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PIMCO Za—"J—JLFRFIA VAL 7V R (BASER)

OEEDIK;
13440 #1354 1364 H137TH #1384 #1394
H H 20224E 5 H 21 F ~ [20224F 6 A 21 F ~ [20224F 7 A 21 F ~ [20224F 8 23 F ~ [20224F 9 A 21 F ~ [20224E10 A 21 A ~
20224F 6 H 200  [20224F 7 H20H  [20224E 8 H22H  [20224E 9 H20H  [20224E10H20H  [20224F11 A 21 H
& & & & & &
(A) ERHZEIE 6,222,219 6, 700, 028 6,705,177 6,881,504 1,430, 795 7,885,071
2 Hc 4 4 6,222, 456 6,700, 179 6,705, 245 6,881, 797 7,431, 281 7,885, 544
ZHUFE - 4 - - 2 -
IR A 237 A 155 A 68 A 293 A 488 A 473
(B) FiEEHTEER 29, 387, 851 A 33,499,975 49,086, 800 1,172,503 A 33,810,634 A 4,184,287
TEE A 30, 302, 389 1,096 49, 086, 763 7,172, 468 — 21, 406
FEEH A 914,538 A 33,501,071 37 35 A 33,810,634 A 4,205,693
C) {ETHME A 1,370,268 A 1,333,532 A 1,471,665 A 1,339,485 A 1,353,461 A 1,435, 366
(D) HHEHEE(A+B+C) 34,239, 802 A 28,133,479 54,314,312 12,714,522 A 27,733,300 2,265,418
(E) RIffRHERE A140, 195, 955 A110, 696, 926 A143, 458, 694 A 93,883,192 A 85,926,214 A118,057, 742
(F) EBmEEEEES 127,083, 758 127,057,083 126, 937,875 126,911,199 127,095, 885 126, 691, 563
(Ficd 24 S 4H 24 %8) (234,450,614) | ( 234,401,403) | ( 234,181,481) | ( 234,132,268) | ( 237,098,340) | ( 237,146,441)
5E RIS FR 2 A5) (A107,366,856) | (A107,344,320) | (A107,243,606) | (A107,221,069) | (A110,002,455) | (A110, 454, 878)
@) §F(D+E+F) 21,121,605 A 11,773,322 37,793, 493 45,742,529 13, 436, 371 10, 899, 239
H IEEHEE A 4,764,013 A 4,763,013 A 4,758,544 A 4,751,544 A 4,791,662 A 4,785,330
RERHERE (G+H) 16, 363, 592 A 16,536, 335 33,034,949 40, 984, 985 8, 644,709 6,113,909
ENNEFEEHEIE A 127, 083, 758 127, 057, 083 126, 937, 875 126,911, 199 127, 095, 885 126, 691, 563
(Ficd 24 S 4H 24 %8) (234,450,614) | ( 234,401,403) | ( 234,181,481) | ( 234,132,268) | ( 237,098,340) | ( 237,146,441)
5 RIS HR 2 A5 (A107,366,856) | (A107,344,320) | (A107,243,606) | (A107,221,069) | (A110,002,455) | (A110, 454, 878)
Sy Fl (i R N 4 175, 854, 419 176, 420, 989 178, 024, 484 179, 455, 215 180, 740, 830 181, 804, 916
MRS 286,574, 585 A320,014, 407 A271,927, 410 A\265, 381, 429 299,192, 056 A302, 382,570
() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

(€
(1)

O EFERME G FEHIN T 2 BB Y EE GO TRRLTVET,
P BIMERERBE L H DO, [FHEOBMBREORE, BMREZL LI, LIt AEE LW EEY Z VN ET,

<ERBE>

OErdE GIERIIAR) JoA% 936, 560, 726

VERH H B INGR & S ARKE 48, 296, 5721
YRR o — iR S ARKE 27,791, 2334

Fro, 1 047 0 REREIE. 1ERIPRL. 0064 T,

@/ ELA DG B

H H

202245 H21H~
202246 H20H

202246 H21H~
2022427 H20H

2022427 A21H~
202248 H22H

202248 H23H~
2022429 H20H

202249 H21H~
20224:10 20 H

2022410 H 21 H~
20224E11H21H

2 PR R DRC Y FIN 4R A

5,982, 8321

5, 366, 495

6,527, 562

6,225, 687H

6,077,327H

6,449, 6911

BNERG- R SRAR ORI ER S RER

—H

—H

—H

—H

—H

—H

AN £ 7 S 234, 450, 6141 | 234,401, 4031 | 234, 181, 4811 | 234, 132, 268[| 237,098, 340[ | 237, 146, 4411
Sy Be YR RN 174, 635, 600M) | 175,817, 5079 | 176, 255, 46619 | 177,987, 072[| 179, 455, 2151 | 180, 140, 555[1]
BT 7 v RO ELRT NS A 415,069, 046/ | 415, 585, 405 | 416, 964, 5091 | 418, 345, 027 | 422, 630, 882 | 423, 736, 687H
1 5 1272 0 IaS Sy Bl S48 4, 3561 4,362 4,381 4,396 4, 4101 4, 4271
177 0% 70 R e% 501 501 501 50 50 50
US4 5y Ficd 4 4,764, 0134 4,763, 013H 4,758, 544 4,757, 544 4,791, 662[1 4, 785, 3301

OEFEMPEDEN DIRRNAR D MR DO B E T2 II—MERFET D72 0ICEF 28 M & LT, [FREMIEEDME ERFUT K LEEL0, 00057 D60LL
WNORZF U TRIEHEZZCERMOTNOXFLTEY £9,




PIMCO Za—"J—JLFRFIA VAL 7V R (BASER)

OnEEDHHM5E
1343 H51354] 513644 H137H 1383 51394
17 A7 5ldd: (BliaAd) 50H 50H 50H 50H 50H 50H4

ONEERIFRERPORE L TS EEXH T TIRBIIVEBEBLTBY 1,
SR EERE SN FORBTFRAEENE. FRAEBREOEEFHREINT, AREZTOABIBRIY AN TEREVZLE LY,

SHBL LD Fv

s OEAIE, RLE O FEYEGAE &8« DZEE OMBIEA L DALY | BN E R D RERSEE ) L. BV L D e R4
(GRS a5 9 M NS WY 4 0= S

- Syl O SEREAEASFABICA & R E 7213 BRI D HEF. RE S EHE &2 5, Stk O EERAEAME R A Z TR S HEITE,
TEI DSy OFEA AL RS (FHIaELe) &R0, 50 O ES e L 20 £,

C SUAHARE G CRRRISTELE) A3JEAE LTCHE1E. B IEAERHA « OS2k OMFBICA D b Mk AL RS (R ELE) 2 PR L 7o %8
M. ZOBROME 2 DZ[FEOMEBITLA LY FF,

ABNZ IR E D AN 52T D AR DL D 5 BB OV TIIR Y BTG & L CIRBE S v, JRHIE LT, 20.315% (FTf58i15%., 128
FERIFTARBL0. 315%, #1785 %) OB CIRREIL (RERE) SEJ, BERSEZITV., BEREL - HEOBERBAZBIRT 2L b
TEET,

- ELRFIC BT, SMEBUERR OB & 72 o 7B AR, HEOBIEN ERERRDILENHY £,

KIBNZ BT 2BUIR Y 9,

NP OBV ORI OV TIE, BIBHMEFICIHRIND LA BRIO L ET,

MKBUENHESN = HASICE, FRNENEEICRDLZENH Y £,

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

* ZZUF J EBREECIAREROENMIE T 7 > FICHET ZERFEORRZIT> TV 5850 £9, FL <3 MY FWRFESHIC
BEWEDEWEEL A, BihA—A~— (https://www. am. mufg. jp/) & ZTHE 2SN,



