 74
RiZ, J. P. ELAY - EF2)T4—X - I)ILIT
Lo—MERLTHEY. EFEEY. P. ELAY -
X)) TF4—X - ILILV—IZRBLTHBYET,

HETHROER
(HERRIE £100& L THERIE)

104

102

100

98

96

94

92 1 1 1
2018/4/19 2018/6/19 2018/8 /15 2018/10/15

|—ABE%L—F (A - hERT) |

GE) HHARR—XTRHBLTEY ET,

OfFEHHR
- LBEREIIE. KB SEEICHT S8
M®H$Ub*@%ﬂﬁiﬂbt
E. ML E—HOHEETEE
%%L~$%*mﬁwuxbﬁi§%
MNEE =T ELRENRT A FTRIZHER
L. IX—P U BETRITEGREICH
BLELT,

OA&BTR

- BEREAIE. KEEDEBESERICHT
BB ELN BRI SN, LIEREEE
CTHBEFETIIFEATTELEL
e



=BEUFJ HEEEH 7V F @EERY Y —X<hETI—X> (#AHERR)

OENEHE/m™IS

- LERHOERERTIEEA S L. BRIIREEF ZIZFEEL L TCERMTERAEEZIT
WELE, =L L—F (EBR-EFBY) I3/ F-XBETHBL., 2018510822
Da—J)L - L—FIE—0.069% &% Y E LT,

LFBREEEDOR—F72FYFICDONT
D vurcenssnEme LpewmTEET.

<ZEUFJ HEEGBHF77 VK B5#E R VU-X<HETI—-R> (BASERR) >
-HEBETHEBREERETHIELI Q4w Yy Tw—CVH RKRUKF J7UK B
— 935X J (CNY) ~OBEZ#ELT, IN—CPUJBEF5ICHAANTE
Lfze £, YRX2— XY=y b I =T 7V FEREEHIISFZ —HEAANT-ER
#1TWELT,

- BEREIE. ABEEICEAT LI TLEEBLECENTSREREG 20D,
IX—C VT EETRATELEEPHFERNTATTELEZIENTA T RERLE
BTy, REME (DEEEREA—X) FTFHELEL

<FA: g4y I—=-ov9 RYF 727K B - 945X J (CN
Y) >

EAEMAE T LIEREARICEEARS. 8% (DEEBEREA—R) OTFEELYFELE,

- RENEETEEICHL, XKFILFEY, FETEVDABRSIZTLVE LT,

OF 1=
- FETARMATTELECEFYAFRERELGY F LTI,

OABWMEIZLSTLIT L/ BBWMSIICLHIR+ (RFEHLSTDER)

- FETOEHERN T K FILOEHREFICH L TEAUTHERLEEZO, Cho 2 BERO
RHESNEZERELABNMEICKLE T LI T LG, BEMBICHIILERERLE LG
YEL, 6. KEILOEHEMDO LREZTETORHEF O LFEN LR -1
e, PETER FILOEMEFIEFIERLE L=,

O E AIIE 47 Bk B
- ERESEERICDOWNTIE, 72708 A VR IILARRERRFAICHD TS DIILPEEEER
£ (IMF) OXEICKYBEOHRENPFTE. N)aI—>a bR BEADRHDE
EZADNBTILEUFUICR LTEBEBZRLELELE, IXN—V U BETRARKE L
R, PILEVFUBHHTRAKRIBICTE LIS EGEAREMBOTEERELY EL
=



ZEUFJ HEEE#T7 2~ BERERY ) -A<PERTI—X> (BASERE)

<RR—-I—=Uyb-TY=-T72 K>
B REA L LER IR TEER0. 019%0 D FEELY E L=,

-O— - O—CFEHEMEREEAL. AFEFENROERERY E L=, TORKER.

FFFRREIEH LN 220D, ERERICHT H5YA T AEFERGZED

(FT. EEMBETHEELGYELT,

HHRBERONFI-H LDERIONT
-ZEUFJ HEEEHD 7V F BRBERD Y XK, X FILETOHEEFEDOBAT

BrUBREBEFORTI AEFFICRENGREZ

,— ~

172

B2 488 =2,
HEET

EEHIT, KRLIZHLE

772K (KRILO—XRZKR<) OXMRBETEABNEI#T52 LT, REEZHED
BREENBOHERZOIS I EZBEELTEYEIN., BEDIEHREZLRAS F-(HE
FEOSLEERZTO>TWLWARWSH, -, EBETERITEVLGERLEFEE LG
H. RUFI—IVBFUSERYMIHY FTEA.
WO T. RUFI—VBLUSERBEDORLIIRETEEEA,

PELICDWNT
AERLEONRELVBEEHSEMREE (BHICEETHERE) PEDEBEHZNE

HRATEET.

WS EEICOEFL TIE, EEMEBEKE, mRBE. PEMREOKEFEZHEL. X
ROBY ESETWEEELE, WEDEICETEMNo-FlEE (BRE) ITD2EFFLT
(F. EEMEFRICBRL. ERORXAHICESVWTERALET,

[PEEREDAER] (B : M@, 1 FA%HRY., FdHs)
958 965 978 E 998 %1008

HE NIBE4 BB~ | MISESRUA~ | NIBE6A2B~ | DI8%7 AR~ | NIBESA2B~ | DISEORIA~
NIBESANE | W8E6RNA | NIBETANE | DISESANA | NIBEIANE | NIGEI0ALA

LTS 40 40 40 40 40 40
(et EAEfTAE L ) 0.263% | 0.275% | 0.272% | 0.285% | 0.281% |  0.283%
LHDUL S 40 40 40 40 40 40

24 5 0D U 2% LAY — — — — — -
TR SRR 9, 360 9, 429 9, 501 9, 558 9, 629 9, 690

(F) wEEMBLREUINES (Bidd) OHRBEME (HDEEAH) ICHTHEETHY., 7 FORBEERE

FEZYFES,

(E) ZHowiE. SHOMBLUNTPMERUTUETTEHL TV S HEHNEHNEREL—BLEWGEESHY F

D




ZEUFJ HEEE#T7 2~ BERERY ) -A<PERTI—X> (BASERE)

SEDERAH wruswmsconges. )

<SBUF J HEEHS7 7K BEERS Y —X<FETI-R> (BAHER) >

OS5 % DERA i ‘
 HBCHEREERAOREEEL TIV— U I RS EBMICEA AN EAER S
ED. —B0. YHR— Yy k- RHF—T 7 FRAERISOMEAANE R L.
BADAREDHE LT AEHTT,

<F§: g4y =09 KUK Z27F B - 95X J (CN

Y

OERARENDREL

IV —TVUVHEEIR. BRREZOCHEERDEIM. MBRAFOHIBEEDEATI 7Y
BAVANXFIBRFHREICHDIERTVET, F-. FEREOEE YA VILIEEER
CHRTIAREMNEZIN TSI EM D, IX—D VT BEHEMBEDEEDHE LT
HEFEWEZZTVWET, LML, REZTEZNLBESTOXEZILOHETIHERD
EMBEOHM. FEEEMNOBAE) RV BEEIHEOEEHEEZESDH D AREELH S 1=
H, FENIVLELEDODNAET,

SH0DERAE

K FILEBETZHRDELEHRODIR—C U/ EHEZEMICHEAANTERAEZITL., FIF
INEDHERBLVELNYZDOESZHEILET,

AR DRBELOT, IX—VVTHEADEREICEL TIE., MiGOEEMELNS F S AIEE
HNHEH, BEEDEUNNAEELEZ TULET, K> TEEDBEBURR O IR 4
EDT7UoFA VA INRICEDVTERERZEFEZIZENT H5AHEHTT,

- BAMIZIE. BUABIRICIEIBEADELZELDOD, IMFALDXIENL/N)1T -3
DEANSTILEUFUICODNTEBRBA LT 54, BIALFEMEER G EEZEZEEL TS
AT YTIZTDODWTIEBREB LT HAHHTT ., —A. BENOBGAY R Y PHEMHWAEIS
BRIEEEZEELTIAVEVICOVWTHIBES LT 514, HHRMICEERAHY . BE
HICHANEROEEEZZ(TOTVRBEREGEEZEBELTIL—ITICDONT, HIBER
BRI BHAEHTY,

