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TEE A 382, 321 190, 033, 075 724, 034 1,602, 836 216, 418,318 95,871, 075
FEEH A 147,571,134 A 2,416,631 A T1,736,738 A 417,113,002 A 396, 188 A 768,627
C) {ETHME A 7,058,685 A 7,916,453 A 6,935, 260 A 6,541,233 A 6,929,147 A 6,514,468
(D) HHEHEE(A+B+C) A 122,220,801 211, 326, 146 A 46,816,289 A 391,551,787 240, 949, 697 45,774, 944
(E) RIffRHERE A1,573,118,939 A1,695, 174, 417 A1, 489,706, 559 A1, 550,879,230 A1,958,199, 873 A1,725,047,730
(F) EBmEEEEES A 100, 405, 148 A 102,304,721 A 101,178, 464 A 100, 669, 727 A 100,971,550 A 100, 145,984
(Ficd 24 S 4H 24 %8) (- 557,653,717) | ( 555,916,167) | (  549,796,156) | (  547,031,719) | (  546,235,444) | (541,769, 299)
5E RIS FR 2 A5) (A 658,058,865) | (A 658,220,888) | (A 650,974,620) | (A 647,701, 446) | (A 647,206,994) | (A 641,915, 283)
@) §F(D+E+F) A1,795,744, 888 A1, 586,152,992 A1,637,701,312 A2,043,100, 744 A1,818,221,726 A1,779, 418,770
H IEEHEE A 22,701,543 A 22,440,831 A 22,193,782 A 22,082,188 A 22,018,209 A 21,838, 186
RERHERE (G+H) A1, 818, 446,431 A1, 608,593,823 A1, 659, 895,094 A2,065, 182,932 A1, 840,239,935 A1, 801,256, 956
ENNEFEEHEIE A A 100,405, 148 A 102,304,721 A 101,178, 464 A 100,669, 727 A 100,971, 550 A 100,145, 984
(Ficd 24 S 4H 24 %8) ( 557,653,717) | ( 555,916,167) | (  549,796,156) | (  547,031,719) | ( 546,235,444) | (541,769, 299)
5 RIS HR 2 A5 (A 658,058,865) | (A 658,220,888) | (A 650,974,620) | (A 647,701, 446) | (A 647,206,994) | (A 641,915, 283)
Sy Fl (i R N 4 2, 556, 325, 067 2,530, 343, 755 2,504,490, 118 2,493, 773, 361 2,494,707, 193 2,476,271, 750
MRS A\d, 274, 366, 350 A4, 036,632, 857 A4, 063,206, 748 A\, 458, 286, 566 A4, 233,975,578 4,177, 382,722
(1) B) FHBEEHFT BB ITA RO AL L2 bDEEHRET,
() C)EFEIMENE I E eIt T D BB YA EZ ZO TR R L TVET,
(1) PBMEAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iK% 2 LW EZH N, 2 VW ET,

<ERBE>

Ot e RIERIIAR) TTAH

VERH H B INGR & S ARKE
YRR H — iR S AREE
E3=N

6,521, 073, 6281
14, 000, 000
295, 591, 8861

1 B 7 ol e, PERUISR0. 7113 T,

OME PERBD LA Z T > Tk Y, £ DAL, 801, 256, 956 T,

Q5 ELd: DR IR
. H 20224F 6 J121 H ~ [ 20224F 7 121 H ~ | 20224 8 123 H ~ | 20224 9 21 H~ [20224£10 721 H ~ [ 20224F 11 1 22 H ~
- 202247 1200 [20224E 8 A22H  [20224E 9 H20H  |20224:10/20H  |20224E 1121 H  [20224E12 20
I PERR R ORL Y I AR 48 24,967,997M | 30,483,809F|  24,196,376F9|  23,958,289F4| 30,966,248/ | 23,800, 034H
kARG RAESRAROF RS ERSRER —H —H —H —H —H —H