ELa IR—2V5 KUK AVhHL T7UF

<BE>HRETIREERAFELIUVTOME

ZJ7 Y F& | Lo Tw—0v9 KUK A4VhAL J7UFR
B A A # | RUFT—ITHBIPEILHAVEMBIFTA—NIL - BA4NRN—2T74 K (AR—X)
FLEZBERREDSLET,
FEEANR | GERFEOBMN. BFHEENAETE LLIERRITI2ESBLUVETDREERSE
EGHEARE | -BE. 77V FOMEERIED0% L L £ HEZXEEOBRNK. BUFEESIAKTLL
CIFERRIIT 2EEB L UZTOREFRICIRELET,
BETLAMBEERAE L THEBRBIZEVWTCCC—BBLULOBRMITEMELT
W33LDIZIRY F£9,
- BETHESFOFHERMFIE. RAELTB—HBEZLULICHELET,
cAR— b7 VADOFEHTaL—2avE, RAELTIEULSHEURNTHELET,
CKRFLETBEUXRFILETUNDEEICREEZITVET,
- EEEHEBENT. XEOERE. BRAEREE. &, E—~5—C%H (MBS) | BE
BRIH (ABS) FICHREFTVLET,
-RAIE LT, BBAYDETLERA,
R H B |FREELLTEEI0RA3I A
S B A H| R LTEAREEREDAFRESLVRER &L YNBEZITI>AMTT, = L.
BELDEKEZHBT E-OITBBELRHONDGEIL. PEREFIALSIZREL
FHA, BHE. PEREENVEDIGEIX. RRETHEV EADY ET,

(%) ELa T—Pvd KUK A2hL T7UFRICEALT. TEEEARR) ~OREZF. RAELT TELT TX—YV5 RUF AvhLi
TJ7VE (M) | OBRBERIHE~OBREEBELTTVET,



ELa Ix—PV9 KUK A2 hhL TZ7YFR

BEREE. MEELTHHESE. REHMIIZAMRIRIKXPINCO Bermuda Trust T Annual
Report October 31, 2021pRM Sik¥:L THERLTWET, £, TELa Iv—22T KRy
K A42hL 270K (M) & IRRA—D72 K] ERTIBEENHYET,

(1) ERHEE
ELa I—YY9 RVUE A4 hL Z7VF
(2020118 1 B~2021%E108318)

_ELa Iw—-Yuy
RoF AVHL T7Uk

FEREIL
BEIA :
SEFLE (L EBEEERE) * 0
IRA S 0
BH:
XILFIE 0
BRASEH 0
REHIRA 0
EERMAE (8%
BEAMmIS 0
TRB—T 7K 7,332
BB, PREDSARED S 0
SRR & 6
nE ®
EHMAE (B%) 7,332
REHFMES (FHMER) OFEE .
BEAMmES 0
TAA—T72 K (858)
BEWE. PREEBSHRED S 0
[EEE L AR R )
NERBESL VEBOREICHRLINE 1
RERFME GHAR) OMED (858)
FiFIE (B%) 6, 474
BRICKMEEDSE (B & 6,474
o1 E B 5 R 0

GF) BERATAFLBIEAOREHMAZB/ELTLET,
GE) BEECEICTFRFURBEIEEEALTHY FET .



(2) MEEZHHEE

FLa I—PV5 RUFK A4 hh 72K
(2020118 1 B~2021%E108318)

ELa Ix—PV9 KUK A2 hhL TZ7YFR

_ELz I=w—Yuy
RoF AVhL T7ok

FXREL
EEDEM (D) :
EH
BEFIRA 0
ERMAE (BE) 7,332
FERFHEE GHEE) OMEE) (858)
BRICL2MEEQME () 8 6,474
S :
HE (6, 247)
HEEEEEEET (6, 247)
IJ7rFaz=wy FEE :
J7vFa=y FREICKZMEEDME GR) %8 (16, 991)
MEEOE (B) FEeE (16, 764)
PEE -
3E 100, 140
TES 83, 376

CE) BRRATAFLEIELEOREMAZHB/EL TLET,
GE) BREECEICTFRPLRBEIEEEALTHYET .



ELa Ix—PV9 KUK A2 hhL TZ7YFR

(3) IBEEMEESAMER (the Schedule of Investments)
AN ELa =29 RVF A42hL Z7UF
(2021%£10A31HIR#E)

HEEEE Bl
(B F) (B F)
INVESTMENTS IN SECURITIES 0.6%
SHORT-TERM INSTRUMENTS 0.6%

Australia and New Zealand Banking Group Ltd.

0.005% due 11/01/2021 $ 8 8
Bank of Nova Scotia
0.005% due 11/01/2021 1 1
BNP Paribas Bank
(0.280%) due 11/01/2021 ¥ 1 0
0.005% due 11/01/2021 $ 58 58
Citibank N.A.
0.005% due 11/01/2021 56 56
DBS Bank Ltd.
0.005% due 11/01/2021 2 24
JPMorgan Chase Bank N.A.
0.005% due 11/01/2021 13 113
MUFG Bank Ltd.
(0.280%) due 11/01/2021 ¥ 12 0
National Australia Bank Ltd.
0.005% due 11/01/2021 $ 3 3
Royal Bank of Canada
0.005% due 11/01/2021 12 12
Sumitomo Mitsui Banking Corp.
0.005% due 11/01/2021 23 223
Sumitomo Mitsui Trust Bank Ltd.
(0.280%) due 11/01/2021 ¥ 1 0
0.006% due 11/01/2021 $ 40 40

538
Total Short-Term Instruments 538
(Cost $538)
Total Investments in Securities 538
(Cost $538)

0%
(BGT : F)

INVESTMENTS IN AFFILIATES 99.4%
OTHER INVESTMENT COMPANIES 99.4%

PIMCO Emerging Bond Income Fund (M)

(Cost $65,847) 4617 82,838
Total Investments in Affiliates 82,838
(Cost $65,847)
Total Investments 100.0% $ 83,376
(Cost $66,385)
Financial Derivative

Instruments (a) (0.0%) U]
(Cost or Premiums, net $0)

Other Assets and Liabilities, net 0.0% 1
Net Assets 100.0% $ 83,376

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

ARRBEVHE (18) &
HBIHEF RFA ik LBE ZEGER HE aff
HUS 1112021 $ 206 JPY 23,350 $ 0 $ 1




FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

EiL:ES RER SiELBE ZHEE i aff
MYl 1172021 $ 263 JPY 30,000 $ 0 $ 0
Total Forward Foreign Currency Contracts $ 0 $ (1)




(B) ELa ITI—I4

(20211031 B{RHE)

HEEE B (i
(BT F) (B F)
INVESTMENTS IN SECURITIES 108.3%
ANGOLA 1.5% _

Angolan Government International Bond

8.000% due 11/26/2028 $ 11,0008 994
8.250% due 05/09/2028 1,100 1,108
9.126% due 11/26/2049 600 588
9.376% due 05/08/2048 650 647
9.500% due 11/12/2025 1,800 1,953
Total Angola 5,290
(Cost $4,664)
ARGENTINA 1.8%

Government ional Bond
1.000% due 07/09/2028 849 309
1.125% due 07/09/2035 300 93
1.125% due 07/09/2046 1,725 548
2.000% due 01/09/2038 2121 8
2.500% due 07/09/2041 9,900 3415
Provincia de Buenos Aires
3.900% due 09/01/2037 300 133
Provincia de Entre Rios Argentina
5.000% due 08/08/2028 (a) 673 478
Provincia de la Rioja
3.500% due 02/24/2028 744 498
Total Argentina 6,255
(Cost $9,044)
pRMENAOS% |
Armenia Government International Bond
3.600% due 02/02/2031 800 751
3.950% due 09/26/2029 600 587
Total Armenia 1,338
(Cost $1,373)
pzerBAbAN 17% |
Southern Gas Corridor CJSC

6.875% due 03/24/2026 3,900 4,578

Republic of Azerbaijan International Bond

4.750% due 03/18/2024 1,200 1,289
Total Azerbaijan 5,867
(Cost $5,294)
BAHAMAS 0.4%

Bond
6.000% due 11/21/2028 1,600 1,453
Total Bahamas 1,453
(Cost $1,600)
BAHRAIN 0.8%
Bahrain Government International Bond
4.250% due 01/25/2028 1,300 1,281
5.625% due 09/30/2031 500 499
6.125% due 07/05/2022 1,000 1,031

Lo Iv—>

~ g ~
RUF A4VhLh
BEEEE B
(B F) (B4 F)
Total Bahrain $ 2,811
(Cost $2,844)
BELARUSO02% |
Republic of Belarus International Bond
5.875% due 02/24/2026 $ 200 185
6.378% due 02/24/2031 400 348
7.625% due 06/29/2027 200 195
Total Belarus 728
(Cost $779)
BRAZIL3A%
Banco do Brasil S.A.
3.250% due 09/30/2026 900 889
3.876% due 10/10/2022 452 459
Centrais Eletricas Brasileiras S.A.
4.625% due 02/04/2030 700 687
Petrobras Global Finance BV
5.093% due 01/15/2030 600 612
2,647
Brazil Government International Bond
4.750% due 01/14/2050 4,100 3511
5.000% due 01/27/2045 200 180
Brazil Minas SPE via State of Minas Gerais
5.333% due 02/15/2028 5,460 5,780
9471
Total Brazil 12,118
(Cost $12,448)

BRITISH VIRGIN ISLANDS 0.4%

1MDB Global Investments Ltd.

