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B) &fE 51,810, 684 47,715,722 53, 368, 482 76, 503, 479 71,281, 867 29,639, 562
RALILS 5y Fid 4 13,755, 286 20, 275, 056 20,000,891 13,081, 960 12,877, 474 12,764, 004
ER N3 Ok 19,544, 774 8, 325, 763 14, 335, 393 44,811, 309 44,176, 964 1,600, 335
RIMEFEH 18,474,579 19,077,731 18,995, 194 18,573, 954 14,199, 694 15, 245, 482
ARALFILE 64 17 11 83 84 51
T DAL 35,981 37,155 36,993 36,173 27,651 29,690
(C) #MEEMRIE(A—B) 13,357,085, 857 13,262, 300, 418 13,286, 497, 190 10,597, 599, 006 11,033, 990, 634 11,227, 425,017
JLAR 13, 755, 286, 853 13,516, 704, 092 13,333,927, 869 13,081, 960, 395 12,877,474, 131 12,764, 004, 153
WA EE A 4 A 398,200,996 | A 254,403,674 | A 47,430,679 | A 2,484,361,389 | A 1,843,483,497 | A 1,536,579, 136

(D) ZIEHLOK 13, 755, 286, 85301 13,516, 704,0920 13,333,927, 86900 13,081, 960, 3950 12,877,474,1310 12,764,004,1530

1/HO%YEEMEE(C/D) 9, T11H 9,812H 9,964M 8, 1018 8, 568 8, 796M

12 —




PIMCO —a—7—)LRAAHLT 7> K (BRAHER)

OEEDIK;
1041 1058 1061 H107H 1084 1094
H H 20194E11 H 21 F ~ [20194E12 7 21 F ~ [20204F 1 A 21 F ~ [20204F 2 A 21 A ~ [20204F 3 A 24 F ~ [20204E 4 A21 A~
20194E12 200 [20204E 1 A20H  [20204E 2 A20H  [20204: 3 A23H  [20204:4 A20H  [20204 5 A20H
A A A A A A
(A) ERHZEIE 55, 800, 395 51, 646, 067 52,509, 837 51,762, 025 1,064, 152 73, 853, 851
B2 e X4 4 55,801, 348 51,647, 633 52,510,371 51,763,370 71, 064, 831 73, 854, 857
ZHUFE 2 - 13 - 2 23
TALFIR A 981 A 1,566 A 547 A 1,345 A 708 A 1,029
(B) FiEEHTEER 162, 678, 127 124,634, 436 190, 056, 088 A2, 457,896,935 558, 084,932 244,845,918
TEE A 163, 418, 434 125, 630, 143 190, 793, 545 12,279, 663 564, 954, 030 245, 826, 890
FEEH A 740,307 A 995, 707 A 737,457 A2, 470,176, 598 A 6,869,098 A 980,972
C) {ETHME A 18,510,560 A 19,114,886 A 19,032,187 A 18,610,127 A 14,227,345 A 15,275,172
(D) HHEHEE(A+B+C) 199, 967, 962 157,165, 617 223,533,738 A2,424,745,037 614,921,739 303, 424,597
(E) RIffRHERE A1,193,910,576 A 990,219, 469 A 841,789, 865 A 626,195,991 A3,016, 128,534 A2,392, 812,680
(F) EBmEEEEES 609, 496, 904 598, 925, 234 590, 826, 339 579, 661, 599 570, 600, 772 565, 572, 951
(Ficd 24 S 4H 24 %8) (900,612,073) | ( 884,991,036) | (  873,023,845) | ( 856,526,469) | (  843,137,904) | (835,708, 634)
5E RIS FR 2 A5) (A 291,115,169) | (A 286,065,802) | (A 282,197,506) | (A 276,864,870) | (A 272,537,132) | (A 270,135, 683)
@) §F(D+E+F) A 384,445,710 A 234,128,618 A 21,429,788 A2,471,279,429 A1, 830, 606, 023 A1,523,815,132
H IEEHEE A 13,755,286 A 20,275,056 A 20,000, 891 A 13,081,960 A 12,877,474 A 12,764,004
RERHERE (G+H) A 398,200,996 A 254,403,674 A 47,430,679 A2, 484,361,389 A1, 843,483,497 AT1,536,579, 136
ENNEFEEHEIE A 609, 496, 904 598, 925, 234 590, 826, 339 579, 661, 599 570, 600, 772 565, 572, 951
(Ficd 24 S 4H 24 %8) (900,612,073) | ( 884,991,036) | (  873,023,845) | ( 856,526,469) | (  843,137,904) | (835,708, 634)
5 RIS HR 2 A5 (A 291,115,169) | (A 286,065,802) | (A 282,197,506) | (A 276,864,870) | (A 272,537,132) | (A 270,135, 683)
Sy Fl (i R N 4 2,891, 364, 337 2,866, 984, 168 2,856, 604, 159 2,822, 693, 293 2,835, 150, 068 2,867,718, 818
MRS 3,899,062, 237 A3, 720,313,076 A\3, 494,861, 177 A5, 886,716, 281 A5, 249,234, 337 A4, 969,870,905
() B) FHBFEHFT BB ITAWROFML AL L2 bDEEHRET,
(1) (C)SFEIRBNEE I E 7T A D AR BIEM YA EZ SO TR R L TVET,
(F) P EBMERIEB/BELLHI0L. EFLOBMREDRE, BMREE LIi%EN HItARE 2 LW B A VN E T,

<ERBE>

OfEpdiiE FIERIIAR) TTAH

VERII T IBINER E TE AR
YRRt — B A e AR

13,962, 145, 6391

oM

1,198, 141, 486

Fho. 1AM MR, TERRIIARO0. 8796 T,
OME RN TTAREE TR TRV, ZD7FEILL, 536,579, 136/ T,
@5yl DFF IR
= H 20194E 11 21 H ~ [ 20194124 21 H ~ [20204 1 A 21 H~ [20204F 2 A 21 H ~[20204F 3 24 H ~ 20204 4 A21 H ~
- 20194E12 200  |20204 1 120H  [20204:2 A20H  |20204E 3 A23H  |20204E 4 20H  [20204: 5 H20H
2 FHPERR S O Y SIS 4R 51,072, 7T77H 46, 045, 344 48, 389, 359 33,151, 828 69, 456, 427 70, 314, 542
BRERG BE AR ORI AT E SR - - —H - - -

US4 A 900, 612, 0731 | 884,991,036/ | 873,023,845 | 856,526,469 | 843,137,904 835,708, 6341
5y Be V(R R N7 2, 854, 046, 84611 | 2, 841, 213, 8801 | 2, 828, 215, 6911 | 2, 802, 623, 42511 | 2, 778, 571, 1151 | 2, 810, 168, 280
W77 ROSSERRINEEE |3, 805, 731, 6961 | 3, 772, 250, 26019 | 3, 749, 628, 895 | 3, 692, 301, 72219 | 3, 691, 165, 44619 | 3, 716, 191, 4564
1 5 1272 0 ILES Syl S48 2, 7661 2, 790 2, 8121 2, 8221 2, 8661 2,911
177 0% 70 R e% 10H 15H 15H 10H 10H 10H
US4 5y Fied 4 13, 755, 2861 20, 275, 0561 20, 000, 891 13, 081, 9601 12, 877, 4741 12, 764, 0041