- HE. RENEERTEEICHL, XFILFEY, AETELVVOABRSIZ#1TLVET,

<RR—-T—Uy b -THF=07 F>

OERAIRENDREL

- YEIEEONCEFE LT EFELTWET A, BEEOYIEBEIEZETH
BWEBDLNhET, LENST, SELEMBENMBENMEIT S48
5, FHEFIIEMTHBETLSIEFELTLET,

SEROERAGE
A=) O—UBLUPCPREMSIFEADEREZREL T, TELEZNBOERZHEL
EERZEITOAETY,

)
EBE

2 %IZIXEM
=nNd e



=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

O1 /A% Y DERBAM (20184 4 B21 B ~20184108228)
) #5958~ F5 1001 ]
IH IH a
" ; > W] k% " B o & =
] %
(a) 1B 7t H | 120 0.824 | (2) 15 FCHUM = (R v 0 -0 FEMERTAE X (5 CMH 3 X
(fERd e o B - 420 B 40
(& 5 = # ) (73) (0.504) | 77 v ROER - W&, THA~OEMER, KEMEORL, BRLE
25 DAERE O RH
( W % = ) ( 43) (0.298) | RHEMMEEEAMEROEMN, BENEOEH, MAKOFRIRILS
DR
( = & = #t ) ( 3) 0.022) | 77 v FOMEDRE R L OER, Zitaitn b0 EREROFETEORN
b = o M #H M 0 0.002 | (o) ZOfhE I =1ERIth D2 DT - 1R th OB 46 HE M
(& & & M ) o0 0.002) | 77 FOREMECEEEADDEEL ST 27D H
= 7t 120 0. 826

VERIYI AR o SER ELHEMIAR I, 14, 5661 T,

)
%)
1)
1)

©)

ot

TERAE OFH (HEBLEDD) 2 b OIXEEBISEZ ET) 1. B - I X 0 2N EUCEB N H 5720, ffEkic kv FEHL
TRER T,

FARITHA Z L ICHRMIZNEREA L THY £,

ZTOMERIX, 207 72 RBMAAN T L BRE NI ZE&HDO I L, U7 7 v NICHIET 2 b D& &R ET,
FHEBOEMIZ, 207 72 RBHAAN TV DEEGTIESE (v —7 7 v RERL,) Db B GHEEA,

BRI L T HY7Z Y OFNENOFHHEE (MRMEOmEEFTe) 2 /ERIH O R IEEME TR L T1002k L b 0T, HA D
LA/ 3T ARTIZNE A L TH Y E,

=403 ot T (20184 4 B218 ~20184108228)

| maERES

5595 1~ 5 1004
& L] H fF 5t £F
5] # & il 5] # & s
) b PRGN Fn TH Fn TH
v Az <~y == 7 KRR
W 2ok B — 52 ] (CNY) 7 57,214 1 9, 000

(1) @I ERLE,




=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

OFEFERA & DEGHKIRF

(20184 4 A21H~2018410A228)

FUEHIZESWERTA,

[FIEBIRA L 13, BEIEFER OBREEACBT 2 L A I HUE Sh b FIEBMEA T,

O AEE DM (2018410 A 22 A7)
. T7uR- 47 T7VABEAREBERT 7Y OB
# i FAIR ESUES
’ =] L4 I £ B 54 k3
Tn Tr TH %
vAha HAvy xmw—Urs KRR b 5
SR B = 7521 (CNY) 10 17 121, 247 97.6
= it 10 17 121, 247 97.6

() WRIT=EUF ] FERER7 7 o R BEERY ) —X<HEIa— 2> (FH o) OMEEREEIC T 5 ¥,

| BRAERES
F94HIK #1005
2 7 o % B % T
Fn Fn TH
VR e w—ly b =T R 89 89 91
OIEIETHEDERK (2018108 22 B B%E)
- 5100441 K
H #F i b %
M %
BB FES A 121, 247 97.2
NF— Ry b TR 91 0.1
a—)L s m— 5 FOI 3,425 2.7
BB 5 e s RE 124, 763 100. 0




=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

OBE. 8. TARUEEMEEDI;

- o F95HIK F96HIR FITHIR EER RS EiERES F1008K

- 20184 5 f 21 F BLFE|20184F 6 A 20 F BLAE|20184F 7 A 20 A BIE |20 184F 8 A 20 F BLAE (20184 9 A 20 A BI{E 20184£10 A 22 A BifE

A A = = = =
A &BE 90, 733, 370 134, 303, 733 131, 550, 713 124,532, 188 126, 837, 894 124,763, 962
a— e m— 2,109, 764 3, 352, 420 2,729, 388 3, 207, 536 2,938, 946 1,425,473
PGB FE3 AR A RRAM4H) 88, 532, 337 130, 860, 044 128, 730, 056 121, 233, 383 123, 807, 688 121, 247, 229
@t v=hry b o P =77 v R EED 91, 269 91, 269 91, 269 91, 269 91, 260 91, 260
ERION — — — — — 2, 000, 000
B) &fE 363, 887 533,712 539, 359 533, 244 721,916 535, 040
AL Sy il 4 238, 729 368, 691 357, 524 354, 802 355,016 352, 793
ERiN3 Ok — — 993 — 192, 150 —
ESINESL 124,918 164, 699 180, 495 178, 095 174, 406 181, 890
ARALFIE 3 6 5 5 5 2
T DAL 237 316 342 342 339 355
(C) #MEEMRIE(A—B) 90, 369, 483 133, 770, 021 131,011, 354 123,998, 944 126, 115, 978 124, 228, 922
JLAR 59, 682, 488 92,172, 820 89, 381, 168 88, 700, 680 88, 754, 031 88, 198, 415
YRR 2 < 30, 686, 995 41,597, 201 41, 630, 186 35, 298, 264 37,361, 947 36, 030, 507

(D) ZIEHROK 59, 682, 48800 92,172,8200 89, 381, 1680 88, 700, 68000 88,754,0310 88,198,4150

1HO%YEEMEE(C/D) 15,1421 14,513H 14, 658 13,979M 14,2101 14,085




=ZHUFJ HEEE#T7 2~ BEERY ) -X<PETI—R> (BASER)

OEEDIK;
5955 5963 9T 5984 5994 #5100

H H 20184 4 H21H~ [201845 H22H~ [20184: 6 H21 H~ 20184 7 H21 H ~ [20184E 8 A 21 H~ 20184 9 H21 H ~
20184E5 A21H  [20184:6 A20H  [20184:7 A20H  [20184:8 A20H  [20184:9 A20H  [20184E10 A 22H

A A A A A A
(A) ERHZEIE 756, 285 1,172,523 1,112, 887 1,036, 796 1,062, 875 1,072,151
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BHEEZE. MEELHHEE, REGMIEZRAMKRIIPIMCO Cayman Trust Annual Report
February 28, 2018krAh 5#r¥ L THERLL TULVET,

HH. ARERICOTFELTCI. FEBEBDIVSADTIATVWEVWEDIE, TELD 4%
v IR—IVg KUK 77 F BITEBHLTWEYT, £F.ITELD 4¥4M47>Y Iv—
O RUK TJ7UFK (M) 2 IRRA—T72 K] ERTTBEENHY ET,

(1) ERftEE
FLa 42y Iv—SV49 KUK J7YF B
(20173 81 B~20184F 2 A28RH)

ELd 43>
Iv—ovy KUK
J7vv K B
FXREFIL

BREIA :

ZRHE O EREERE) * 376
RREZ—T 72 FhbDEZHIRA 0
HMURA 22
IRA &5 398
t=4:: I8

FIFIE 123
HEH 0
ER&EH 123
BEHIRA 275
SEERMME (BK)

BEEMIESE G EREERE) * 810
YRXB—T7F 40, 316
AENG. PREFERIRERR 0
[EEESRURER R 73,478
NE (172)
FHRMAE (BR) 114, 432
FREFHFMEE (FHMER) OHZEE !