4.400% due 03/09/2023 1,300 1,307
Total British Virgin Islands 1,307
(Cost $1,310)

CAMEROON 0.2%

Republic of Cameroon International Bond

5.950% due 07/07/2032 EUR 600 679
Total Cameroon 679
(Cost $712)

CAYMAN ISLANDS 2.4%

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 $ 204 1,613
1CD Sukuk Co. Ltd.

5.000% due 02/01/2027 200 279
Interoceanica V Finance Ltd.

0.000% due 05/15/2030 1,89 1,643
Peru Enhanced Pass-Through Finance Ltd.

0.000% due 06/02/2025 19 114
QNB Finance Ltd.

3.500% due 03/28/2024 2,100 2,218

> RUR

27r

K (M)

BEEE B
(BAL: F) (B F)
S.A. Global Sukuk Ltd.

1.602% due 06/17/2026 $ 700 $ 692
2.694% due 06/17/2031 (g) 900 903
1,302

Dubai DOF Sukuk Ltd.

2.763% due 09/09/2030 (g) 1,000 1,024

Total Cayman Islands 8,326

(Cost $7,540)

cheze |

Banco del Estado de Chile

2.704% due 01/09/2025 (g) 400 413

Corp. Nacional del Cobre de Chile (g)

4.500% due 08/01/2047 300 344

4.875% due 11/04/2044 3,400 4,04

Empresa de los Ferrocarriles del Estado

3.068% due 08/18/2050 200 176

3.830% due 09/14/2061 300 290

Empresa de Transporte de Pasajeros Metro S.A.

3.650% due 05/07/2030 200 23

4.700% due 05/07/2050 300 351

Empresa Nacional del Petroleo

3.450% due 09/16/2031 500 476
6,304

Chile Government International Bond

3.100% due 05/07/2041 200 195

3.250% due 09/21/2071 600 555

3.500% due 01/26/2050 300 308
— 1056

Total Chile 1,360

(Cost $6,642)

cinazas |

Chalco Hong Kong Investment Co. Ltd.

2.100% due 07/26/2026 1,800 1,766

Minmetals Bounteous Finance BVI Ltd.

4.200% due 07/27/2026 300 324

Sinopec Group Overseas Development 2018 Ltd.

2.150% due 06/13/2025 (g) 2,600 2,644

2.700% due 05/13/2030 1,100 1,120

3.680% due 08/08/2049 700 758

SPIC MTN Co. Ltd.

1.625% due 07/27/2025 (g) 900 890

State Grid Overseas Investment 2014 Ltd.

4.125% due 06/07/2024 500 538

Total China 8,040

(Cost $7,944)

COLOMBIA 2.3%

Ecopetrol S.A.

4.625% due 11/02/2031 (b) 700 696

5.875% due 05/28/2045 1,600 1,622

7.375% due 09/18/2043 575 668

2,986

AVhL T7UE (M)



BEEEE Bl
(BfE . F) (B F)

Lo Iv—>

BEEEE Bl
(B F) (B F)

>5 KRR

BEEEE B
(B4 F) (B F)

EL SAI.VA(]R 0.7% HUNGARY .5%
1 Bond ISOVER S 0.] OVEREIGN ISSUES 0.5°
3.875% due 02/15/2061 $ 600 $ 492 El Salvador Government International Bond Hungary Government International Bond
4.125% due 05/15/2051 600 527 7.125% due 01/20/2050 $ 200 $ 144 1.750% due 06/05/2035 EUR 1,000 % 1,204
5.200% due 05/15/2049 1,000 1,009 7.625% due 09/21/2034 2,100 2,001 2.125% due 09/22/2031 $ 00__ 685
5.625% due 02/26/2044 2800 2960 7.850% due 06/15/2035 /5 275 Total Hungary 1,889
— 4988 Total El Salvador 2420 (Cost$1.797)

Total Colombia 7.974 (Cost $3,404)
(Cost $7,835) INDIA 1.4% _

ETHIOPIA 0.1% JRPORATE BONDS & NOTES 1.4%
[:[lST RICA 0.8% - SOVEREIGN ISSUES 0.1% Export-Import Bank of India (g)
A SNALE DU MO ANIES'D- 2 Ethiopia Government International Bond 3.250% due 01/15/2030 500 509
Instituto Costarricense de Electricidad 6.625% due 12/11/2024 600 492 3.375% due 08/05/2026 2,700 2,845
5~375% due 05/15/2043 500__ 427 Total Ethiopia 492 Indian Railway Finance Corp. Ltd.

EREIGN ISSUES (Cost $600) 3.249% due 02/13/2030 400 404
Costa Rica Government International Bond n 3.850% due 02/13/2050 200 19
5.625% due 04/30/2043 1,400 (PLIGHANA 2.2% NTPC Ltd.