OEFEMEDOEN ORI AR D RO M ETIT—HE LT 72O ET 28 & LT, (EFEMEDME ERFEIT T LEEL0, 00057 D60LL
NORZF U TRIEHEZZCERMOT N O LTEY £9,




PIMCO —a—7—)LRAAHLT 7> K (BRAHER)

ORBEEDHEMLE

510448 51053 510634 1074 551084 510938

175 4720 Srfida (BliAZr) 10H 15H 15H 10H 10 10H

ONBMEIFRAERPLEAEL T EEA I TIRBIBVEZRBLTEY 7,

SHEEEFREINDFORBFHRHEEE, FRAFBREOEBMRECESINT, ZRIEZTOABIHEY ANTHERE N ZLELE,

@B EDOEY T

AT, ELTE O SEYEMTRE & R 2 OSZEFE OMBITEA L O LV | BB E 2D ERNTA] &, IR & B AR S
(RFBIATEEA) ) W2 E T,

* Sl % O FHEEEDMA R TEA & [RIAE £ 7213 BRI A 5613, RFES S OEA &7 0 £97, itk o RAEMAEMER TAZ T 285461213,
FEDE OB TCARIL RS R EE) L7220 R O Ee L e £,

c UL RS (RERoELA) DRAE LToSAaiE. B RAERIR 2 OZ38E OMEBITCARD & Uik AR RZ A Fehllnal4e) 2 2R L7124
B, ZOHROME % DZREOMRTAL 720 £,

AFNBZRRE NI Z 52T D URE DI D 9 BB BT OV TEESY AT & LGRS, JRAIE LT, 20.315% (Frf5@i15%., 1E8L
KISR0, 315%., HBL5 %) OBBTIRRMIL (FERE) SnET, MEHEZITO, RATRB - AR A2 BTS2 8 b
TEET,

202045 1 A 1 B UBEO BRIV T, SMEBPEROBEA & 2o - 5A101E, DEROBEN Ll B 28580850 £,

KIBNZ BT 2BUIR Y 9,

SRRBL L OB OFEIC OV TIE, BIEHMFEZIC IR INDLI Z L 2BEIOLET,

MBUEDN R ESNIZGAEEICE, FRENAPETICARDZENH 5,

MNISAB L OV 2 = 7NISA%Z SR OH A, @, —EHEOFHMH TH /I Lo ARG E0 oA U 28 YIS L ORI
SR EMRIERRBLE 720 F7,

* ZZUF J EBREECTIAREROIENIE T 7 > FICHET D ERFEORRZIT> TV 5850 £9, FL <3, MY FWRESHHIC
BHEOWE DR WA, Bl — A= (https://www. am. mufg. jp/) % TR 7ZE W,



FLa Iv—SV9 RUK (T -AyPR) AVhL T7UFR

<BES>RETIHRECHRIISFHLIUZTOHME

727 F& | Lo Iw—C08 KUK (T -AYSE) AVhL T7UFR

B A A & | RUvFT—ITHBIPEILAVEMBIFA—NL - BALANR—2T74 K (AN
R—X) #LREIZEBEBRREZDILET,

FEEAXNR | rEZKFEOHR. BAFEEELIRTE LIERRIT 2858 LUVFDOREBAS
FLHEAHR | - BE. 772 FOMEEREDNI% L L £ HBZFEOKRNE. BUFHEZEARKTEL
CIFERRIIT 2BEBLUZTOREERICIRELET,
BREITANEIIRAE L TIREBHICEWLNTCCC—HBEYSULEDOKRFTFERELT
WBELDIZRY ET,

BB T HEEOFHKRMAFIE, RAELTB—HBESLULITHELET,

cIR— b7 UADEHTaAL—2avE, RAIELTSEULESEURNTHEBLET.
R FILVETEEURFLETUNDEEICREZITVET,

- BEEEHEMNT. XEOEE. BAFHEAE. &, T4 —Ci%H (MBS) | BE
BREHF (ABS) FIZHREZITVLWET,

FAIE LT, BBEAYDETL, ABVRIVDOERERY ET,

r R B | RAlLLTEE10RA31H

S B A 8| RAE L TEAREEREDAFRESLVRERLYNEEZITIAMHTYT, =L,
BELGHNEKEZHBZT I-OITBDELRDHONDIGEIE. PEEEZNLIZREL
FHA, BH. PEERENVEDGEIX. PBRETHEV EAHYET,

(%) ELa TI—2vY RUF (Zv-AYIR) AvhL T7UFRICELT. IFEERRRI ~OHREEF. FAELT IELT -V KRy
F AvhL T7oF (M) | OBREEFAEHFADRELZELTTVES,




ELa Tv—S29 KUK (ZY-AYPK) AVhAL T7oR

BRFEEZ. MEELTHHEEZ. REAMIISHEMKIZIPINCO Bermuda Trust IO Annual
Report October 31, 2019k 53k L THERLTWVET, £f-. [ELa ITv—205 Ry
K 4>hL 70K (M) %2 IRRE—D7 2 K] ERTTHEELADBYET,

(1) ERAHESE
ELa II—P25 RUOF (T2 -AYPR) f2hh Z7VF
(2018118 1 B~20194108318)
ELa Tw—Yvy

RUF (ZY-AyDF)
AvhL T7UR

FXERIL
BEIA :
ZHRAL 217
HULA 0
IRA&E 217
BH
ZihFIE 0
ERAE 0
BEMIRA 217
EHMAE (BK) :
BERMEES 6
TRB—T7UF 16, 287
AW, PREESMREE R 0
JEEEERIRE R 5,564
NE 4,174
EIRMAE (BK) 20, 683
FEHRFME (FHEE) OfZES .
BEHMEE% 0
XAB—T7IF 19,919
AT, DRBESFIRERR 0
G RIRE (736)
NEREESLIUVEEOREICERLINE (239)
AR E GHEE) OHZEE 18, 944
WAl (B 39, 627
BRICKIMEEQME (&) &8 39, 844

(E) BERTAFLBIELOREHNZ/HBL TLET,
(F) FEECEICTFRIARBEIMEREALTHY ET,



ELa Tv—S29 KUK (ZY-AYPK) AVhAL T7oR

(2) MEELBHES
FLa I—PY5 ROF (T AyYPKR) AVhhL Z72FK
(2018118 1 H~20194€10831H)

ELa Tw—YU5
F(TY:-~A9TER)