BEEMIS G EREERE) 31
RRE—TF7UFK 32,557
ABWE|l. hPRFESRIREESR 0
[EEEERbIRE R S (44, 492)
NEREESSVEBOHREICESINE (18)
REHFHELE GHEE) OHMER (11,922)
R (B%) 102,510
BRICKZMEEDOHE (B & 102, 785
+51 B R SR 4 0

GE) T—4R#T: ELaDY IV YSTFYFR

GE) BRERTAFLBIELORFHNEZ/HL TLET,
(GF) FEECEICTFRIARBEIMEEALTHY ET,
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(2) MIEEZEHES
FLa 42y I—PVF RYFKF 7oK B
(20173 B 1 H~2018%F 2 A28H)

ELad T4
IX—SVT KUF
J7vv K B
FXREFIL
MEEOEM GEBY) :
&
FEHMILA 275
FIRMFIE (B%) 114, 432
REWHETMIE (FHMAEE) OHMES) (11,922)
BAICKDMEEDME (B) %8 102, 785
S :
S ECEE
A (BRL) (1, 259)
D (BRL) (5, 547)
F (AUD) (1,113)
F (ZAR) (3,007)
J (AUD) (22, 547)
J (BRL) (118, 292)
J (CNY) (73)
J (IDR) (1,159)
J (TRY) (4,144)
J (ZAR) (974)
HBLEEEEE (158, 115)
J7YFaz=vw F Bl :
J7oRazy FERBIC K AMEEDOMIE GB) %8 (128, 815)
SEEDE (B) B|ast (184, 145)
PIEREE
By 1,251,427
xR 1,067, 282

CH) T—AR#T . ELIDY/IVYSTYFR
(F) BRRATAFLBIELOREHMNZBHELTVET,
(G¥) BEBCLITFRFLRBEIEEEALTHY ET .
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(3) BEHMETI4AMER (the Schedule of Investments)
AN ELa 4=y =245 KRYF 27YVF B
(2018 2 H28HIR¥E)
(ﬁéxf?—) (ﬁ?;m:ﬁ:f-)
[SHORT-TERM INSTRUMENTS 10.3%

Federal Home Loan Bank

0.950% due 03/01/2018 $ 980 $ 9900
1.363% due 04/02/2018 17,700 17,675
1.418% due 04/11/2018 4,100 4,093
1.418% due 04/09/2018 300 299
1.430% due 04/13/2018 2,300 2,296
1.439% due 04/06/2018 (a) 41,400 41,334
1.458% due 05/02/2018 (a) 9,400 9,373
1.481% due 05/04/2018 1,500 1,498
1.504% due 04/18/2018 (a) 7,400 7,384
1.561% due 05/11/2018 4,500 4,485
1.637% due 05/18/2018 10,000 9,964

108,299
ANZ National Bank
0.930% due 03/01/2018 202 202
Bank of Nova Scotia
0.930% due 03/01/2018 290 290
Citibank N.A.
0.930% due 03/01/2018 104 104
DBS Bank Ltd.
0.930% due 03/01/2018 2 2
Deutsche Bank AG
0.930% due 03/01/2018 102 102
DnB NORBank ASA
0.930% due 03/01/2018 193 193
JPMorgan Chase & Co.
0.930% due 03/01/2018 201 201
National Australia Bank Ltd.
0.930% due 03/01/2018 7 1
Royal Bank of Canada
0.930% due 03/01/2018 3 3
Sumitomo Mitsui Banking Corp.
0.930% due 03/01/2018 1 1

1,105
Total Short-Term 109,404
(Cost $109,296)
Total in Securiti 109,404
(Cost $109,296)
0%
(BT - F)

INVESTMENTS IN AFFILIATES 89.9%
MUTUAL FUNDS 89.9%

PIMCO Cayman Emerging Bond Fund (M)

(Cost $836,324) 66,422 959,800
Total Investments in Affiliates 959,800
(Cost $836,324)
Total Investments 100.2% $1,069,204
(Cost $945,620)
Financial Derivative

Instruments (b) (1.2%) (12,777)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 1.0% 10,855
Net Assets 100.0% $1,067,282
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a weighted average rate.

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRB ()
A S

WEIHEF RER ZiELER ZEGER
BOA 05/2018 $ 693 ZAR 8,374 $ 10 $ 0
HUS 03/2018 JPY 4,000 $ 37 0 0
HUS 03/2018 15,000 139 0 (1
HUS 03/2018 $ 3 AUD 4 0 0
HUS 03/2018 9 " 0 0
HUS 03/2018 9 " 0 0
HUS 03/2018 2,501 JPY 269,000 20 0
HUS 03/2018 7 ZAR 81 0 0
HUS 03/2018 21 244 0 0
HUS 03/2018 " 130 0 0

$ 30 $ (1
F (AUD) AND J (AUD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (18) &

WEIHEF RER ZELER ZIER HE ff
BOA 03/2018 AUD 104,872 $ 82,566 $ 844 $ 0
BOA 03/2018 $ 794 AUD 992 0 21
BOA 04/2018 82,565 104,872 0 (841)
BPS 03/2018 AUD 603 $ 4n 1 0
BRC 03/2018 $ 86,838 AUD 107,394 0 (3,151)
CBK 03/2018 AUD 833 $ 655 6 0
CBK 03/2018 $ 88,552 AUD 109,323 0 (3,362)
GLM 03/2018 AUD 105,136 $ 82,401 474 0
GLM 04/2018 $ 82,402 AUD 105,136 0 (472)
HUS 03/2018 AUD 4,581 $ 3,579 9 0
HUS 03/2018 $ 47 AUD 603 0 (1
HUS 04/2018 AUD 603 $ 4an 1 0
IND 03/2018 104,935 81,954 184 0
IND 04/2018 $ 81,955 AUD 104,935 0 (182)
SCX 03/2018 AUD 4,499 $ 3,516 10 0
SCX 03/2018 $ 88,248 AUD 109,047 0 3,274)
SCX 04/2018 3,516 4,499 0 (100
$SB 03/2018 AUD 5812 $ 4,687 80 0

$ 1,609 $ (11,314)

A (BRL), D (BRL) AND J (BRL) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

RRBEM (B &

WEIHEF REA RELER ZEE HE afE

BOA 03/2018 BRL 212,351 $ 65,078 $ 0 $ (285)
BOA 03/2018 $ 65,082 BRL 212,351 0 (218)
BOA 04/2018 BRL 6,138 $ 1,883 0 0
BOA 04/2018 $ 64,870 BRL 212,351 273 0
BPS 03/2018 BRL 145,873 $ 44,955 53 0
BPS 03/2018 $ 45,114 BRL 145,873 0 (213)
CBK 03/2018 BRL 791,739 $ 243,444 198 (460
CBK 03/2018 $ 244,055 BRL 791,739 13 (363)
CBK 03/2018 242 800 4 0
CBK 04/2018 73,384 240,589 421 0
DuB 03/2018 BRL 352,902 $ 108,081 0 (546)
DuB 03/2018 $ 109,367 BRL 352,902 0 (7401
DuB 04/2018 107,734 352,902 525 0
FBF 03/2018 BRL 350,060 $ 108,068 316 0
FBF 03/2018 $ 108,670 BRL 350,060 0 (918)
FBF 04/2018 68,435 222175 0 (279)
GLM 03/2018 BRL 181,257 $ 55,859 66 0
GLM 03/2018 $ 55,750 BRL 181,267 67 (24)

B
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D (BRL) AND J (BRL) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