7.000% due 04/04/2044 1,050 1,053 [Pt SN 3.750% due 04/03/2024 1,000 1,045
2,308 Republic of Ghana International Bond Total India 4,996
i 0.000% due 04/07/2025 300 215 —
Total Costa R 2,735 g
Cost$2500) ——===  7.525% due 06/16/2029 500 o [
i 7.750% due 04/07/2029 900 804 INDONESIA 5.1%
DOMINICAN REPUBLIC 3.3% 8.125% due 01/18/2026 2,100 2,027 LA T T
SOVEREIGN ISSUES 3.3% 8.125% due 03/26/2032 1,800 1,593 i o .
Dominican Republic International Bond H'GZEH/: due 04/07/2034 900 800 PaniakyatIndonesia Barsera Tk B
5.300% due 01/21/2041 950 w3 8.750% due 03/11/2061 1,500 1,267 3.950% due 03/28/2024 1,700 1,800
5.875% due 01/30/2060 500 491 8.950% due 03/26/2051 500 430 ia Asahan Persero PT
5.950% due 01/25/2027 3,900 4,358 Total Ghana 1.579 5.450% due 05/15/2030 1,000 1144
6.000% due 07/19/2028 900 1,010 (Cost $8,434) Pelabuhan Indonesia lll Persero PT
6.400% due 06/05/2043 1,500 1,598 4.875% due 10/01/2024 2,100 2,269
6.850% due 01/27/2045 1,200 1341 GUATEMALA 1.4% Périamina PorsoroPT
6.875% due.l]IVZB/Zl]ZB . 1,500 1,721 { SUES 1.4% 6.450% due 05/30/2044 1200 1588
Total Dominican Republic 11,462 G Bond 6.500% due 11/07/2048 700 932
(Cost $10,700) 4.375% due 06/05/2027 200 24 Perusahaan Gas Negara Thk PT
v e 203207 AL 26 1250 due 05/16/2024 g 7400 8,102
ECUADOR 2.0% _ 4.650% due 10/07/2041 500 511
P 'E BONDS & NO .0 4.875% due 02/13/2028 2,400 2,620 Perusahaan Perseroan Persero PT Perusahaan Listrik
4.900% due 06/01/2030 900 978 Negara
Eotrsamazonaa £ 5.750% due 06/06/2022 500 514 4.000% due 06/30/2050 200 194
4.625% due 12/06/2021 56 55 iy
e - = Total Guatemal: 5,051 4.375% due 02/06/2050 300 303
E ES ( c" @ s: 7;:)‘“ ? —= 5.250% due 05/15/2047 200 2
Ecuador Government International Bond Lstet 16574
Dot s et U .
0.500% due 07/31/2040 3,338 2,005 NUG l]G LU S S 0.6% Bond
1.000% due 07/31/2035 5,063 3,348 - —
5.000% due 07/31/2030 1 1429 Huarong Finance 2017 Co. Ltd. 1.1UU:/u due 03/12/2033 EUR 200 23
— i 4.750% due 04/27/2027 200 195 4.750% due 07/18/2047 $ 300 356
—_— . . e 5.125% due 01/15/2045 250 305
Total Ecuador 7,168 uarong Finance 0. Ltd. . ;
(Cost $3,585) —— 1.253% due 02/24/2023 600 564 Perusahaan Penerbit SBSN Indonesia Il
. 3.875% due 11/13/2029 400 3|  ZENGde0523000) UL G
4.500% due 05/29/2029 500 474 — 1190,
5 Huarong Finance Il Co. Ltd. Total Indonesia —_17.764
Egypt Government International Bond 5.000% due 11/19/2025 300 298 (Cost $16,012)
4.750% due 04/11/2025 EUR 1,800 2,093 T 1803
4.750% due 04/16/2026 3,300 3,755 — IRELA| 1%
6.125% due 01/31/2022 $ 600 605 e PORATE BONDS & NOTES 2.1%
6.375% due 04/11/2031 EUR 4,000 4371 Airport Authority (c) o 5
7.500% due 02/16/2061 s 170 2100% due 03108/2026 70 b e NS R e
7.600% due 03/01/2029 300 302 2.400% due 03/08/2028 1,100 1,091 5.025“/: due 07/05/2022 SIBDU 3'923
7.903% due 02/21/2048 200 177 1,789 E-HUD“/ due 1172212025 900 1053
8.500% due 01/31/2047 500 463 Total Hong Kon 3,692 =2 =
E———— gaong ——%  Total Ireland 1,256
Total Egypt 11,942 (Cost $3,565) (Cost $6,767) - |
(Cost $12,135) '

AVhL T7UE (M)
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ISRAEL 0.2% .
ISOVEREIGN ISSUES 0.2%

Israel Government International Bond

3.375% due 01/15/2050 (g) $ 500 $ 530
3.800% due 05/13/2060 200 24
Total Israel 754
(Cost $721)
IVORY COAST 1.7%
[SOVEREIGN ISSUES 1.7%
Ivory Coast Government International Bond
4.875% due 01/30/2032 EUR 700 793
5.250% due 03/22/2030 3,000 3,678
5.760% due 12/31/2032 $ 750 754
5.875% due 10/17/2031 EUR 200 M
6.625% due 03/22/2048 400 462
Total Ivory Coast 5,828
(Cost $5,865)
[JAMAICA 0.6%

ORPORATE BONDS & NOTES 0.1%
TransJamaican Highway Ltd.
5.750% due 10/10/2036 $ 147 149
[SOVEREIGN ISSUES 0.5%
Jamaica Government International Bond
7.875% due 07/28/2045 1,300 1,842
Total Jamaica 1,991
(Cost $1,524)

[JORDAN 0.8%
OVEREIGN ISSUES 0.8%

Jordan Government International Bond

5.750% due 01/31/2027 700 750
5.850% due 07/07/2030 400 44
7.375% due 10/10/2047 1,600 1,660
Total Jordan 2,824
(Cost $2,832)

KAZAKHSTAN 2.0%

[CORPORATE BONDS & NOTES 0.5%
KazMunayGas National Co. JSC

5.375% due 04/24/2030 1,600 1,880
[SOVEREIGN ISSUES 1.5%
Gi ional Bond

1.550% due 11/09/2023 EUR 1,100 1,310

2.375% due 11/09/2028 1,300 1,670

6.500% due 07/21/2045 $ 1,600 2,310
5,290

Total Kazakhstan 7,170

(Cost $5,930)

KENYA 0.7%

ISOVEREIGN ISSUES 0.7%

Republic of Kenya Government International Bond

6.300% due 01/23/2034 (g) 800 782

8.000% due 05/22/2032 1,500 1,635

Total Kenya 2,417

(Cost $2,494)

ELa T—S29 HRUKR

AohL TR (M)

HEEHE B i fEEEEE Bl
(B4L : F) (B F) (B4L: F) (B F)
LUXEMBOURG 1.5% _ MONGOLIA 0.9%
ORPORATE BONDS & NOTES 1.5% ISOVEREIGN ISSUES 0.9%
Gazprom Neft OAO Via GPN Capital S.A. Mongolia Government International Bond
4.375% due 09/19/2022 (g) $ 2,700 § 2,719 3.500% due 07/07/2027 700 § 676
6.000% due 11/27/2023 1,100 1,200 4.450% due 07/07/2031 400 387
T
5.150% due 02/11/2026 1,300 1,431 g I N < IR
Total Luxembourg 5,410 Total Mongolia — 3297
(Cost $5,102) {Cost$3.195)
MOROCCO 1.1%
MALAYSIA 1.4% - -
AP RATE GO NS A ROTEST R 0RPORATE BONDS & NOTES 0.4%
@ OCP S.A.
Petronas Capital Ltd.
3400 toe 04282061 1,200 1gz1|  oToUhdus06303 70 069
3500% due 04/21/2030 300 ) L 0___ 782
4.500% due 03/18/2045 500 607 S0
4.550% due 04/21/2050 200 248 OVEREIGN ISSUES 0.7%
4.800% due 04/21/2060 700 920 Morocco Government International Bond
Petronas Energy Canada Ltd. 2.375% due 12/15/2027 1,300 1,276
2.112% due 03/23/2028 500 498 4.000% due 12/15/2050 1,200 1,083
3,817 4.250% due 12/11/2022 200 206
OVEREIGN ISSUES 0.3% —— A
Malaysia Sukuk Global Bhd Total Morocco — 4035
4.080% due 04/27/2046 1,000 1233 (Cost$4,173)
Total Malaysia 5,050 NAMIBIA 0.2%
(Cost $5,220) SOVEREIGN ISSUES 0.2%
MARSHALL ISLANDS 0.0% Namibia Government International Bond
ORPORATE BONDS & NOTES 0.0% 5.250% due 10/28/2025 800 854
Nakilat, Inc. Total Namihia 854
6.267% due 12/31/2033 0 g7 (Cost$796)
Total Marshall Islands 87 NETHERLANDS 0.6%
(Cost $83) CORPORATE BONDS & NOTES 0.3%
MAURITIUS 0.1% Kazakhstan Temir Zholy Finance BV
|CORPORATE BONDS'& NOTES 0.1% 6.950% due 07/10/2042 800 1,085
Greenko Solar Mauritius Ltd. [SOVEREIGN ISSUES 0.3%
5.950% due 07/29/2026 300 317 Republic of Angola Via Avenir Il BV
- 4.665% due 12/07/2023 700 700
Total Maurit 317
e 7.661% due 07/01/2023 168 467
— 1167
MEXICO 3.6% Total Netherlands 2,252
ORPORATE BONDS & NOTES 2.5% (Cost $2,202)
Petroleos Mexicanos =
5.950% due 01/28/2031 200 TR IGERIA 4.2%
6.350% due 02/12/2048 1,000 I = OVEREIGH IS SUES 4.25
6.750% due 09/21/2047 1,050 931 Nigeria Government International Bond
6.840% due 01/23/2030 200 208 5.625% due 06/27/2022 400 406
6.950% due 01/28/2060 3,000 2,667 6.125% due 09/28/2028 800 796
7.680% due 01/23/2050 4,100 3,924 6.375% due 07/12/2023 3,900 4,067
8,783 6.500% due 11/28/2027 1,500 1,636
OVEREIGN ISSUES 1.1% 7.143% due 02/23/2030 1,800 1,821
Mexico Government International Bond Kb B ol i
7.625% i 074
§771% e 0541 W T e o W
4.000% due 03/15/2115 EUR 900 1,132 74698% due 02/23/2038 300 290
Sl cte 3 ] Al 25 7 8750 due 0211612092 800 818
5.750% due 10/12/2110 1,800 2,088 8.250% due 09/28/2051 800 789
— 3728 57479 due 01/21/2031 900 972
Total Mexico 12,506 Total Nigeria 14,644
{Gost $13.025) (Cost $14,385) R