Ry
Aohs Z7UFK

FXREIL
MEEDEM (BY) :
ER
BEHIRA 217
EERMAE (BX) 20, 683
REBEAE (GFfiiE) OfZES 18, 944
BRI IMBEOME () @& 39,844
S :
BE (13, 928)
SEEBA (13, 928)
Z27YFaz=y bEEl:
J7 Razy FRBIC L BMEEOME GR) %8 (44, 699)
MEEDE () ZEAE (18, 783)
FEE -
L] 271,393
S 252, 610

(E) BRRTAFLAIELEOREHADEZBHELTLET,
() FEAZEITFRFLKRBEEEREALTHY FT,



ELa Tv—S29 KUK (ZY-AYPK) AVhAL T7oR

(3) HBEARMIESAMEK (the Schedule of Investments)
AN ELa IR—PVT RUOF (T ANYTPFK) 412hhL 272F
(20194108310 K %)
(ggﬁg) (igﬁﬁ¥>
[SHORT-TERM INSTRUMENTS 5.1%

Bank of Nova Scotia

1.330% due 11/01/2019 $ 593 583
BNP Paribas Bank
1.330% due 11/01/2019 298 298
Brown Brothers Harriman & Co.
1.330% due 11/01/2019 2 2
Citibank N.A.
1.330% due 11/01/2019 1,640 1,640
DBS Bank Ltd.
1.330% due 11/01/2019 3,280 3,280
JPMorgan Chase Bank N.A.
1.330% due 11/01/2019 3,279 3,279
Sumitomo Mitsui Banking Corp.
1.330% due 11/01/2019 50 50
Sumitomo Mitsui Trust Bank Ltd.
1.330% due 11/01/2019 3,750 3,750

12,892
Total Short-Term 12,892
(Cost $12,892)
Total in S 12,892
(Cost $12,892)

0%
(B : F)

INVESTMENTS IN AFFILIATES 95.4%
MUTUAL FUNDS 95.4%

PIMCO Emerging Bond Income Fund (M)

(Cost $204,347) 14,664 240,909
Total Investments in Affiliates 240,909
(Cost $204,347)
Total Investments 100.5% $ 253,801
(Cost $217,239)
Financial Derivative

Instruments (a) (0.3%) (809)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.2%) (382)
Net Assets 100.0% $ 252,610

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):

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

a) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

ARREF (8) &
WEIHEF RFA i LBE SZHE K HE

I3

I
BOA 11/2019 JPY 9,116,932 $ 83,734 $ 0 $ (605)
BOA 11/2018 $ 73,197 JPY 7,876,979 0 (329)
BOA 12/2018 83,413 9,067,105 599 0
BPS 11/2018 JPY 14,400 $ 132 0 m
BPS 1172018 $ 98 JPY 10,489 0 m
CBK 11/2018 JPY 9,477,816 $ 87,138 " (650}
CBK 11/2018 $ 39 JPY 4,255 0 0
CBK 12/2018 83,533 9,073,401 538 0
HUS 12/2018 83,077 9,008,101 398 0
JPM 1172018 12,827 1,381,527 0 (47)
MYI 1172019 85,371 9,200,966 0 (265)
MYI 11/2019 459 50,000 3 0



ELa IR—D2F KRR (T -AyTR) AVhL T7UR

[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

(18) #
HEIHEF RFEA ZifE LA ZHEE
RYL 11/2019 JPY 40,005 $ 368 $ 0 $ 2)
SSB 11/2018 $ 90 JPY 9,675 0 0
UAG 11/2018 85,438 9,174,363 0 (568)
Total Forward Foreign Currency Contracts $ 1,549 $ (2,358)



ELa IR—SV9 RUK AVhL T72E (M)

SRS S o > ~ ~ >
B) ELa IR—DVT RUF A4vhL T7UF (M)
(2019410831 HER#%)
4 E EEEE B EEEE B
fjﬁif) (ﬁ?;m-ﬁ:r_) (Bf: F) (8L F) (BfL - F) (8L F)
INVESTMENTS IN SECURITIES 98.9% BRAZIL 5.4% [COLOMBIA 2.0%
[ANGOLA 0.2%
Banco do Brasil S.A. Ecopetrol S.A.
Angolan Government International Bond 3.875% due 10/10/2022 $ 3586 ¢ 3,679 5.875% due 05/28/2045 $ 4550 ¢ 5,262
9.3750% due 05/08/2048 § 12008 1212 covrais Eletricas Brasiloiras SA. 7.375% due 09/18/2043 1875 2,49
Total Angola 122 5.750% due 10/27/2021 5,480 5,754 1
(Cost $1,234) Petrobras Global Finance BV
5.093% due 01/15/2030 8,297 8,803 i I ional Bond
ARGENTINA 2.1% 18,236 5.200% due 05/15/2049 2,400 2,887
— Total Colombia 10,645
on
il Mi i i i Cost $8,159)
3.380% due 12/31/2038 EUR 12,050 5,297 5’3“3’3': M'“‘a’g SPED"Q'; StaloloiMiuzs Gge?a'ﬂs . Cas1)
6.250% due 11/08/2047 1,500 G  geedaielZl B0 B
6.875% due 01/11/2048 $ 850 335 Total Brazil 28,504 7
7.125% due 06/28/2117 200 81 (Cost $26,409) N . .
7.820% due 12/31/2033 EUR 2,615 1413 Insm;ﬂn Costarricense de Electricidad
8.280% due 12/31/2033 § 108 RN CAYMAN ISLANDS 1.2% VS i (AT EOUm—"71
Provincia de Buenos Aires
5.375% due 01/20/2023 EUR 400 161 Garanti Diversified Payment Rights Finance Co. Costa Rica Government International Bond
Provincia de Entre Rios Argentina 4.684% due 10/09/2021 538__ 8% gggg:;" gue gﬁ%g:i gégg gég;
8.750% due 02/08/2025 $ 2,200 1,243 A A O . —4,810
Provincia de la Rioja Bioceanico Sovereign Certificate Ltd. 5 —
9.750% due 02/24/2025 2,400 1044 0.000% due 06/05/2034 2,300 1604 Total Costa Rica 5219
Total Argentina 10,866 Interoceanica V Finance Ltd. (Cost $5,268)
I 0/
(Cost $20,164) 0.000% due 05/15/2030 2,000 1,590 DOMINICAN REPUBLIC 4.4%
Peru Enhanced Pass-Through Finance Ltd.
JARMENIA 0.1%
e U.UUU%-due U2 A k2 Dominican Republic International Bond
§ . QNB Finance Ltd. 5.950% due 01/25/2027 6,900 7,607
Armenia Government International Bond 3.500% due 03/28/2024 2,100 2173 6.000% due 07/19/2028 2,100 2,329
| S— R
3.950% due 08/26/2029 600 586 5,559 6.400% due 06/05/2049 5,000 5431
Total Armenia 586 Total Cayman Islands 6,004 6.850% due 01/27/2045 1,600 1,808
(Cost $588) (Cost $5,302) 1 6.876% due 01/29/2026 4,000 4,585
§ 10.750% due 08/11/2028 DOP 54,200 1,062
AZERBAIJAN 2.0% [CHILE 1.6% 10.875% due 01/14/2026 8400 167
Total Dominican Republic 22,979
Southern Gas Corridor CJSC Corp. Nacional del Cobre de Chile (Cost $21,546)
6.875% due 03/24/2026 5,400 6,307 3.625% due 08/01/2027 200 M1
State 0il Company of the Azerbaijan Republic 4.500% due 08/01/2047 300 340 ECUADOR 2.1%
4.750% due 03/13/2023 2,600 2,115 4.875% due 11/04/2044 6,600 7,192
9,022 8,343 Ecuador Government International Bond
71.875% due 01/23/2028 $ 1,600 1,438
Y
ic of ij i Bond Chile Government International Bond Sé?g;: gzz ?gggggg? %’?gg ?g%
0 . . 4
4.750% due 03/18/2024 1200 1,213 3.500% due 01/25/2050 00 328 9.500% due 03/27/2030 500 579
Total Azerbaijan 10,295 Total Chile 8,666 9.625% due 06/02/2027 1,200 1,169
(Cost $9,455) (Cost $7,352) 9.650% due 12/13/2026 3,200 3,160
10.500% due 03/24/2020 600 610
BAHAMAS 0.6% CHINA 1.0% 10.750% due 03/28/2022 200 212
10.750% due 01/31/2029 200 204
Bal | | Bond CNAC HK Finbridge Co. Ltd. Total Ecuador 10,991
6.000% due 11/21/2028 2,700 2,936 3.500% due 07/19/2022 600 509 (Cost $11.316) —
Total Bahamas 2,936 4.625% due 03/14/2023 3,400 3,583
(Cost $2,700) Minmetals Bounteous Finance BVI Ltd. EGYPT 2.5%
4.200% due 07/27/2026 300 319
BAHRAIN 0.1% Sinopec Group Overseas Development 2018 Ltd. Egypt Government International Bond
3680% due 08/08/2049 700 2 4.750% due 04/11/2025 EUR 1,200 1,388
Bahrain Government International Bond Total China 5,243 g;gg:ﬁ" g“e giﬂggggg 3238 3;?3
5.625% due 09/30/2031 300 316 -B25% due
S (Cost $5,008) 6.125% due 01/31/2022 s 3w an
[lofallBahraln — 50| 6.375% due 04/11/2031 EUR 4,200 4,885
(Cost $316) 7.500% due 01/31/2027 s 600 852
7.903% due 02/21/2048 1,100 1,106
8.500% due 01/31/2047 700 738