FRB( (B &
HE &%

Iv—>ovy KUK T7UFR

mEIHEF RFEA ZiELBR ZHER
HUS 03/2018 BRL 681,590 $ 210,537 $ 736 $ 0
HUS 03/2018 $ 210,076 BRL 681,590 0 (275)
HUS 04/2018 208,401 677,011 0 (716)
JPM 03/2018 BRL 167,474 $ 51,713 163 0
JPM 03/2018 $ 51,611 BRL 167,474 0 (61)
JPM 04/2018 BRL 24,41 $ 7,510 3 0
JPM 04/2018 $ 36,679 BRL 119,008 0 (72)
MSB 03/2018 BRL 238,016 $ 73,360 96 0
MSB 03/2018 $ 73,803 BRL 238,016 0 (539)
MSB 04/2018 73,125 238,016 0 (1101
NGF 03/2018 BRL 132,175 $ 40,733 48 0
NGF 03/2018 $ 40,855 BRL 132,175 0 (170)
$06 03/2018 BRL 2,894 $ 900 9 0
S06 03/2018 $ 892 BRL 2,894 0 (1
UAG 03/2018 BRL 363,108 $ 112,108 339 0
UAG 03/2018 $ 111,996 BRL 363,108 0 (227)
UAG 04/2018 111,745 363,108 0 (355)
3,330 $ (6,572)

(CNY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (B &
A =1

mEIHEF RFEA ZELER ZHER
BOA 03/2018 $ 288 CNY 1,930 7 $ 0
BPS 06/2018 CNY 25 $ 4 0 0
BRC 03/2018 $ 151 CNY 1,008 9 0
lll:} 03/2018 289 1,932 16 0
GLM 03/2018 1 7 0 0
HUS 03/2018 CNY 2,231 $ 354 1 0
HUS 03/2018 $ 53 CNY 348 2 0
HUS 06/2018 352 2,231 0 (1
JPM 03/2018 CNY 114 $ 18 0 0
JPM 03/2018 $ 9% CNY 602 0 0
JPM 06/2018 CNY 421 $ 66 0 0
$06 03/2018 120 18 0 (1
S06 03/2018 $ 9 CNY 58 0 0
UAG 03/2018 CNY 2,231 $ 356 1 0
UAG 03/2018 $ 5 CNY 33 0 0
UAG 06/2018 352 2,231 0 (2)
46 $ (4

(IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (B &
¥ =1

WEIHEF RFEA ZELER ZHER HE
BPS 03/2018 $ 4,165 IDR 56,154,461 0 $ (94)
CBK 03/2018 IDR 956,609 $ n 2 0
DuB 03/2018 $ 2,094 IDR 28,212,937 0 (481
lll:} 03/2018 2,134 37,404,036 0 (21)
GLM 03/2018 125 1,707,117 0 (1
HUS 03/2018 IDR 65,308,558 $ 4,764 2 0
HUS 03/2018 $ 1,231 IDR 16,530,741 0 (38)
HUS 06/2018 4,721 65,308,658 0 (29)
JPM 03/2018 IDR 2,511,585 $ 185 3 0
JPM 03/2018 $ 83 IDR 1,111,619 0 (2)
JPM 06/2018 IDR 2,891,408 $ 208 0 0
SCX 03/2018 1,650,708 v 1 0
SCX 03/2018 $ 951 IDR 12,838,810 0 (20)
SCX 03/2018 350 4,691,169 0 (101
SCX 06/2018 120 1,650,708 0 (1
$06 03/2018 662 8,982,177 0 (101
$06 06/2018 100 1,380,451 0 (1
32 $ (276)

18 —

B
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) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
FRB( (B &
HE &%

mEIHEF RFEA ZiELBR ZHER
BOA 05/2018 $ 286 TRY 1 $ 0 $ 0
BPS 04/2018 2 90 0 0
CBK 05/2018 1,624 6,297 0 9
DUB 04/2018 98 385 1 0
GLM 04/2018 12 48 0 0
HUS 03/2018 TRY 2,673 $ 702 0 0
HUS 03/2018 541 142 0 0
HUS 03/2018 $ 142 TRY 541 0 0
HUS 05/2018 139 541 0 0
JPM 05/2018 TRY 1,938 $ 502 5 0
JPM 05/2018 $ 13,161 TRY 50,693 0 (159)
MSB 04/2018 2 91 0 0
RYL 05/2018 M5 1,600 0 4
SCX 04/2018 24 93 0 0
SCX 05/2018 12,938 50,152 0 (75)
S0G 05/2018 12,880 50,382 42 0
$ 48 $ (247)

WEIHEF RER ZiELBR ZEER HE aft
BOA 05/2018 $ 12,228 ZAR 147,784 $ 170 $ 0
BOA 05/2018 ZAR 9,854 $ 841 14 0
CBK 05/2018 $ 12,281 ZAR 147,590 100 0
CBK 05/2018 ZAR 305 $ 26 0 0
GLM 03/2018 $ 114 IAR 1,338 0 [l
GLM 05/2018 282 3317 0 4
GLM 05/2018 ZAR 1,338 $ 13 1 0
HUS 03/2018 4 605 0 0
HUS 03/2018 1,338 14 1 0
HUS 05/2018 $ 1,1n ZAR 136,289 263 0
HUS 05/2018 ZAR 533 $ 44 0 n
RYL 05/2018 $ 248 ZAR 2,934 0 n
$ 549 $ n
Total Forward Foreign Currency Contracts $ 5,644 § (18,421)




(B) ELa HA4wY TT—UVY
(2018 2 H28R KR #)

EEEE B
(Ef: F) (B F)

INVESTMENTS IN SECURITIES 99,
ARGENTINA 6.0%
OVEREIGN ISSUES 6.0%

g Bond
2.260% due 12/31/2038 EUR 2500 $ 2101
5.000% due 01/15/2027 1,300 1,542
5.875% due 01/11/2028 $ 10,600 9,926
6.250% due 11/09/2047 EIR 2,100 2,394
6.875% due 04/22/2021 $ 10,500 11,134
6.875% due 01/11/2048 5,350 4,905
7.125% due 07/06/2036 (f) 1,800 1,750
7.125% due 06/28/2117 (f) 500 470
7.820% due 12/31/2033 ER 11,422 15,731
8.280% due 12/31/2033 $ 1823 2,003
8.750% due 05/07/2024 2,700 3,092
Provincia de Buenos Aires
5.375% due 01/20/2023 EUR 1,300 1,671
Provincia de Entre Rios Argentina
8.750% due 02/08/2025 $ 3300 3,362
Provincia de la Rioja
9.750% due 02/24/2025 3,100 3,325
Total Argentina 63,406
(Cost $62,485)

AZERBAIJAN 1.0%
[CORPORATE BONDS & NOTES 0.7%

Southern Gas Corridor CJSC

ELa 4%

IR—vY Ryk TJ7UF

6.875% due 03/24/2026 2,000 2,221
State 0il Company of the Azerbaijan Republic
4.750% due 03/13/2023 5,040 5,048
1,269
OVEREIGN ISSUES 0.3%
Republic of Azerbaijan International Bond
4.750% due 03/18/2024 3,100 3,143
Total Azerbaijan 10,412
(Cost $10,073)
[BAHAMAS 0.4%
OVEREIGN ISSUES 0.4%
Bahamas Government International Bond
6.000% due 11/21/2028 4,050 4,232
Total Bahamas 4,232
(Cost $4,050)
BAHRAIN 0.8%
OVEREIGN ISSUES 0.8%
Bahrain Government International Bond
6.750% due 09/20/2029 9,000 8,584
Total Bahrain 8,584
(Cost $8,939)
[BRAZIL 8.4%
[CORPORATE BONDS & NOTES 8.2%
Banco do Brasil S.A.
6.000% due 01/22/2020 20,420 21,410
Banco do Nordeste do Brasil S.A.
4.375% due 05/03/2019 8,200 8,241
Caixa Economica Federal
4.500% due 10/03/2018 9,200 9,279
Centrais Eletricas Brasileiras S.A.
5.750% due 10/27/2021 600 623
6.875% due 07/30/2019 9,985 10,434