BEEHE Bl
(B F) (B F)
OMAN 2.7% .
ISOVEREIGN ISSUES 2.7%
Oman Government International Bond
4.125% due 01/17/2023 $ 700 $ 716
5.375% due 03/08/2027 2,100 2,844
6.000% due 08/01/2029 2,600 2,79
6.250% due 01/25/2031 400 434
6.500% due 03/08/2047 2,000 1,981
7.000% due 01/25/2051 700 732
Total Oman 9,501
(Cost $8,972)
PAKISTAN 0.7%
[SOVEREIGN ISSUES 0.7%
Pakistan Government International Bond
6.876% due 12/05/2027 700 ni
8.875% due 04/08/2051 1,000 1,009
Third Pakistan International Sukuk Co. Ltd.
5.625% due 12/05/2022 600 615
Total Pakistan 2,341
(Cost $2,290)
PANAMA 2.5% . .
[CORPORATE BONDS & NOTES 0.6%
Aeropuerto Internacional de Tocumen S.A.
5.125% due 08/11/2061 200 209
Autoridad del Canal de Panama
4.950% due 07/29/2035 (g) 700 862
Banco Nacional de Panama
2.500% due 08/11/2030 1,100 1,039
2,110
ISOVEREIGN ISSUES 1.9%
Panama Government International Bond
2.252% due 09/29/2032 1,200 1,134
4.300% due 04/29/2053 1,600 1,720
4.500% due 04/01/2056 1,200 1,321
6.700% due 01/26/2036 1,200 1,606
9.375% due 04/01/2029 500 726
6,507
Total Panama 8,617
(Cost $8,422)
PARAGUAY 0.4%
[SOVEREIGN ISSUES 0.4%
Paraguay Government International Bond
5.400% due 03/30/2050 800 906
5.600% due 03/13/2048 200 228
6.100% due 08/11/2044 200 242
Total Paraguay 1,376
(Cost $1,345)
PERU 2.2% _
[CORPORATE BONDS & NOTES 1.5%
Fondo MIVIVIENDA S.A.
3.500% due 01/31/2023 3,800 3,804
Petroleos del Peru S.A.
5.625% due 06/19/2047 1,300 1,321
5,215

ELa T—S29 HRUKR

BEEEE Bl
(BfE . F) (B F)

ISOVEREIGN ISSUES 0.7%

Peru Government International Bond

3.000% due 01/15/2034 (b) $ 600 $ 595

3.230% due 07/28/2121 400 339

3.600% due 01/15/2072 (b) 1,500 1,442

5.350% due 08/12/2040 PEN 850 181
2,557

Total Peru 1,772

(Cost $7,792)

PHILIPPINES 1.2%
ISOVEREIGN ISSUES 1.2%

Philippines Government International Bond

2.650% due 12/10/2045 $ 200 189
2.950% due 05/05/2045 1,500 1,467
3.700% due 03/01/2041 2,300 2,480
Total Philippines 4,136
(Cost $4,342)

0ATAR 1.5%

CORPORATE BONDS & NOTES 0.7%
Qatar Petroleum

2.250% due 07/12/2031 700 691

3.125% due 07/12/2041 600 607

3.300% due 07/12/2051 1,300 1,328
2,626

OVEREIGN ISSUES 0.8%

Qatar Government International Bond

3.750% due 04/16/2030 (g) 700 782

4.400% due 04/16/2050 (g) 600 733

4.817% due 03/14/2049 (g) 800 1,031

5.103% due 04/23/2048 200 266
2,812

Total Qatar 5,438

(Cost $4,967)

ROMANIA 1.3% _

OVEREIGN ISSUES 1.3%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 333

2.626% due 12/02/2040 700 742

2.875% due 04/13/2042 800 855

4.000% due 02/14/2051 $ 900 909

4.625% due 04/03/2049 EUR 1,400 1,878

Total Romania 4117

(Cost $4,636)

RUSSIA 2.2%
[CORPORATE BONDS & NOTES 1.0%

SCF Capital Designated Activity Co.

5.375% due 06/16/2023 $ 3,500 3,710

ISOVEREIGN ISSUES 1.2%

Russia Government International Bond

4.375% due 03/21/2029 1,800 2,032

5.100% due 03/28/2035 1,800 2,158
4,190

Total Russia 7,900

(Cost $7,276)

BEEEE B
(B F) (B F)
RWANDA 0.1%

[SOVEREIGN ISSUES 0.1%

Rwanda International Government Bond

5.500% due 08/09/2031 $ 400 § 409

Total Rwanda 409

(Cost $400)

SAUDI ARABIA 1.7%

[CORPORATE BONDS & NOTES 0.3%

Saudi Arabian 0il Co.

2.875% due 04/16/2024 200 208

3.500% due 11/24/2070 (g) 1,000 952
1,160

[SOVEREIGN ISSUES 1.4%

Saudi Government International Bond

2.250% due 02/02/2033 (g) 500 483

3.450% due 02/02/2081 (g) 800 790

3.750% due 01/21/2055 (g) 500 6524

4.375% due 04/16/2029 1,600 1,833

4.500% due 10/26/2046 (g) 1,000 1,156
4,786

Total Saudi Arabia 5,946

(Cost $5,832)

SENEGAL 0.7%

ISOVEREIGN ISSUES 0.7%

Senegal Government International Bond

4.750% due 03/13/2028 EUR 1,400 1,656

6.260% due 05/23/2033 $ 900 931

Total Senegal 2,587

(Cost $2,637)

SERBIA 0.4%
[SOVEREIGN ISSUES 0.4%

Serhia Government International Bond

1.500% due 06/26/2029 EUR 200 227
1.650% due 03/03/2033 600 653
3.125% due 06/15/2027 500 628
Total Serbia 1,508
(Cost $1,490)

SINGAPORE 0.7%

ORPORATE BONDS & NOTES 0.7%

BOC Aviation Ltd.

4.000% due 01/26/2024 $ 2500 2,636
Total Singapore 2,635
(Cost $2,497)

SOUTH AFRICA 6.4%
ICORPORATE BONDS & NOTES 3.5%

Development Bank of Southern Africa Ltd.

8.600% due 10/21/2024 fe) ZAR 34,900 2,265

Eskom Holdings SOC Ltd.

4.314% due 07/23/2027 $ 3500 3,451

6.350% due 08/10/2028 4,400 4,747

6.750% due 08/06/2023 1,200 1,241

Transnet SOC Ltd.