AmEH Bl
(BT F) (B F)

Total Egypt $ 13,200
(Cost $13,459)

EL SALVADOR 1.5%

SOVEREIGN ISSUES 1.5%

El i Bond

7.125% due 01/20/2050 $ 1,200 1,222
7.625% due 09/21/2034 2,700 2,875
7.650% due 06/15/2035 3,265 3,563
Total El Salvador 1,660
(Cost $7,521)

GHANA 2.3%
SOVEREIGN ISSUES 2.3%

Republic of Ghana International Bond

7.878% due 08/07/2023 1,143 1,248
8.126% due 01/18/2026 2,400 2,550
8.126% due 03/26/2032 2,200 2,231
8.950% due 03/26/2051 6,000 6,088
Total Ghana 12,115
(Cost $11,816)

[GUATEMALA 2.4%

SOVEREIGN ISSUES 2.4%

Guatemala Government Bond

4.375% due 08/05/2027 400 m
4.875% due 02/13/2028 3,600 3,830
4.900% due 06/01/2030 900 964
5.750% due 06/06/2022 4,100 4,410
6.125% due 06/01/2050 1,600 1,884
8.125% due 10/06/2034 700 948
Total Guatemala 12,437
(Cost $11,822)

INDIA 0.9%

[CORPORATE BONDS & NOTES 0.4%

NTPC Ltd.

3.750% due 04/03/2024 2,000 2,055
[SOVEREIGN ISSUES 0.5%

Export-Import Bank of India

3.375% due 08/05/2026 2700 211
Total India 4,826
(Cost $4,698)

INDONESIA 5.2%

[CORPORATE BONDS & NOTES 5.0%

Bank Rakyat Indonesia Persero Thk PT

3.950% due 03/28/2024 1,700 1,780
Indonesia Asahan Aluminium Persero PT

5.710% due 11/15/2023 800 880
Pelabuhan Indonesia Il PT

4.250% due 05/05/2025 4,400 4,691
Pelabuhan Indonesia Il Persero PT

4.875% due 10/01/2024 3,100 3,385
Pertamina Persero PT

6.450% due 05/30/2044 2,100 2,684
6.500% due 11/07/2048 2,300 3,014
Perusahaan Gas Negara Thk PT

5.125% due 05/16/2024 7,400 8,052

ELd Iv—24

AmEEH Bl
(BT F) (B F)
Perusahaan Listrik Negara PT

4.376% due 02/05/2060 $ 300 ¢ 301

6.150% due 05/21/2048 1,300 1,639
26,406

SOVEREIGN ISSUES 0.2%

i Bond

5.125% due 01/15/2045 450 537

Perusahaan Penerbit SBSN Indonesia Il

4.400% due 03/01/2028 400 436

973

Total Indonesia 21,319

(Cost $24,167)

IRELAND 1.6%

[CORPORATE BONDS & NOTES 1.6%

Vnesheconombank Via VEB Finance PLC

5.942% due 11/21/2023 3,200 3,524

6.026% due 07/05/2022 3,800 4,097

6.800% due 11/22/2025 900 1,048

Total Ireland 8,669

(Cost $7,892)

IVORY COAST 0.4%

SOVEREIGN ISSUES 0.4%

Ivory Coast Government International Bond

5.250% due 03/22/2030 EUR 2,100 2,331

Total Ivory Coast 2,331

(Cost $2,623)

SOVEREIGN ISSUES 0.5%

Jamaica Government International Bond

7.878% due 07/28/2045 $ 1,900 2,510
Total Jamaica 2,510
(Cost $1,979)
ERSEY, CHANNEL ISLANDS 0.1%
ASSET-BACKED SECURITIES 0.1%
ARTS Ltd.
3.899% due 09/15/2021 554 549
Total Jersey, Channel
Islands 549
(Cost $548)
IORDAN 0.5%
[SOVEREIGN ISSUES 0.5%
Jordan Government International Bond
7.378% due 10/10/2047 2,600 2,750
Total Jordan 2,750
(Cost $2,562)
[KAZAKHSTAN 1.7%
[CORPORATE BONDS & NOTES 0.3%
KazMunayGas National Co. JSC
5.375% due 04/24/2030 1,600 1,844
[SOVEREIGN ISSUES 1.4%
Bond

1.550% due 11/09/2023 EUR 1,100 1,290
2.375% due 11/09/2028 1,800 2,266
6.500% due 07/21/2045 $ 2,600 3,783

1,339

s

~
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Total Kazakhstan $ 9183

(Cost $7,505)

[KENYA 0.1%

[SOVEREIGN ISSUES 0.1%

Kenya Government International Bond

7.250% due 02/28/2028 $ 200 212

8.000% due 05/22/2032 300 320

Total Kenya 532

(Cost $494)

LEBANON 0.1%

ISOVEREIGN ISSUES 0.1%

Lebanon Government International Bond

5.450% due 11/28/2019 500 483

Total Lebanon 483

(Cost $482)

LUXEMBOURG 3.4%

[CORPORATE BONDS & NOTES 3.4%

Gazprom Neft 0AO Via GPN Capital S.A.