S o > ~ <
Rk TZ7oF (M)
SEeE B BESE B
(B : F) (B : F) (B4 F) (B F)
Petrobras Global Finance BV Total China $ 16163
5.299% due 01/27/2025 $ 5242 $ 5144 (Cost $16,668)
5.999% due 01/27/2028 4,560 4,487
6.250% due 03/17/2024 6,500 6,793 COLOMBIA 2.2%
6.750% due 01/27/2041 1,400 1,356 [CORPORATE BONDS & NOTES 1.1%
6.850% due 06/05/2115 4400 418 Egopetrol SA.
35 i UMD G 7915 5 875% due 0512812045 § BAM 8,457
7.250% due 03/17/2044 700 N2 350 due 09/18/2043 2400
7.375% due 01/17/2027 5,700 6,190
R SN 0 VEREIGN ISSUES 1.1%
OVEREIGN ISSUES 0.2% o e |
e e Colombia Government International Bond
gancy ie © 7.375% due 09/18/2037 9,150 11,726
Social . — 2N
6.500% due 06/10/2019 2,328 2,429 Total Colombia — 03|
= e | .91
Total Bracil sazsy (CostSHAN
(Cost $84.288) COSTA RICA 0.6%
e AYMENISTANDSHES, OVEREIGN ISSUES 0.6%
CORPORATE BONDS.& ;IOTES 1.3% Costa Rica Government International Bond
) ) 5.625% due 04/30/2043 7,000 6,355
Interoceanica IV Finance Ltd. ) —
0.000% due 11/30/2018 23 22 Total Costa Rica SEG.3551
0.000% due 11/30/2025 867 755 (Cost $6.333)
Interoceanica V Finance Ltd.
[CROATIA 0.2%
0.000% due 05/15/2030 6,400 4,360 OVEREIGN ISSUES 02%
QNB Finance Ltd. Croatia Government International Bond
8.161% due 0211212020 8500 8504 g g% due 0172612024 2,000 2,198
Total Cayman Islands 13,641 Total Croatia 2198
(Cost $12,777) (Cost $2.258) ]
[CHILE 1.9%
DOMINICAN REPUBLIC 2.4%
[CORPORATE BONDS & NOTES 1.9% OVEREIGN ISSUES 2.4%
Corp. Nacional del Cobre de Chile Republic Bond
A Ao (A an 19 6 500% due 0112772025 3,600 312
f:250% due 071712042 2L 12128 5 500 due 01/26/2027 13,300 14,111
R AR i ST 6.850% due 01/27/2045 2,400 2616
TS TP BB0____1225 g g750 due 01/29/2026 4,700 5,276
20,043 EE—
——— Total Dominican Republic 25,125
—=
OVEREIGN ISSUES 0.0% (Cost $24.978)
Chile Government International Bond
3.625% due 10/30/2042 150 141 [ECUADOR 2.6%
3.860% due 06/21/2047 500 478 OVEREIGN ISSUES 2.6%
517 Ecuador Bond
Total Chile 20,660 7.875% due 01/23/2028 2,800 2,803
(Cost $20,219) 8.750% due 06/02/2023 2,500 2,669
8.875% due 10/23/2027 500 529
ICHINA 1.5% 9.625% due 06/02/2027 2,100 2,31
[CORPORATE BONDS & NOTES 1.3% 9.650% due 12/13/2026 8,200 9,056
China C Bank Corp. 10.750% due 03/28/2022 9,400 10,646
3.875% due 05/13/2025"* 900 903 Total Ecuador 28,024
Minmetals Bounteous Finance BVI Ltd. (Cost $25,670)
3.125% due 07/27/2021 400 394
4.200% due 07/27/2026 200 198 EGYPT 3.0%
" " . OVEREIGN ISSUES 3.0%
Rongshi International Finance Ltd. ot
2.875% due 05/04/2022 1,700 1,854 Egypt Government International Bond
3.625% due 05/04/2027 1,700 1,638 5.577% due 02/21/2023 13,600 13,851
" 7.500% due 01/31/2027 6,900 1411
Sinopec Group Overseas Development 2017 Ltd. 7.903% due 02/21/2048 7.200 7579
A o O A2 9300____ 8302 g gy, e 01/31/2047 2500 2806
13,689 e
=~ Total Egypt 31,713
VEREIGN ISSUES 0.2 _—
0! GN ISSUES 0.2% (Cost $30,641)
Export-lmport Bank of China
4.000% due 11/28/2047 2,600 2,474

(M)
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[EL SALVADOR 0.8%
OVEREIGN ISSUES 0.8%

El Salvador Government International Bond

7.625% due 02/01/2041 $ 3430 § 3637
8.250% due 04/10/2032 4,090 4,619
Total El Salvador 8,256
(Cost $9,118)

IGABON 0.1%
OVEREIGN ISSUES 0.1%

Gabon Government International Bond

ELa 4%

BEEE Bl
(BfL . F) (B F)

Lembaga Pembiayaan Ekspor Indonesia

6.375% due 12/12/2024 1,402 1,382
Total Gabon 1,382
(Cost $1,394)

[GHANA 0.1%
OVEREIGN ISSUES 0.1%
Republic of Ghana International Bond

9.250% due 09/15/2022 1,200 1,352

Total Ghana 1,352
(Cost $1,294)

IGUATEMALA 0.2%
OVEREIGN ISSUES 0.2%

Guatemala Government Bond
4.875% due 02/13/2028 2,000 1,999

Total Guatemala 1,999

HONG KONG 0.9%
[CORPORATE BONDS & NOTES 0.9%

Huaneng Hong Kong Capital Ltd.

3.600% due 10/30/2022 (a) 4,400 4,230
Nexen Energy ULC
6.400% due 05/15/2037 2,460 3,063
7.500% due 07/30/2039 1,440 2,021
Total Hong Kong 9,304
(Cost $9,058)
INDIA 0.2%

OVEREIGN ISSUES 0.2%
Export-Import Bank of India
3.875% due 02/01/2028 1,900 1,846
Total India 1,846
(Cost $1,897)

INDONESIA 3.8%
[CORPORATE BONDS & NOTES 1.9%

Pelabuhan Indonesia Il Persero PT

4.875% due 10/01/2024 3,400 3,534

Pertamina Persero PT

4.875% due 05/03/2022 2,300 2,395

6.000% due 05/03/2042 6,805 7,368

Perusahaan Listrik Negara PT

5.250% due 10/24/2042 7,000 6,904
20,191

OVEREIGN ISSUES 1.9%
i Bond

4.350% due 01/11/2048 2,600 2,478

5.125% due 01/15/2045 1,100 1,140

5.250% due 01/08/2047 2,800 2,973

6.750% due 01/15/2044 6,250 7,925

3.875% due 04/06/2024 (f) $ 2400 $ 2385
F Penerbit SBSN ia Il
3.400% due 03/29/2022 2,400 2,385
4.400% due 03/01/2028 (b) 600 601
19,885
Total Indonesia 40,076
(Cost $38,119)
IRELAND 0.7%
CORPORATE BONDS & NOTES 0.7%
Via VEB Finance PLC
6.025% due 07/05/2022 6,100 6,541
6.902% due 07/09/2020 500 535
Total Ireland 1,076
(Cost $6,689)
ISRAEL 0.5%
[CORPORATE BONDS & NOTES 0.4%
Israel Electric Corp. Ltd.
4.250% due 08/14/2028 4,800 4,734
OVEREIGN ISSUES 0.1%
Israel Government International Bond
4.125% due 01/17/2048 1,100 1,085
Total Israel 5,799
(Cost $5,846)
IVORY COAST 0.7%
OVEREIGN ISSUES 0.7%
Ivory Coast Government International Bond
5.125% due 06/15/2025 EUR 4,600 5,908
5.375% due 07/23/2024 $ 664 648
5.750% due 12/31/2032 139 135
6.125% due 06/15/2033 800 775
Total Ivory Coast 7,466
(Cost $6,768)
AMAICA 0.6%
OVEREIGN ISSUES 0.6%
Jamaica Government International Bond
6.750% due 04/28/2028 2,500 2,803
7.875% due 07/28/2045 3,000 3,663
Total Jamaica 6,456
(Cost $5,499)
ORDAN 0.4%
OVEREIGN ISSUES 0.4%
Jordan Government International Bond
7.375% due 10/10/2047 4,200 4,442
Total Jordan 4,442
(Cost $4,138)
IKAZAKHSTAN 3.1%
CORPORATE BONDS & NOTES 2.7%
KazMunayGas National Co. JSC
6.375% due 04/09/2021 14,000 15,045
7.000% due 05/05/2020 12,986 13,902
28,947

IR—vY Ryk TJ7UF

BEEEE Bl
(BAL: F) (B F)

OVEREIGN ISSUES 0.4%
Bond
4.875% due 10/14/2044 $ 1800 $ 1832
6.500% due 07/21/2045 2,000 2,460
4,092

Total Kazakhstan 33,039
(Cost $30,578)
KENYA 0.5%

OVEREIGN ISSUES 0.5%
Kenya Government International Bond
7.250% due 02/28/2028 2,200 2,230
8.250% due 02/28/2048 2,900 2,981
Total Kenya 5211
(Cost $5,100)
LUXEMBOURG 4.1%

[CORPORATE BONDS & NOTES 4.1%
Gazprom Neft OAQ Via GPN Capital S.A.