4.000% due 07/26/2022 600 607
12,311

AohL TR (M)
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South Africa Government International Bond

4.850% due 09/27/2027 $ 28008 2,946
4.850% due 09/30/2029 2,900 2,979
4.875% due 04/14/2026 1,800 1,926
5.750% due 09/30/2049 1,800 1,722
10.500% due 12/21/2026 ZAR 8,000 577
10,150
Total South Africa 22,461
(Cost $22,352)
SRI LANKA 1.4%
Sri Lanka Government International Bond
5.750% due 04/18/2023 $ 500 345
5.875% due 07/25/2022 (g) 1,926 1,630
6.125% due 06/03/2025 600 393
6.200% due 05/11/2027 1,000 634
6.750% due 04/18/2028 1,000 631
6.850% due 11/03/2025 800 518
7.550% due 03/28/2030 1,100 694
Total Sri Lanka 4,845
(Cost $5,983)
SUPRANATIONAL 0.5%
Eastern & Southern African Trade & Development Bank

4.126% due 06/30/2028 800 808

Banque Ouest Africaine de Developpement

5.000% due 07/27/2027 900 1,000

Total Supranational 1,808

(Cost $1,690)

omsiaoas |

Banque Centrale de Tunisie International Bond

3.280% due 08/09/2027 ¥ 200,000 1,406

Total Tunisia 1,405

(Cost $2,029)

TuRKEYa.1% |

Turkiye Ihracat Kredi Bankasi A/S

5.375% due 10/24/2023 $ 6,500 6,610

Turkey Government International Bond

4.875% due 04/16/2043 4,700 3,663

5.250% due 03/13/2030 1,400 1,276

5.750% due 05/11/2047 1,900 1,671

5.875% due 06/26/2031 300 279

6.375% due 10/14/2025 1,000 1,020
7,809

Total Turkey 14,419

(Cost $15,184)

ELa T—S29 HRUKR

BEEEE Bl
(B F) (B F)

Ukraine Government International Bond

0.000% due 05/31/2040 2,700 § 2,852
4.375% due 01/27/2030 EUR 1,200 1,297
6.876% due 05/21/2028 $ 200 204
7.750% due 09/01/2023 2,500 2,668
7.750% due 09/01/2024 3,500 3,782
7.750% due 09/01/2027 600 648
17.000% due 05/11/2022 UAH 8,900 349
Total Ukraine 11,800
(Cost $10,133)

UNITED ARAB EMIRATES 1.7%

Abu Dhabi Crude Oil Pipeline LLC

3.650% due 11/02/2029 $ 700 776

4.600% due 11/02/2047 1,200 1,398

Abu Dhabi Ports Co. PJSC

2.500% due 05/06/2031 800 803

DP World Ltd.

5.625% due 09/25/2048 400 489

MDGH GMTN RSC Ltd.

3.950% due 05/21/2050 800 912
4,378

Abu Dhabi Government International Bond

3.875% due 04/16/2050 200 230

Dubai Government International Bond

3.900% due 09/09/2050 700 664

Finance Department Government of Sharjah

3.625% due 03/10/2033 400 394

4.375% due 03/10/2051 200 190
1,478

Total United Arab Emirates 5,856

(Cost $5,294)

UNITED KINGDOM 0.5%

NatWest Group PLC

1.595% due 05/15/2023 200 21

1.682% due 06/25/2024 200 204

State Savings Bank of Ukraine Via SSB #1 PLC

9.375% due 03/10/2023 308 N

Ukraine Railways Via Rail Capital Markets PLC

8.250% due 07/09/2024 600 627

Ukreximbank Via Biz Finance PLC

9.750% due 01/22/2025 308 330

Total United Kingdom 1,683

(Cost $1,640)

UNITED STATES 1.6%

Humboldt Americas LLC

7.078% due 11/30/2021 CLP 1,281,400 1,498

DAE Funding LLC

2.625% due 03/20/2025 $ 600 608

3.375% due 03/20/2028 400 409

BEEEE B
(B4 F) (B F)

Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036 $ 600 $ 443
1,460
U.S. Treasury Bonds
2.375% due 05/15/2029 2,400 2,554
Total United States 5,512
(Cost $5,678)
URUGUAY 1.0%
Uruguay Government International Bond
5.100% due 06/18/2050 2722 3554
Total Uruguay 3,554
(Cost $2,794)
VENEZUELA 0.7% :
Petroleos de Venezuela S.A. (a)
5.375% due 04/12/2027 3,130 164
5.500% due 04/12/2037 11,131 585
749
Bond (a)
6.000% due 12/09/2049 1,310 133
7.000% due 03/31/2038 10,040 1,054
7.650% due 04/21/2025 595 59
8.250% due 10/13/2024 1,730 175
9.250% due 09/15/2027 2,880 284
11.950% due 08/05/2031 160 16
1,721
Total Venezuela 2,470
(Cost $18,534)
ZAMBIA 0.3%
Zambia Government International Bond (a)
5.375% due 09/20/2022 1,300 981
8.970% due 07/30/2027 200 158
Total Zambia 1,139
(Cost $1,335)
SHORT-TERM INSTRUMENTS 4.4%
‘ ' 2317
Australia and New Zealand Banking Group Ltd.
(0.210%) due 11/01/2021 AUD 22 17
0.005% due 11/01/2021 $ 13 13
Bank of Nova Scotia
0.005% due 11/01/2021 1 1
BNP Paribas Bank
(0.790%) due 11/01/2021 EUR 30 35
(0.280%) due 11/01/2021 ¥ 204 2
0.005% due 11/01/2021 GBP 4 6
0.005% due 11/01/2021 $ 92 92
Brown Brothers Harriman & Co.
(0.280%) due 11/01/2021 ¥ 1 0
2.400% due 11/02/2021 ZAR 1 0

AVhL T7UE (M)
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Citibank N.A.

0.005% due 11/01/2021 $ 89 $ 8

DBS Bank Ltd.

0.005% due 11/01/2021 38 38

DnB Bank ASA

(0.790%) due 11/01/2021 EUR 13 16

0.005% due 11/01/2021 $ 1 1

HSBC Bank PLC

(0.790%) due 11/01/2021 EUR 67 77

JPMorgan Chase Bank N.A.

0.005% due 11/01/2021 $ 179 179

MUFG Bank Ltd.

(0.280%) due 11/01/2021 ¥ 279 25

National Australia Bank Ltd.

0.005% due 11/01/2021 $ 4 4

Royal Bank of Canada

0.005% due 11/01/2021 CAD 28 22

0.005% due 11/01/2021 $ 18 18

Sumitomo Mitsui Banking Corp.

(0.790%) due 11/01/2021 EUR 43 49

0.005% due 11/01/2021 $ 353 363

Sumitomo Mitsui Trust Bank Ltd.

(0.790%) due 11/01/2021 EUR 134 156

(0.280%) due 11/01/2021 ¥ 334 3

0.005% due 11/01/2021 GBP 1 2

0.005% due 11/01/2021 $ 63 63
1,260

0.048% due 01/06/2022 2,500 2,500

0.060% due 04/28/2022 m 271
211

0.025% due 11/01/2021 6,100 6,100

0.040% due 01/18/2022 (j) 2,900 2,899
8,999

Total Short-Term 15,347

(Cost $15,347)

Total Investments in Securities 108.3%  § 380,610

(Cost $388,599)

Financial Derivative
Instruments (h)(i) 0.5% 1,873
(Cost or Premiums, net $1,072)

Other Assets and Liabilities, net (8.8%) (31,049
Net Assets 100.0% $ 351434

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

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

(a) Security is in default.
(b) When-Issued security.

fidi)

(c) Perpetual maturity; date shown, if call date.
(d) Coupon represents a yield to maturity.

kGl DEH =S 5 {fitE R AR
Development Bank of Southern Africa Ltd. 10/21/2024 10/07/2021 $ 2344 $ 2,285 0.64%
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BORROWINGS AND OTHER FINANCING TRANSACTIONS
(f) REPURCHASE AGREEMENTS:

EIEF HHEH RFER bt 1| HESE  BR{EE BiRZ Lt 5;;;@?3
DEU 0.020% 10/05/2021 11/04/2021 $ 2,106 U.S. Treasury Bonds 3.000% due 08/15/2048  $ (VAL 2106 $ 2,106
JPS 0.020% 10/05/2021 11/04/2021 M U.S. Treasury Bonds 2.250% due 05/15/2041 211 211 ANl
Total Repurchase Agreements $ (2,356) _ $ 2317 % 2,317
REVERSE REPURCHASE AGREEMENTS:
mEIHEF EAFIES #AR Pt 1= EATAY Y= LRD I
BPS (0.650%) 09/23/2021 TBD% $ (10200 (1,019)
BPS 0.250% 10/08/2021 1111512021 (2,563) (2,554)
BPS 0.250% 10/20/2021 111512021 (4,817) (4,817)
BPS 0.260% 10/08/2021 11/15/2021 (10,516) (10,518)
BPS 0.260% 10/12/2021 11/16/2021 (1,560) (1,560)
BRC (0.650%) 09/02/2021 T8D? (1,567) (1,566)
FBF (1.500%) 10/25/2021 807 (638) (638)
SCX 0.260% 10/25/2021 1112412021 (4,169) (4,169)
SCX 0.270% 10/25/2021 11/24/2021 (5,969) (5,970)
Total Reverse Repurchase Agreements $ (32,810
BAFHAR
F—=n—F4A+/ =
AT 3083z 31-908 908 E A&t

Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ (20,813) $ 0 $ (1,019) $ (21,832)
Non - U.S. Government Debt 0 (8,775 0 12,203) (10,978
Total Reverse Repurchase Agreements $ 0 $ (29,588) $ 0 $ (3,222) $ (32,810)
Total Borrowings $ 0 $ (29,588) $ 0 $ (3,222) $ (32,810)
Payable for Reverse Repurchase Agreements $ (32,810
SHORT SALES:

Ya—+k
WEIEF fi4ii] At 92 b1z ] HEESE ZEEE =L@
BOS U.S. Treasury Bonds 2.250% 05/15/2041 $ 200 $ 213 ¢ (211
BPS U.S. Treasury Bonds 3.000% 08/15/2048 1,750 (2,386) (2,148)
Total Short Sales (0.7%) $ (2599) 3§ (2,359)

[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, 2021:

(9) Securities with an aggregate market value of $34,549 and cash of $20 have been pledged as collateral under the terms of the following master agreements

as of October 31, 2021.

LREH YNR—=Z LR St ER EEYD BEHEA EROEA RV EIVR
HBIHEF DZE D3t H5| D3 Hh Xih Z DthFFRERS| (ZH) R=Pxy—0
Global/Master Repurchase Agreement
BPS $ (U (20,488) ¢ 0 % 0§ (20,468)  $ AL 818
BRC 0 1,565) 0 0 (1,565 1,630 65
DEU 2,106 0 0 0 2,106 (2,145) (39)
FBF 0 (638) 0 0 (638) 783 145
JPS m 0 0 0 21 211) 0
SCX 0 (10,139) 0 0 (10,139) 10,870 3
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LREH YN—Z LK ST ER ETYD BEEA HRDEA RV EISR
WEIHEF DEE DX 5| D3 Hh X Z Dt S FRERS | (ZH) R—=Dy—®
Master Securities Forward Transactions Agreement
BOS $ 0 $ 0 $ 0 $ [VART I VARV 0 $ (211)
BPS 0 0 0 (2,148) (2,148) 0 (2,148)
Total Borrowings and Other Financing Ti i $ 2317 § (32,8100 % 0 $ (2,359)

Includes accrued interest.

Open maturity reverse repurchase agreement.

The average amount of borrowings outstanding during the period ended Octaber 31, 2021 was $35,341 at a weighted average interest rate of 0.409%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Includes $13 of interest payable on short sales.

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.

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

s =

REB i CEHGEHLE

ki) 15 RA E4 0k (8) ¥

Euro-Bobl 5-Year Note December Futures Short 12/2021 150 $ 368 $ 13 $ 0
Euro-Bund 10-Year Bond December Futures Short 1212021 87 vl 9% 0
Euro-Schatz 2-Year Note December Futures Short 1212021 36 13 6 0
U.S. Treasury 5-Year Note December Futures Long 12/2021 297 (353) 17 0
U.S. Treasury 10-Year Note December Futures Short 1212021 2 6 0 0
U.S. Treasury Ultra 30-Year Bond December Futures Long 12/2021 35 (73) 21 0
Total Futures Contracts $ 232 $ 257§ 0

SWAP AGREEMENTS:

. BEIE () KRBT EENEESLE
AVTIIR/ b =7 AR BETEY ikl v: Al (8) ¥
CDX.EM-31 Index (1.000%) 06/20/2024  § 3,290 $ 9 $ (145) $ 3 $ 0

EEZHR KRB %
AVTvIR/ b ) wmAE BEREY g it @ (8) # ¥

iTraxx Asia Ex-Japan Series 36 Index 1.000% 121202026 $ 500 $ 5 $ 3 $ 0 $ 0
EBHEF O EHEF| REBEF _ EBERE
X3h/ZER AYTIIR EEEF] A BELE ik 13 (8) #

Receive 3-Month USD-LIBOR 2.643% 03/16/2022 $ 30,400 $ (381) $ (406) $ 0 s (10)
Pay® 3-Month USD-LIBOR 1.500% 12/15/2028 400 1 2) 0 0
Pay® 3-Month USD-LIBOR 1.750% 12/15/2031 400 6 0 0 0
Pay 3-Month USD-LIBOR 1.750% 06/21/2047 4,800 " n Al 0
Receive 6-Month EURIBOR 0.750% 09/18/2029 EUR 3,700 (196) (163) 32 0
Receive 6-Month EURIBOR 1.250% 09/18/2049 3,700 (1,087) (1,069) 0 (52)
Receive BRL-CDI-Compounded 6.250% 11/01/2021 BRL 106,100 1 1 0 0
Receive BRL-CDI-Compounded 7.675% 12/01/2021 78,800 8) (8 0 8
Pay BRL-CDI-Compounded 5.863% 01/02/2023 55,000 (482) (445) 39 0
Pay IBMEXID 6.100% 02/26/2025 MXN 81,600 (159) (159) 2 0
Pay IBMEXID 6.100% 02/28/2025 43,400 (85) (88) 1 0
Receive IBMEXID 5.470% 04/21/2025 21,100 64 64 0 m
Receive IBMEXID 5.615% 04/23/2025 83,200 232 232 0 3
Receive IBMEXID 5.520% 04/24/2025 19,500 57 57 0 [}

$ (2,026) $  (1,062) $ % $ (75)
Total Swap Agreements $ (2012 $ (1,204 $ 98 $ (75)
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FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANG!

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, 2021:

Cash of $2,936 has been as for traded and ly cleared fi i ivative instruments as of October 31, 2021. See
Note 8, Master Netting Arrangements, in the Notes to Financial for more i i garding master netting arrangements.
bR 4 7 R SRR S A E
B TS IS EHIENE S
B4 Ivay b)) A9 T &t BYFTvay bt} A9 T k=i
Total Traded or y Cleared _$ 0 3 257 $ 98 $ 355 § 03 0§ (75) $ (75)

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 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.

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 (il 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 (i} 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.

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 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 underlying'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.

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

)

1 I

WEIHEF RER ZELEBE ZHEE afE

BOA 1112021 PEN 1,199 $ 302 $ 2 $ 0
BOA 1172021 $ 72 MXN 1,459 0 1}
BOA 11/2021 2,289 PEN 9,078 0 (12)
BOA 11/2021 236 RUB 17,603 12 0
BOA 12/2021 196 14,617 8 0
BOA 03/2022 MXN 1,459 $ 70 1 0
BOA 03/2022 $ 481 KzT 213,563 3 0
BOA 07/2022 PEN 9,078 $ 2,248 6 0
BOA 07/2022 $ 297 PEN 1,199 0 m
BPS 11/2021 MXN 1,459 $ 72 1 0
BPS 1172021 $ 222 EUR 192 0 0
BPS 1212001 2,791 ZAR 41,063 0 (1)
BPS 1212021 ZAR 13,883 $ 968 59 0
BRC 172001 $ 84 RUB 6,260 4 0
CBK 1112021 PEN 3,906 $ 956 0 (24)
CBK 1172021 9,600 2,510 102 0
CBK 1172021 $ 983 PEN 3,906 0 (4
CBK 1172021 131 521 0 0
CBK 1172021 9 TRY 7 0 m
CBK 1212001 EGP 14,080 $ 834 0 (83)
CBK 1212021 $ 130 RUB 9,635 5 0
CBK 1212001 ZAR 15,781 $ 1,089 57 0
CBK 01/2022 PEN 2,842 ni 6 0
CBK 01/2022 $ 634 PEN 2,582 12 0
CBK 02/2022 PEN 521 $ 131 1 0
CBK 03/2022 $ 2,483 PEN 9,148 0 (208)
CBK 04/2022 PEN 3,908 $ 973 2 0
CBK 05/2022 $ 562 PEN 2,299 9 0
FBF 11/2021 7 RUB 5,758 4 0
GLM 1172021 CLP 1,281,400 $ 1,816 242 0
GLM 11/2021 $ 320 PEN 1,199 0 (19)
GLM 172001 88 RUB 6,580 4 0
GLM 11/2021 42 TRY 378 0 3
GLM 1212001 315 RUB 23,456 12 0
GLM 12/2021 2,733 ZAR 40,892 0 (67)
GLM 1212001 ZAR 12,145 $ 840 45 0
GLM 01/2022 RUB 47,183 653 0 m
GLM 03/2022 $ 466 Kzt 206,394 2 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):
HBIHEF RER ZiELBE ZEEE ﬁ% A
GLM