4.375% due 09/19/2022 11,400 11,837

6.000% due 11/27/2023 2,700 3,002

Gazprom OAO Via Gaz Capital S.A.

5.150% due 02/11/2026 2,800 3,061

Total Luxembourg 17,900

(Cost $16,922)

IMAURITIUS 0.2%

[CORPORATE BONDS & NOTES 0.2%

Greenko Solar Mauritius Ltd.

5.950% due 07/29/2026 900 911

Total Mauritius am

(Cost $900)

[MEXICO 3.8%
[CORPORATE BONDS & NOTES 2.5%

Banco Nacional de Comercio Exterior SNC

3.800% due 08/11/2026 1,100 1,118
Petroleos Mexicanos
6.350% due 02/12/2048 1,762 1,692
6.750% due 09/21/2047 1,300 1,297
6.840% due 01/23/2030 3,137 3,354
7.690% due 01/23/2050 5,562 6,047
13,508
SOVEREIGNISSUES 1%
Mexico Government International Bond
4.000% due 03/15/2115 EUR 4,600 5,772
4.600% due 01/23/2046 $ 857 916
6,688
Total Mexico 20,196

(Cost $18,896)

IMONGOLIA 1.8%
[SOVEREIGN ISSUES 1.8%

Mongolia Government International Bond

5.125% due 12/05/2022 5,250 5,331
5.625% due 05/01/2023 200 206
8.750% due 03/09/2024 3,400 3,845
Total Mongolia 9,381
(Cost $9,210)
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INAMIBIA 0.2% PERU 1.9%
SOVEREIGN ISSUES 0.2% CORPORATE BONDS & NOTES 0.2%
Namibia Government International Bond Petroleos del Peru S.A.
5.260% due 10/29/2025 $ 800_ ¢ 815 5.625% due 06/19/2047 $ 900_$ 1,085
Total Namibia 815 [SOVEREIGN ISSUES 1.7%
(Cost $795) Fondo MIVIVIENDA S.A.
3.500% due 01/31/2023 5,100 5215
INIGERIA 3.3% .
Peru Government International Bond
5.940% due 02/12/2029 PEN 11,800 3,985
Nigeria Government International Bond 9,200
6.375% due 07/12/2023 5,300 5,687 ——
6.500% due 11/28/2027 2,100 A [ 102551
7.143% due 02/23/2030 4,800 483  (Cost$9476)
7.625% due 11/21/2025 2,100 2,292 -
7.696% due 02/23/2038 500 7SS OVEREIGN ISSUES 0.8%
7.875% due 02/16/2032 1,000 1,035 Qatar I ional Bond
Total Nigeria 17140 4.000% due 03/14/2029 (c) $ 2100 2,334
(Cost $16,894) — 4.817% due 03/14/2049 1,500 1,849
Total Qatar 4183
OMAN 3.5% (Cost $3,593)
ISOVEREIGN ISSUES 3.5%
Oman Government International Bond ROMANIA 1.4% o
4.125% due 01/17/2023 1,200 1,207
4.875% due 02/01/2025 600 604 R i Bond
5.375% due 03/08/2027 5,200 5,161 2.124% due 07/16/2031 EUR 1,250 1,446
6.000% due 08/01/2029 4,200 4,207 4.625% due 04/03/2049 4,100 5,966
6.500% due 03/08/2047 2,700 2,508 Total Romania 142
Oman Sovereign Sukuk SAOC (Cost $5,991)
4.397% due 06/01/2024 3,600 3,629
5.932% due 10/31/2025 1,100 1,183 RUSSIA 2.5%
Total Oman 18,499 CORPORATE BONDS & NOTES 0.7%
(Cost $18,253) SCF Capital Designated Activity Co.
5.375% due 06/16/2023 $ 3500 3,715
SOVEREIGN 1UES 057 ST T S S
o Russia Government International Bond
Pakistan Government International Bond 4.375% due 03/21/2029 2,200 2384
6.875% due 12/05/2027 1,400 1,404 5.100% due 03/28/2035 6,200 7,144
Third Pakistan International Sukuk Co. Ltd. 9,528
5.500% due 10/13/2021 1,300 1,307 -
! g Total Ri 13243
5,625% due 12/05/2022 600 0 (costs12062) o
Total Pakistan 3314
SOVEREIGN ISSUES 1.6%
PANAMA 0.3% o Saudi Government International Bond
CORRORATEIBONDS &-NOTES(D 3% 4.375% due 04/16/209 4,300 4811
P ional de SA. 4.500% due 10/26/2046 3,300 3,638
6.000% due 11/18/2048 800 999 Total Saudi Arabia 8.449
Autoridad del Canal de Panama (Cost $8,153)
4.950% due 07/29/2035 700 809
(Cost $1,467) ISOVEREIGN ISSUES 0.5%
Senegal Government International Bond
[PARAGUAY 0.5% 4.750% due 03/13/2028 EUR 1,400 1,619
SOVEREIGN ISSUES 0.5% 6.250% due 05/23/2033 $ 900 922
Paraguay Government International Bond Total Senegal 2,501
5.600% due 03/13/2048 500 577 (Cost $2,637)
6.100% due 08/11/2044 1,800 219
(Cost $2,416) SOVEREIGN ISSUES 0.6%
Serhia Government International Bond
1.500% due 06/26/2029 EUR 2,700 3,108

AT Bl

(BfL: F) (B F)
Total Serbia $ 3108
(Cost $2,996)
[SINGAPORE 0.6%
[CORPORATE BONDS & NOTES 0.6%
BOC Aviation Ltd.
4.000% due 01/25/2024 $ 2,800 2,926
Total Singapore 2,926
(Cost $2,794)
[SOUTH AFRICA 4.1%
[CORPORATE BONDS & NOTES 1.8%
Eskom Holdings SOC Ltd.
5.750% due 01/26/2021 4,730 4,172
6.350% due 08/10/2028 4,300 4,563