4.375% due 09/19/2022 10,100 10,188

Gazprom OAO Via Gaz Capital S.A.

5.999% due 01/23/2021 2,400 2,538

6.510% due 03/07/2022 1,800 1,959

8.625% due 04/28/2034 1,800 2415

Sherbank of Russia Via SB Capital S.A.

5.180% due 06/28/2019 21,100 21,641

5.500% due 02/26/2024** 3,700 3,762

6.125% due 02/07/2022 500 539

Total Luxembourg 43,042

(Cost $42,102)

IMACEDONIA 0.6%

OVEREIGN ISSUES 0.6%

M i Bond

2.750% due 01/18/2025 EUR 3,400 4,148

5.625% due 07/26/2023 1500 2139

Total Macedonia 6,285

(Cost $6,154)

IMALAYSIA 0.0%

[CORPORATE BONDS & NOTES 0.0%

Petronas Capital Ltd.

4.500% due 03/18/2045 $ 100 103

Total Malaysia 103

(Cost $99)

IMEXICO 4.1%

CORPORATE BONDS & NOTES 3.3%

Banco Nacional de Comercio Exterior SNC

3.800% due 08/11/2026 1,600 1479

Comision Federal de Electricidad

6.125% due 06/16/2045 3,500 3,855

Petroleos Mexicanos

6.350% due 02/12/2048 3,334 3,267

6.500% due 03/13/2027 2,900 3,103

6.500% due 06/02/2041 4,035 4,044

6.625% due 06/15/2035 2,150 2,232

6.625% due 06/15/2038 9,800 9,954

6.750% due 09/21/2047 2,000 2,039

8.625% due 02/01/2022 4,580 5,299
35,272

(M)




° < N - S ~
ELd 47> TZ—PVY KUK T7UR (M)
EEEE Bl BEELE Bl BEEEE Bl
(B - F) (B4 F) (B . F) (B F) (B4T . F) (B F)
OVEREIGN ISSUES 0.8% PANAMA 2.0% ISENEGAL 0.2%
Mexico Government International Bond
5.750% due 10/12/2110 $ 8,300 $ 8424 Panama Government International Bond Senegal Government International Bond
Total Mexico 43,69 4.f1igﬂ"/n due 02/59/3%2 $ 9000 $ 88% 6.250% due 05/23/2033 $ 1,700 __$ 1690
i - R AR e —ry
.375% due 01/16/2023 500 5740 (Cost $1,700)
IMONGOLIA 1.3% Total Panama 20,699
OVEREIGN ISSUES 1.3% (Cost $18,983) [SERBIA 0.4%
Mongolia Government International Bond OVEREIGN ISSUES 0.4%
5.125% due 12/05/2022 9215 9,095 RARAGUAY((CT:/- B Serbia International Bond
5.625% due 05/01/2023 400 308 OVEREIGNISSUESIO. 720 4.875% due 0212512020 4,100 4,201
8.750% due 03/09/2024 3,800 4,329 Z;r;;!ﬂ;/:l:y %‘17;5;/;?2%"‘ International Bun;] . s Total Serbia 1201
Total Mongoli 13822 02070 L Cost $4,207
i) — 4700% due 037272027 1,800 o (Costsaan)
6.100% due 08/11/2044 4800 5292 SINGAPORE 0.4%
INAMIBIA 0.1% Total Paraguay 17,629 [CORPORATE BONDS & NOTES 0.4%
OVEREIGN ISSUES 0.1% (Cost $7,110) BOC Aviation Ltd.
Namibia International Bond P ERUR2%, 2.750% due 09/18/2022 4,000 3,836
5.250% due 10/29/2025 1,000 1,004 2% "
’ SN OV EREIGN ISSUES 2.2% Total Singapore SR 351
Total Namibia 1,004 N . (Cost $3,980)
(Cost $992) Corp. F de SA.
4.750% due 02/08/2022 800 825 [SLOVENIA 0.4%
INETHERLANDS 0.6% Fondo MIVIVIENDA S.A.
[CORPORATE BONDS & NOTES 0.6% 3.500% due 01/31/2023 7,400 7,280 Slovenia Government International Bond
Kazakhstan Temir Zholy Finance BV Peru Government International Bond 5.250% due 02/18/2024 3,450 3,805
6.950% due 07/10/2042 5,730 6,476 6.550% due 03/14/2037 2,505 3,245 5.500% due 10/26/2022 300 330
Total Netherlands 6,476 8.750% due 11/21/2033 8208 12415 5.850% due 05/10/2023 500 562
(Cost $6,766) Total Peru 23,765 Total Slovenia
(Cost $22,869) (Cost $4,721)
INIGERIA 3.1%
OVEREIGN ISSUES 3.1% [QATAR 0.5% [SOUTH AFRICA 1.6%
Nigeria Government Bond CORPORATE BONDS & NOTES 03%
5.125% due 07/12/2018 700 704 Qatar Government International Bond Eskom Holdings SOC Ltd.
6.375% due 07/12/2023 (f) 7,000 7,388 4.500% due 01/20/2022 4,800 4,956 6.750% due 08/06/2023 2,600 2,691
§.500% due 11/28/2027 12,600 12,771 @D = OVEREIGN ISSUES 1.3%
9 PR - CUHE IS0 L 3./ |
/RS AU Wil an 4l (Cost $5,040) South Africa Government International Bond
7.143% due 02/23/2030 5,500 5,658
4.300% due 10/12/2028 7,000 6,602
7.625% due 11/26/2047 1,200 (V5 (AN IA 0.57%
[z 4.665% due 01/17/2024 4,600 4,661
7.696% due 02/23/2038 3400 353 OVEREIGN ISSUES 0.5% !
7.875% due 02/16/2032 1500 1621 4.875% due 04/14/2026 (f) 1,300 1,306
. e Romania Government International Bond 5.375% due 07/24/2044 1,600 1,644
Total Nigeria 33124 2.750% due 10/29/2025 EUR 2,200 2913 14,113
(Cost $33,252) 2.875% due 05/26/2028 1,700 2,168 Total South Africa 16,304
[OMAN 2.8% Total Romania 5,081 (Cost $17,288)
OVEREIGN ISSUES 2.8% (Cost$4,367)
ISPAIN 0.4%
Oman Government International Bond RUSSIA 0.2% OVEREIGN ISSUES 0.4%
4.750% due 06/15/2026 2,400 2312 CORPORATE BONDS & NOTES 0.2% of
5.375Y i 5 ey
5 525“2 gas g?ﬁ%gg; ,‘g ?gg 12 égg SCF Capital Designated Activity Co. 4.900% due 09/15/2021 EUR 3,100 4,057
8.500% due 03/08/2047 3,000 g4y D-375% due D6/16/2023 § 2400283 toa) Spain 4,057
Total Oman 9758 1otal Russia — 2488 (Cost$3541)
(Cost$29.976) —— (Cost$2,400)
- ISRI LANKA 2.9%
PAKISTAN 0.4% S:e:;az:ﬁg\sﬂ'é? - ICORPORATE BONDS & NOTES 0.6%
OVEREIGN ISSUES 04% LESD7% National Savings Bank
’ " Saudi Government International Bond 5.150% due 09/10/2019 § 5400 5,446
Pakistan G ' '
ATy International B“;'gm agsp  275% due 030412023 4,000 380 8.875% due 09/1812018 B0 513
) ) e 3.625% due 03/04/2028 4,000 3,814 5,959
(T::: :: ;:;)’ = ——2BZ 10l Saudi Arabia 1674
i (Cost $7,930)