04/2022 ZAR 18,124 $ 1,180 $ 14 $ 0
GLM 10/2022 18,362 1,165 13 0
HUS 1172021 $ 233 EUR 201 0 0
HUS 1172021 15 RUB 1,102 1 0
HUS 12/2001 ZAR 15811 $ 1,009 58 0
JPM 12/2021 RUB 46,659 650 0 0
JPM 03/2022 UAH 1,678 60 0 m
Myl 1172021 BRL 1,183 209 0 3)
Myl 11/2021 $ 225 BRL 1,193 0 (13)
Myl 172021 859 EGP 13,721 13 0
MYI 1212071 208 BRL 1,193 3 0
Myl 03/2022 UAH 3,374 $ 120 0 3)
SCX 11/2021 EUR 21474 31,858 64 0
SCX 1112021 JPY 151,200 1,356 29 0
SCX 12/2021 EUR 27,081 31,358 0 0
SCX 12/2021 JPY 151,200 1,326 0 0
SCX 12/2021 ZAR 15,784 1,102 69 0
UAG 1172021 $ 139 RUB 10,404 7 0
UAG 1212001 ZAR 3,464 $ 241 14 0
UAG 12/2021 17,410 1,199 60 0
Total Forward Foreign Currency Contracts $ 944 $ (512)

SWAP AGREEMENTS:

021 %10A31BERO

BE (34) 1Y754F HLy b PEREN %%EJ{H 279 TD

mEIHEF SHRES Etil] L] 2TLy kO BETAH iﬂx ( HR) (E") ¥ 8

BPS South Africa Government International Bond (1.000%)  06/20/2024 1.257% $ 6,900 291 (252§ 39 0
puB Turkey Government International Bond (1.000%)  12/20/2025 4.354% 1,100 10 25 135 0
GST Turkey Government International Bond (1.000%)  12/20/2024 4.213% 1,000 124 (32) 92 0
HUS Dubai Government International Bond (1.000%)  12/20/2024 0.629% 100 0 1} 0 W}
JPM Dubai Government International Bond (1.000%)  12/20/2024 0.629% 600 (U] 7 0 (8)
JPM South Africa Government International Bond (1.000%)  06/20/2026 1.956% 3,500 164 (20) 144 0
JPM Turkey Government International Bond (1.000%)  12/20/2025 4.354% 400 38 il 49 0

$ 126 $ (2181 8 489 $ 9

20214£10A31 BEHD

BEE 2R 42734 F JLIvk FLST L RERFE 27y FOffife
DEtAF  SEEH ke B E ATby FO MERAG X (FE) (B @ AE 0 BE
BOA Brazil Government International Bond 1.000%  06/20/2031 3.238% $ 300 $ 143) $ 9 s 0 $ (52
BOA Chile Government International Bond 1.000%  12/20/2026 0.885% 800 5 1 6 0
BOA Montenegro Government International Bond 1.000%  06/20/2023 4.269% EUR 100 (8) 2 0 (6)
BOA Saudi Government International Bond 1.000%  12/20/2023 0.195% $ 9,400 2 153 175 0
BOA South Africa Government International Bond 1.000%  06/20/2022 0.528% 800 (19) 2 3 0
BPS Peru Government International Bond 1.000%  06/20/2026 0.859% 900 7 0 7 0
BRC Argentina Government International Bond 5.000%  12/20/2023 17.963% 350 (42) (35) 0 mn
BRC Chile Government International Bond 1.000%  12/20/2026 0.885% 200 1 0 1 0
BRC Eskom Holdings SOC Ltd. 1.000%  12/20/2021 2.415% 1,000 (22) 7N 0 n
BRC Nigeria Government International Bond 5000%  12/20/2021 1.517% 900 48 (39) 9 0
BRC Philippines Government International Bond 1.000%  12/20/2023 0.227% 4,700 43 40 83 0
BRC Qatar Government International Bond 1.000%  06/20/2022 0.076% 500 2) 6 4 0
BRC Oatar Government International Bond 1.000%  12/20/2022 0.110% 3,400 16 2 39 0
BRC ONB Finance Ltd. 1.000%  06/20/2023 0.538% 300 2 0 2 0
BRC Saudi Government International Bond 1.000%  12/20/2024 0.274% 188 2 2 4 0
CBK Peru Government International Bond 1.000% 12/20/2025 0.749% 2,800 51 (19) 32 0
CBK Peru Government International Bond 1.000%  06/20/2026 0.859% 3,200 22 2 2 0
CBK Qatar Government International Bond 1.000%  06/20/2022 0.076% 12,000 3 55 86 0
CBK Russia Government International Bond 1.000% 12/20/2025 0.652% 3,000 0 48 46 0
CBK Trust Fibra Uno 1.000%  06/20/2022 2.161% 200 i} 0 0 m
puB Egypt Government International Bond 5000%  06/20/2022 2.574% 1,000 34 (13) il 0
DUB South Africa Government International Bond 1.000%  12/20/2021 0.446% 600 3 4 1 0
GST Indonesia Government International Bond 1.000% 12/20/2026 0.822% 8,200 90 (7) 83 0
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3]
EE 2 4@%%“5% ) JUSTL REHFE Ty IOffE

WmEIHEF SRES EF bt 1] 2Ty Ré BETAG T (ZH) 3(8) # HE afs
GST Peru Government International Bond 1.000%  06/20/2026 0.859% $ 1,200 $ 12 $ @8 9 $ 0
GST Saudi Government International Bond 1.000%  12/20/2024 0.274% 12 1 1 2 0
GST Saudi Government International Bond 1.000%  12/20/2025 0.376% 2,000 36 17 53 0
HUS Saudi Government International Bond 1.000%  06/20/2023 0.171% 2,500 10 28 38 0
JPM Chile Government International Bond 1.000%  12/20/2026 0.885% 500 3 1 4 0
JPM Israel Government International Bond 1.000%  06/20/2024 0.228% 400 10 (1 9 0
JPM Nigeria Government International Bond 1.000%  06/20/2022 1.517% 800 (5) 4 0 (1
JPM Nigeria Government International Bond 1.000%  06/20/2023 2.344% 500 (12) 2 0 (10)
JPM Peru Government International Bond 1.000%  06/20/2026 0.859% 100 1 0 1 0
JPM Saudi Government International Bond 1.000%  12/20/2025 0.376% 3,500 56 39 9% 0
MYC Chile Government International Bond 1.000%  12/20/2026 0.885% 700 4 1 5 0
MYC Eskom Holdings SOC Ltd. 1.000%  06/20/2022 2401% 300 (6) 3 0 3l
MYC Peru Government International Bond 1.000%  06/20/2026 0.859% 500 1 3 4 0
MYC Qatar Government International Bond 1.000%  12/20/2022 0.110% 500 i} 7 6 0
MYC Russia Government International Bond 1.000%  12/20/2021 0.164% 2,300 17 (1 (i 0
NGF Qatar Government International Bond 1.000%  06/20/2022 0.076% 1,700 (15) 27 12 0
NGF Saudi Government International Bond 1.000%  12/20/2021 0.056% 200 0 0 0 0

$ 346 $ 313 & 810 $ (151)
Total Swap Agreements $ 1,072 $ 97 $ 1329 $  (160)

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 fii) receive 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

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 i 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 implied 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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