9,335
SOVEREIGN ISSUES 2.3%
South Africa Government International Bond
4.850% due 09/27/2027 3,200 3,261
4.850% due 09/30/2029 2,500 2,483
4.875% due 04/14/2026 400 43
5.750% due 09/30/2048 2,800 2,814
5.875% due 09/16/2025 1,800 2,076
5.875% due 06/22/2030 1,300 1,385
L
Total South Africa 21,766
(Cost $21,283)
ISRI LANKA 3.4%
Sri Lanka Government International Bond
5.750% due 01/18/2022 1,000 1,012
5.875% due 07/26/2022 6,926 7,016
6.125% due 06/03/2025 600 592
6.200% due 05/11/2027 1,000 963
6.250% due 10/04/2020 1,800 1,933
6.250% due 07/27/2021 5,345 5,444
6.850% due 11/03/2025 1,000 1,016
Total Sri Lanka 17,976
(Cost $17,855)
[SUPRANATIONAL 0.2%
[SOVEREIGN ISSUES 0.2%
Banque Ouest Africaine de Developpement
5.000% due 07/27/2027 900 956
Total Supranational 956
(Cost $886)
ANZANIA 0.2%
[SOVEREIGN ISSUES 0.2%
Tanzania Government International Bond
7.889% due 03/09/2020 811 825
Total Tanzania 825
(Cost $815)
RINIDAD AND TOBAGO 0.2%

[SOVEREIGN ISSUES 0.2%
Trinidad & Tobago Government International Bond
4.500% due 08/04/2026 900 937
Total Trinidad and Tobago 937
(Cost $906)

AhL T7o R (M)
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UNISIA 0.3%
OVEREIGN ISSUES 0.3%
Banque Centrale de Tunisie International Bond
3.280% due 08/09/2027 ¥ 200000__$ 1477
Total Tunisia 1,471
(Cost $1,971)
URKEY 5.0%
SOVEREIGN ISSUES 5.0%
Export Credit Bank of Turkey
5.375% due 10/24/2023 $ 9,700 9,445
Turkey Government International Bond
3.250% due 03/23/2023 2,100 1,992
4.875% due 04/16/2043 7,100 5,664
5.750% due 05/11/2047 1,300 117
6.350% due 08/10/2024 3,500 3,613
7.250% due 12/23/2023 2,500 2,668
7.625% due 04/26/2029 1,600 1,613
Total Turkey 26,112
(Cost $27,076)
UKRAINE 5.3%
SOVEREIGN ISSUES 5.3%
Ukraine Government International Bond
0.000% due 05/31/2040 3,200 3,016
6.750% due 06/20/2026 EUR 900 1112
7.375% due 09/26/2032 $ 2,800 3,043
7.750% due 08/01/2020 4,400 4,526
7.750% due 09/01/2021 8,000 8,383
7.750% due 08/01/2023 2,100 2,251
7.750% due 08/01/2024 3,500 3,761
7.750% due 08/01/2027 1,600 1,725
Total Ukraine 21,817
(Cost $25,510)
UNITED ARAB EMIRATES 1.2%
[CORPORATE BONDS & NOTES 1.2%
Abu Dhabi Crude 0il Pipeline LLC
3.650% due 11/02/2029 900 969
4.600% due 11/02/2047 3,700 4,282
DP World PLC
5.826% due 09/25/2048 700 812
Total United Arab Emirates 6,063
(Cost $5,037)
UNITED KINGDOM 0.5%
[CORPORATE BONDS & NOTES 0.3%
Royal Bank of Scotland Group PLC
3.628% due 05/15/2023 200 202
3.656% due 06/26/2024 200 201
State Savings Bank of Ukraine Via SSB #1 PLC
9.375% due 03/10/2023 508 532
Ukraine Railways Via Rail Capital Markets PLC
8.250% due 07/09/2024 600 636
1,571
OVEREIGN ISSUES 0.2%
Ukreximbank Via Biz Finance PLC
9.625% due 04/27/2022 937 978
Total United Kingdom 2,549
(Cost $2,495)

ELa Iv—U4
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UNITED STATES 0.9%

ASSET-BACKED SECURITIES 0.3%

Crecera Americas LLC

7.078% due 11/30/2021 CLP 1,281,400 ¢ 1,729
CORPORATE BONDS & NOTES 0.1%

Rutas 2 & 7 Finance Ltd.

0.000% due 09/30/2036 $ 800 522

U.S. TREASURY OBLIGATIONS 0.5%

s
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2.375% due 05/15/2029
Total United States

2,400 2,546

4,797

URUGUAY 1.8%

S
&
a
@
£
| g
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SOVEREIGN ISSUES 1.8%
Uruguay Government International Bond
4.975% due 04/20/2055 1,500 1,759
5.100% due 06/18/2050 6,222 1474
Total Uruguay 9,233
(Cost $8,097)
ENEZUELA 0.5%
CORPORATE BONDS & NOTES 0.2%
Petroleos de Venezuela S.A. (a)
5.375% due 04/12/2027 3,130 m
5.500% due 04/12/2037 1,131 752
963
OVEREIGN ISSUES 0.3%
i Bond (a)

6.000% due 12/09/2020 1,310 M
7.000% due 03/31/2038 10,040 1,092
7.650% due 04/21/2025 595 65
8.250% due 10/13/2024 1,730 188
9.250% due 09/15/2027 2,880 313
11.950% due 08/05/2031 160 17

1,816
Total Venezuela 2,719
(Cost $18,534)

AMBIA 0.4%
ISOVEREIGN ISSUES 0.4%

Zambia Government International Bond

5.375% due 09/20/2022 1,900 1,320
8.970% due 07/30/2027 800 565
Total Zambia 1,885

(Cost $2,126)

[SHORT-TERM INSTRUMENTS 3.8%
REPURCHASE AGREEMENTS (b) 3.4%

17,919
IME DEPOSITS 0.4%

Australia and New Zealand Banking Group Ltd.
0.350% due 11/01/2018 AUD 1 1
Bank of Nova Scotia
0.820% due 11/01/2018 CAD 26 2
1.330% due 11/01/2019 $ 52 52
BNP Paribas Bank
1.330% due 11/01/2019 26 26
5.290% due 11/01/2018 ZAR 1 0
Brown Brothers Harriman & Co.
(0.670%) due 11/01/2019 EUR 4 5
(0.270%) due 11/01/2019 ¥ 2 0

AhL T7o R (M)

AT Bl
(BfL: F) (B F)

0.800% due 11/01/2018 SGD 1% 1
0.820% due 11/01/2018 CAD 2 1
Citibank N.A.
1.330% due 11/01/2019 $ 143 143
DBS Bank Ltd.
1.330% due 11/01/2019 286 286
HSBC Bank PLC
(0.670%) due 11/01/2019 EUR 359 401
JPMorgan Chase Bank N.A.
1.330% due 11/01/2019 $ 286 286
MUFG Bank Ltd.
(0.270%) due 11/01/2019 ¥ 4506 42
Sumitomo Mitsui Banking Corp.
(0.870%) due 11/01/2019 EUR 203 221
1.330% due 11/01/2019 $ 4 4
Sumitomo Mitsui Trust Bank Ltd.
(0.870%) due 11/01/2019 EUR 52 58
(0.270%) due 11/01/2019 ¥ 2085 19
1.330% due 11/01/2019 $ 328 328
1,900

Total Short-Term | 19,819
(Cost $19,819)
Total Investments in Securities 98.9% $ 519,079
(Cost $516,285)
Financial Derivative

Instruments (d)(f) 0.2% 1,115
(Cost or Premiums, net $1,581)
Other Assets and Liabilities, net 0.9% 4,708
Net Assets 100.0% $ 524,902
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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.
Security is in default.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

b) REPURCHASE AGREEMENTS:

H5IHEF HHEF RFR A kot i} iz} i LA (l;)j;%f‘?