SEEE B
(BT F) (Bfr: F)
OVEREIGN ISSUES 2.3%

Sri Lanka Government International Bond

5.125% due 04/11/2019 $ 400§ 404
6.000% due 01/14/2019 200 203
6.200% due 05/11/2027 2,700 2,687
6.250% due 10/04/2020 12,200 12,674
6.250% due 07/27/2021 8,316 8,634
24,5028

Total Sri Lanka 30,561
(Cost $29,909)
ISUPRANATIONAL 0.1%

OVEREIGN ISSUES 0.1%
Africa Finance Corp.
4.375% due 04/29/2020 1400 1420
Total Supranational 1,420
(Cost $1,394)

ANZANIA 0.5%
Tanzania Government International Bond
7.452% due 03/09/2020 4,667 4,872
Total Tanzania 4,872
(Cost $4,709)

RINIDAD AND TOBAGO 0.4%
[CORPORATE BONDS & NOTES 0.4%
Petroleum Co. of Trinidad & Tobago Ltd.
6.000% due 05/08/2022 4020 4085
Total Trinidad and Tobago 4,065
(Cost $4,019)

UNISIA 1.2%

OVEREIGN ISSUES 1.2%
Banque Centrale de Tunisie International Bond
3.280% due 08/09/2027 ¥ 1,600,000 12,228
Total Tunisia 12,226
(Cost $14,583)

URKEY 2.5%

OVEREIGN ISSUES 2.5%
Export Credit Bank of Turkey
5.375% due 10/24/2023 $ 2800 2,609
Turkey Government International Bond
5.125% due 02/17/2028 200 191
5.750% due 05/11/2047 9,200 8,338
6.000% due 03/26/2027 800 821
6.750% due 05/30/2040 7,400 7,13
6.875% due 03/17/2036 500 529
7.250% due 03/05/2038 6,100 6,718
Total Turkey 26919
(Cost $28,406)

ELa 472 IV

EmEE B
(B F) (BT F)
UKRAINE 3.5%

Ukraine Government International Bond

0.000% due 05/31/2040 $ 2100 § 1427
7.375% due 09/25/2032 3,100 3,015
7.750% due 09/01/2020 11,000 11,593
7.750% due 09/01/2021 8,700 9,224
7.750% due 09/01/2022 700 740
7.750% due 09/01/2023 2,500 2,624
7.750% due 09/01/2024 3,900 4,056
7.750% due 09/01/2027 4,800 4,940
Total Ukraine 31,619
(Cost $35,624)

UNITED KINGDOM 0.7%

CORPORATE BONDS & NOTES 0.2%

State Savings Bank of Ukraine Via SSB #1 PLC

9.375% due 03/10/2023 2,231 2,365

OVEREIGN ISSUES 0.5%

Ukreximbank Via Biz Finance PLC
9.625% due 04/27/2022

Total United Kingdom

(Cost $6,752)

4,350 4,636

17,001

UNITED STATES 0.3%

U.S. GOVERNMENT AGENCIES 0.3%
Federal Home Loan Bank

4.125% due 12/13/2019

Total United States

(Cost $3,557)

3,485 3,589

3,589

URUGUAY 2.3%
OVEREIGN ISSUES 2.3%

Uruguay Government International Bond
7.625% due 03/21/2036 10,890
7.875% due 01/15/2033 6,640

Total Uruguay
(Cost $21,692)

15,071
9221

24,292

ENEZUELA 1.2%
[CORPORATE BONDS & NOTES 0.5%
Petroleos de Venezuela S.A.
5.500% due 04/12/2037 (c) 20,990 5,363

OVEREIGN ISSUES 0.7%

Vi I; Bond (c)
6.000% due 12/09/2020 1,920 514
7.000% due 03/31/2038 (f) 10,900 2918
7.660% due 04/21/2025 9,610 2,619
9.250% due 09/15/2027 4,520 1,288
11.950% due 08/05/2031 340 99
1,436
Total Venezuela 12,799

(Cost $30,948)

SHORT-TERM INSTRUMENTS 12.1%
[REPURCHASE AGREEMENTS (e) 3.4%

36,400
IME DEPOSITS 0.2%
ANZ National Bank
0.930% due 03/01/2018 292 292
Bank of Nova Scotia
0.930% due 03/01/2018 M8 418

—ovy KUK

BEEEE Bl
(B4 F) (B F)

Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.310%] due 03/01/2018 ¥ RXI 0

Brown Brothers Harriman & Co.

0.230% due 03/01/2018 GBP 0 1

Citibank N.A.

0.930% due 03/01/2018 $ 150 150

DBS Bank Ltd.

0.930% due 03/01/2018 3 3

Deutsche Bank AG

0.930% due 03/01/2018 147 147

DnB NORBank ASA

0.930% due 03/01/2018 219 219

HSBC Bank

0.230% due 03/01/2018 GBP 7 2

5.950% due 03/01/2018 IAR 5 0

JPMorgan Chase & Co.

0.930% due 03/01/2018 $ 290 290

National Australia Bank Ltd.

0.930% due 03/01/2018 " "

Royal Bank of Canada

0.930% due 03/01/2018 4 4

Sumitomo Mitsui Banking Corp.

(0.310%] due 03/01/2018 ¥ Hi 0

0.930% due 03/01/2018 $ 1 1

Wells Fargo Bank

0.930% due 03/01/2018 10

1,619

ARGENTINA TREASURY BILLS 1.2%

2.810% due 03/16/2018 4,200 4,198

2.820% due 05/24/2018 3,700 3,677

2.830% due 05/11/2018 5,200 5,172
13,045

JAPAN TREASURY BILLS 7.3%

(0.163%) due 05/21/2018 (d) ¥ 6,750,000 63,286
(0.160%) due 05/01/2018 250,000 2,344
(0.154%) due 04/23/2018 100,000 937
(0.152%) due 05/14/2018 1,170,000 10,969
71,536

Total Short-Term 128,600
(Cost $128,530)
Total Investments 99.9% $1,060,173
(Cost $1,053,480)
Financial Derivative

Instruments (g)(i) 0.1% 1,118
(Cost or Premiums, net $(1,177))
Other Assets and Liabilities, net 0.0% 85
Net Assets 100.0% $1,061,376
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

* A zero balance may reflect actual amounts rounding to less than one thousand.

**  Contingent convertible security.

(a) Perpetual maturity; date shown, if i pi next I call date.
(b)  When-Issued security.

(c) Security is in default.

(d) Coupon represents a weighted average rate.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

e) REPURCHASE AGREEMENTS:

HBIEF HHEH RFR A HEeiE  BR6HE B8R R ERffifE LR LARZEOZED
RDR 1.510% 02/28/2018 03/01/2018 36,400 U.S. Treasury Notes 3.625% due 02/15/2020;

U.S. Treasury Notes 3.625% due 08/15/2019 $ (37,168) _§ 36,400 ¢ 36,402
Total Repurchase Agreements $ (37,1681 § 36400 § 36,402

""" Includes accrued interest.

REVERSE REPURCHASE AGREEMENTS:

HBIEF EAEFH BAR mHA BAEEEY Y= LR
BRC 1.000% 02/16/2018 N/A $ (506) $ (506)
JML (0.500%) 02/02/2018 N/A (1,403 (1,403)
JML 0.750% 02/09/2018 N/A (613 (613)
JML 1.000% 02/16/2018 N/A (785) (785
JML 1.050% 01/24/2018 N/A (1,132) (1,134)
MEI 0.500% 02/23/2018 N/A (4,005) (4,005
Total Reverse Repurchase Agreements $ (8,446)

" Open maturity reverse repurchase agreement.
" The average amount of borrowings outstanding during the period ended February 28, 2018 was $3,167 at a weighted average interest rate of (0.001%I. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

HHE TOBRFHM
A—N—F4 FEE| 30 LA 31-90H 0B At

Reverse Repurchase Agreements

Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (1,134) $ (1,134)
Non - U.S. Government Debt 0 0 0 (7,312 1,312)
Total Reverse Repurchase Agreements $ 0 $ 1] $ 0 $ (8,446} $ (8,446)
Tatal Barrawings $ 0 $ 0 $ 0 (8,446) $ (8,448)
Payable for Reverse Repurchase Agreements $ (8,446)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing T and collateral pledg ived) as of February 28, 2018:
f) Securities with an aggregate market value of $8,346 have been pledged as collateral under the terms of the following master agreements as of

February 28, 2018.