JPS 1.860% 10/30/2019 1012019 8 2,019 U.S. Treasury Bonds 3.000% due 08/15/2048 $ (2,088 § 2019 % 2,019
MBC 1.880% 10/31/2019 11/01/2019 16,900 U.S. Treasury Bonds 3.000% due 05/15/2047 (16,490) 16,900 16,901
Total Repurchase Agreements $ (18,558)  § 17919 ¢ 17,920

REVERSE REPURCHASE AGREEMENTS:

5IHEF EAFE EAR kIl EATA? YIR—R LIRD K
BPS 2.200% 10/23/2019 1212019 $ (2,231) $ (2,232)
Total Reverse Repurchase Agreements $ (2,232)

CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

BAFHAR
F—n—F4A+/
i K=EA 31-908 908 LLE Fexad

Reverse Repurchase Agreements

Non-U.S. Government Debt 0 $ (2,232) $ 0 $ 0 $ (2,232)
Total Reverse Repurchase Agreements 0 $ (2,232) $ 0 $ 0 $ (2,232)
Total Borrowings 0 $ (2,232) $ 0 $ 0 $ (2,232)
Payable for Reverse Repurchase Agreements $ (2,232

[SHORT SALES:

Ya—t
HBIHEF AR H—HRy prtlz] BEELE 2HEE Z—)L©
BPS U.S. Treasury Bonds 3.000% 08/15/2048 $ 1,750 § 218 ¢ (2,088)
Total Short Sales $ 2118 8 (2,068)

[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2019:

(c) Securities with an aggregate market value of $2,334 have been pledged as collateral under the terms of the following master agreements as of
October 31, 2019.

LR 224 YIR—R LR FEfTER EFEYD HEHEA HROEA YTV
WEIEF D D3 LGN Xih Z DfthEERER S| (ZH) R=Sr—®
Global/Master Repurchase Agreement
BPS $ [UR. 2,232 $ 0 s 0 ¢ 2232 ¢ 233 § 102
JPS 2,019 0 0 0 2,018 (2,088) (49)
MBC 15,901 0 0 0 15,901 (16,490) (589)
Master Securities Forward Transactions Agreement
BPS 0 0 0 (2,088) (2,088) 0 (2,088)
Total Borrowings and Other Financing Ti $ 17,920 $ 12,2320 $ 0 $ {2,068)

Includes accrued interest.

agreements, if held during the period.
Includes $11 of interest payable on short sales.

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.

The average amount of borrowings outstanding during the period ended October 31, 2019 was $938 at a weighted average interest rate of 1.249%. Average borrowings may include sale-buyback transactions and reverse repurchase

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



ELad Tv—208 KRR A42hL 720K (M)

(d) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:

KRR _ BYSEILE

fidi] i 4] BRA Ry (8) # & &
90-Day Eurodollar December Futures Short 12/2019 338 $ (888 $ 0 $ (25)
Euro-Bund 10-Year Bond December Futures Short 1212019 77 390 0 (62)
U.S. Treasury 2-Year Note December Futures Short 12/2018 86 35 0 (31
U.S. Treasury 5-Year Note December Futures Short 12/2018 74 44 0 (41)
U.S. Treasury 30-Year Bond December Futures Long 12/2018 147 (801) 492 0
Total Futures Contracts $ (1,220) $ 492 $ (159)
[SWAP AGREEMENTS:

— EE (3h) _ KRBT _ S B
AVTIIR/bSoTT £F A E HETAE? i35 itk @ (8) # & aff
CDX.EM-31 Index (1.000%) 06/20/2024  $ 10,500 $ 42 $ (81 $ 16 $ 0

EHEFIO ZHEF _ KRB _ LS
ih/ZER AVTIIR [E £ £ 7 kGl BEXA i35 ik (8) # # af
Pay®! 3-Month USD-LIBOR 2.600% 03/16/2021 $ 30,400 $ 322 $ 350 § 3% $ 0
Receive'” 3-Month USD-LIBOR 2.643% 03/16/2022 30,400 (368) (383) 0 (38)
Pay 3-Month USD-LIBOR 2.110% 03/01/2028 19,900 1,973 2,030 213 0
Pay 3-Month USD-LIBOR 1.750% 06/21/2047 5,800 (35) 1,062 145 0
Receive 6-Month EURIBOR 0.750% 09/18/2029 EUR 3,700 (309) (276) 0 (14)
Receive 6-Month EURIBOR 1.250% 09/18/2049 6,500 (1,720) (1,671 0 (87)
$ (137) $ 1,092 $ 390 $ (139
Total Swap Agreements 3 215 $ 1,011 $ 406 § (139)

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 October 31, 2019:

(e) Cash of $4,717 has been pledged as for traded and cleared fi ial derivative i as of October 31, 2019. See
Note 8, Master Netting Arrangements, in the Notes to Financial S for more inf i ding master netting arrangements.
SRIREEREE EFRAE P B
ik i3 EENEBLS B i i £ 13 =L
BnATvay bt/ 29y T ait FYFIvay bt/ 29y T &it
Total Exchange-Traded or Centrally Cleared $ 0 3 492§ 406§ 898 ¢ 0 3 (159} ¢ 139) $ (298)

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 (ii) 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.

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.

The prices and resulting values for credit default swap agreements on credit indices serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the credit
derivative should the notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, 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.

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for Further information.

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

_REBEE (18) &

5IHEF RFA ZELBAR ZEER

BOA 1112019 $ 1,481 JPY 161,200 $ " $ 0
BOA 1212019 JPY 161,200 $ 1,483 0 (1
BPS 11/2019 BRL 5,001 1,229 0 (17
BPS 1112019 $ 1,249 BRL 5,001 0 (3l
BPS 1112019 5,800 EUR 5,322 37 0



ELad Tv—208 KRR A42hL 720K (M)

[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

*:

ELiEES RFA ZiELAE ZHEE F

BPS 12/2019 SGD 4,081 $ 2,943 $ $ (42)
BRC 11/2019 BRL 22,358 5,473 (97)
BRC 1112019 $ 5,584 BRL 22,358 (14)
CBK 11/2019 GBP 424 $ 523 (26)
CBK 1112019 $ 45 cop 162,055 0
CBK 11/2019 5,635 EUR 5,095 0
CBK 01/2020 PEN 13,506 $ 3,867 (61)
GLM 11/2019 BRL 16,364 4,087 0
GLM 1112019 $ 3,917 BRL 16,364 0
GLM 11/2019 43,104 EUR 38,890 0
GLM 12/2019 EUR 38,890 $ 43,187 0 (262)
GLM 12/2019 GBP 424 549 0 0
GLM 01/2020 $ 9,600 EGP 161,180 177 0
GLM 11/2021 CLP 1,281,400 $ 1,818 66 0
HUS 11/2019 TWD 171,482 5,478 0 (163)
HUS 11/2019 $ 2,581 COP 8,723,780 0 m
HUS 11/2019 2,261 EGP 37,168 39 0
HUS 12/2018 KRW 1,813,140 $ 1,600 0 (62)
JPM 11/2019 BRL 121 2,800 7 0
JPM 11/2019 TWD 55,097 1,756 0 (58
JPM 1112019 $ 2,703 BRL 121 90 0
SCX 11/2018 TWD 68,748 $ 2197 0 (65)
UAG 11/2019 EUR 49,307 53,946 0 (1,063)
UAG 11/2019 JPY 161,200 1,601 10 0
Total Forward Foreign Currency Contracts $ 940 $ (1,955)

\WAP AGREEMENTS:

DIE0RIIBEED

E5E (32h) {Y734F JLIvb JLs7 L KRR 1'7“/7@1315%5
i ELiEES SHRES il wmHE RTLyk® RETAY  Fih (FH) (18) # i
BOA Colombia Government International Bond (1.000%)  06/20/2024 0.720% $ 3,900 $ 12) $ 42) ¢ 0 $ (54)
BPS Mexico Government International Bond (1.000%)  12/20/2023 0.700% 500 5 (12) 0 n
BPS Russia Government International Bond (1.000%)  06/20/2024 0.682% 7,100 2 (132) 0 (109)
BPS South Africa Government International Bond (1.000%)  06/20/2024 1.761% 8,900 375 (90) 285 0
BPS Turkey Government International Bond (1.000%)  12/20/2024 3.341% 600 74 (100 64 0
BRC Russia Government International Bond (1.000%)  06/20/2024 0.682% 2,300 10 (48) 0 (36)
CBK Mexico Government International Bond (1.000%)  12/20/2023 0.700% 8,700 88 (203) 0 (115)
CBK Russia Government International Bond (1.000%)  06/20/2024 0.682% 500 3 (10) 0 7
CBK Serbia Government International Bond (1.000%)  12/20/2019 0.126% 2,900 (12) 5 0 n
GST Turkey Government International Bond (1.000%)  12/20/2024 3.3M1% 9,100 1,142 (183) 959 0
HUS Mexico Government International Bond (1.000%)  12/20/2023 0.700% 3,900 M (92) 0 (51)
JPM Serbia Government International Bond (1.000%)  12/20/2019 0.126% 2,000 (8) 3 0 (5)
MYC Russia Government International Bond (1.000%)  06/20/2023 0.518% 11,500 191 (401) 0 (2101
$ 1,920 $ (1,213 1,308 $(601)
2019%108318
EE 2 15734F LIk JUSTL  RERFE —;%M@fg
WEIHEF SHRES 7 wmE RILyR® BETAY  Fih (FH) (18) # i
BOA Saudi Government International Bond 1.000% 1212012023 0.546% $ 9,400 $ 22 $ 81 8 183 $ 0
BPS Colombia Government International Bond 1.000% 121202019 0.119% 5,500 19 (6] 13 0
BPS Indonesia Government International Bond 1.000% 12/20/2023 0.580% 2,300 (24) 66 42 0
BPS Mexico Government International Bond 1.000% 12/20/2019 0.182% 1,000 4 2) 2 0
BRC Egypt Government International Bond 1.000%  12/20/2019 1.390% 7,600 (87) 92 5 0
BRC Philippines Government International Bond 1.000% 12/20/2023 0.301% 4,700 43 94 137 0
BRC Qatar Government International Bond 1.000%  06/20/2022 0.195% 500 2) 13 " 0
BRC Qatar Government International Bond 1.000% 12/20/2022 0.226% 3,400 16 69 85 0
BRC Saudi Government International Bond 1.000% 12/20/2024 0.708% 188 2 1 3 0
CBK Mexico Government International Bond 1.000% 12/20/2019 0.182% 17,400 73 (33) 40 0
CBK Mexico Government International Bond 1.000%  06/20/2020 0.214% 600 2 1 3 0
CBK Qatar Government International Bond 1.000% 06/20/2022 0.195% 12,000 31 235 266 0
CBK Saudi Government International Bond 1.000% 12/20/2028 1.099% 2,300 (58) 42 0 (16)
CBK South Africa Government International Bond 1.000%  12/20/2020 0.759% 900 4 (1 3 0
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DUB Egypt Government International Bond 1.000%  06/20/2020 1.516% $ 3,100 $ (901 $ 84 $ 0 $ (6)
FBF Ecuador Government International Bond 5.000% 12/20/2020 6.237% 6,300 (292 244 0 (48)
GST Indonesia Government International Bond 1.000%  06/20/2023 0.507% 2,200 (24) 65 Ql 0
GST Saudi Government International Bond 1.000%  12/20/2024 0.705% 12 1 1 2 0
GST Sberbank of Russia Via SB Capital S.A. 1.000%  06/20/2020 0.342% 11,200 21 39 60 0
HUS Brazil Government International Bond 1.000%  08/20/2020 0.313% 3,300 9 4 13 0
HUS Mexico Government International Bond 1.000%  06/20/2020 0.214% 3,400 18 3 N 0
HUS Saudi Government International Bond 1.000% 06/20/2023 0.479% 2,500 10 40 50 0
JPM Israel Government International Bond 1.000%  06/20/2024 0.493% 400 9 0 9 0
MYC (atar Government International Bond 1.000%  12/20/2022 0.226% 500 (1 13 12 0
NGF Qatar Government International Bond 1.000% 06/20/2022 0.195% 1,700 (15) 53 38 0
NGF Saudi Government International Bond 1.000%  12/20/2021 0.255% 200 0 3 3 0
SCX Indonesia Government International Bond 1.000%  12/20/2023 0.580% 4,000 (30) 102 72 0

$ (339) $ 1,383 $ 1114 $ (70)

ZHEFDO  EHEH JUSTL KRB 27 v I Offife

m5|HF XI/FHW A TVIR EE S F bk GIE] HETA X (ZH) (8 # AE aff
AZD Pay 7-Day China Fixing Repo Rate 2.708% 08/08/2024 CNY 43,000 $ 0 § (160§ 0 $ (118)
DUB Pay 7-Day China Fixing Repo Rate 2.710% 08/08/2024 22,100 0 (59) 0 (69)
SCX Pay 7-Day China Fixing Repo Rate 2.705% 08/08/2024 17,200 0 (46) 0 (46)

$ 0 $ (221 8 0 $ (22
Total Swap Agresments $ 1,681 $ (61) § 2422 $ (892

" 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 (il 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.
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