YNR—RLKR FERERRE EFZYD EEEA HRO EAN

WEIH8F L RZH D SZER D3 DXt Xih ZOHERIG] (REZAN THRR—Vr—®
Global/Master Repurchase Agreement
BRC $ (U (508)  $ 0 ¢ 0 ¢ (506] ¢ 40 8 (36)
JML 0 (3,935) 0 0 (3,935) 3,865 (70)
MEI 0 (4,00) 0 0 (4,008) 40m 6
ROR 36,402 0 0 0 36,402 (37,1661 (764)
Total Borrowings and Other Financing i $ 36402 & 8,446 3§ 0§ 0
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‘" Net exposure represents the net receivable/|payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under
the same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

[FUTURES CONTRACTS:

ZEEEEILS
g B8 R A ES0E S S R liE HRE afit
U.S. Treasury 2-Year Note June Futures Short 06/2018 63 $ 7 $ 0 3 0
U.S. Treasury 10-Year Note June Futures Long 06/2018 665 14 166 0
Total Futures Contracts $ 2 $ 186§

[SWAP AGREEMENTS:

ZHEFD ZHEF . _ EHEE
Xih/ZH AVTYIR EIEEF wmHE BETAH il KRBl 3 fff

Pay 3-Month USD-LIBOR 2.600% 03/16/2021 $ 44,700 $ (137) $ (96) §$ 12 $ 0
Receive 3-Month USD-LIBOR 2.643% 03/16/2022 44,700 123 87 0 (19)
Pay 3-Month USD-LIBOR 1.500% 06/21/2027 24,600 (2,853) (986) 2 0
Tatal Swap Agreements $ (2,867) $ (985) $ M $ (19

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 28, 2018:

(h) Cash of $2,198 has been pledged as for traded and cleared fil i ivative instruments as of February 28, 2018. See
Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
SRR A 7 R BRI P A
5 i EHEMEEE s i EEEEHS B
BEWAJvay P/ 2799y 7 &t FYATVay biy) RAIvT &t
Total Exchange-Traded or Centrally Cleared $ 0 % 166§ 84§ 250 § 0§ 0§ 19 % (19)

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

RERAE () #

HEIHEF RFEA 2k LB ZHE R HE faff

BPS 03/2018 EUR 37,072 $ 46,048 $ 833 $ 0
BPS 03/2018 $ 3,504 EUR 291 0 (43)
BRC 03/2018 1,004 JPY 107,800 6 0
CBK 03/2018 EUR 1,528 $ 1,904 40 0
CBK 04/2018 JPY 100,000 907 0 (34)
CBK 05/2018 180,000 1,656 0 (40)
CBK 05/2018 200,000 1,840 0 (42)
GLM 03/2018 $ 44,022 EUR 35,689 0 (494)
GLM 04/2018 EUR 35,689 $ 44131 485 0
MSB 03/2018 $ 11,708 JPY 1,248,939 0 (2
MSB 04/2018 JPY 1,248,938 $ 11,734 0 0
MSB 05/2018 730,000 6,708 0 (169)
MSB 05/2018 6,750,000 63,704 87 0
NAB 03/2018 1,356,739 12,481 0 (233)
UAG 05/2018 50,000 459 0 (1
UAG 05/2018 260,000 2,392 0 (57)
Tatal Forward Foreign Currency Contracts $ 1,451 $ (1,125)




FLd 4wy Iv—2049 Rk J7UFK

[SWAP AGREEME

7l
I, 29y 0@

WEI11EF  SHREHF EEXLEF HHE ZTLyF® BETAY  TLI7LN RERFHEE HE ff
CBK Turkey Government International Bond (1.000%)  09/20/2020 0.979% $ 1,300 $ 113 $ M s 0 $ U]
GST Turkey Government International Bond (1.000%)  09/20/2020 0.979% 1,300 12 (115) 0 (3)

$ 225 $ 282 ¢ 0 $ U]

7l
IR, JLST L _ RIVIOffE

BEIEF  SRESF EEZREF HHE ZTLyFo BETAY X/ (RER) ARBHEEE  AE fft
BOA Brazil Government International Bond 1.000%  12/20/2018 0.486% $ 3,000 $ (94) $ M2 8 18 $ 0
BOA Qatar Government International Bond 1.000%  12/20/2022 0.824% 7,500 17 57 74 0
BOA Russia Government International Bond 1.000%  12/20/2020 0.597% 1,000 (124) 137 13 0
BPS Brazilian Government International Bond 1.000% 03/20/2018 0.377% 4,900 5 6 n 0
BPS Mexico Government International Bond 1.000%  06/20/2018 0.290% 1,000 8 (3] 5 0
BRC Egypt Government International Bond 1.000%  12/20/2019 1.651% 7,800 (89) 15 0 (74)
BRC Egypt Government International Bond 1.000%  06/20/2018 0.989% 3,700 (16) 23 7 0
BRC Qatar Government International Bond 1.000% 12/20/2018 0.220% 3,300 22 6 28 0
BRC Qatar Government International Bond 1.000%  06/20/2022 0.743% 500 2 9 7 0
BRC South Africa Government International Bond 1.000%  12/20/2021 1.113% 4,000 (285 217 0 8)
BRC South Africa Government International Bond 1.000%  06/20/2022 1.300% 1,900 (88) 70 0 19
CBK Colombia Government International Bond 1.000%  12/20/2018 0.285% 900 9 15 6 0
CBK Nigeria Government International Bond 1.000%  08/20/2018 1.757% 1,000 (100 7 0 (3
CBK Philippine Government International Bond 1.000% 12/20/2022 0.631% 12,600 223 " 234 0
CBK Qatar Government International Bond 1.000%  06/20/2022 0.743% 6,800 (13) 97 84 0
DUB Malaysia Government International Bond 1.000% 03/20/2020 0.280% 2,000 (17 50 33 0
GST Colombia Government International Bond 1.000% 12/20/12018 0.285% 5,700 (47) 9 44 0
GST Colombia Government International Bond 1.000% 06/20/2019 0.359% 2,100 10 n 21 0
GST Qatar Government International Bond 1.000% 12/20/2018 0.220% 5,100 26 17 43 0
GST Russia Government International Bond 1.000%  12/20/2020 0.597% 3,800 (47 520 49 0
HUS Brazil Government International Bond 1.000%  03/20/2018 0.377% 8,500 2 0 20 0
HUS Qatar Government International Bond 1.000% 12/20/2018 0.220% 1,700 10 4 14 0
HUS South Africa Government International Bond 1.000%  03/20/2023 1.632% 3,800 (393) 307 0 (86)
MYC Qatar Government International Bond 1.000%  12/20/2022 0.824% 1,700 3 2 17 0
NGF Egypt Government International Bond 1.000% 12/20/2018 1.256% 7,000 (45) 44 0 m
NGF Qatar Government International Bond 1.000% 06/20/2022 0.743% 2,600 (23 85 32 0
NGF South Africa Government International Bond 1.000%  12/20/2021 1.113% 200 (13) 12 0 (1

$  (1,402) $ 1970 8 760 $ 192)
Total Swap Agreements $ 11 $ 1,738 § 760 $  (199)

""" If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or (iil receive a net settlementamount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i} pay to the buyer of protection an amount equal to the notional amount of the swap and
take delivery of the referenced obligation or underlying securities comprising the referenced index or il pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The mplied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

(M)
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