A ik e ] 557,653, 717 | 555,916, 167[ | 549,796, 1567 | 547,031, 719F9 | 546,235, 4449 | 541, 769, 2991
Sy Bl G BT 2, 554, 058, 61314 | 2, 522, 300, 777 | 2, 502, 487, 52414 | 2, 491, 897, 26014 | 2, 485, 759, 1544 | 2, 474, 309, 902
W77 ROASEIRIRINGEE |3, 136, 680, 327 | 3, 108, 700, 753 | 3, 076, 480, 056 | 3, 062, 887, 268 | 3, 062, 960, 846 | 3, 039, 879, 235
15 0472 0 L3S Sy xt S48 4,835 4, 84814 4,851 4, 8544 4, 86814 4,871
15 A7 Sl ek 35M 35M 35M 35M 35M 351
US4 5y Fied 4 22, 701, 543 22, 440, 8311 22, 193, 782 22, 082, 1881 22, 018, 2091 21, 838, 1861

D FEMTED L DRI 7 5 FEIRO B & 7ok~ BT 5 1= 1 BT 5801 & LC . AR ED $UETERAIC AT L4E10, 0005 (59LL
NOHG T R4S BRCE RO 75 X7 L TR Y 27,
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ORBEEDHEMLE

1343 H51354] 513644 H137H 1383 51394
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SHEBLEOTY F
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- S3H% O SEYERAE MR TEA & A E 7213 LRI 2 A3, REAEEARLE L 20 £9, 2% O EEMEN AR LA Z FE S HAI1CE,
T S5 DN CA RS REISEAE) L7200 ORI ESEEL 2 0 ET,

C EAEVRES CRERISELA) MFA LR, SESRAERICE « OZ8F OMATEAN S Ui TS ERISELE) % ek L4
M, ZOHROE 2 DZIRFOMBITTAR L 720 £,

AEAZIEE DN LN E T BRSO 5 B WBASEAIC W CIIELRY IS & LBl S, JFEIE LT, 20.315% (Fi{38L16%, #18
FERIFTAERL0. 316%., MBI 5 %) OB CIAMIL (FERE) SHET, MER G 21TV, RARB - BSOS BIRT 2 2 L b
TExET,

< SRR BT, SMEBFER OB & 22 o 7B AT, HEEOBeN LR L BASBANRH Y T,

KIENZAEH T 2BUI R 20 7,

ML L OBV OFMIC OV T, BIBEMEFC MR EIND 2B LET,

KBUENBIESNIZHEFITIE, ERNENERICRS 2R £,

MNISAR LU 2 = 7NISAZ TR0 56, mE, —EHOFME CHIZICHEA LIz ATHRASEE5070 £ B4 U 2R ITfSds L OREET
B —EMIRERBLE 220 £,

* ZZUF JEBREECTIAREROIENMIE T 7 > FICHET DERFEORRZIT> TV 5850 £9, FL <3, MY FWIRFESIC
BEWEDEWEL A, HihA— A= (https://www. am. mufg. jp/) & ZTHE7ZE 0,
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<BES>RETLIREBERAFELIUVTOME

27 Y F4&

ELa I—YY9 RUF 42hbL Z72oF I — 93XJ (AUD)

B A A &t

FLha Tv—Y49 KUK AVHL 772K (M) ~AOBRE%EEL T, FEHR
FEOBA. BFEESELNRTEL LAXERRIIT 2ELXB LUV TOREFREZFICEY
HEREZET. EEMEORREZOHSLET,

IEERANER
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CEE. 77V FOMBERIEDS% U L= FHEREE OB, BABBEENRTEHL
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ELa IX—S29 HRUK AVhAL 270K 1

BERHEE MEELHAEE, IREFMEZHHEMERILPINCO Bermuda Trust T Annual
Report October 31, 2021hrA S#k¥L THERRLTLVET,

BE. ARERICOEELTE, FEBEBDI A TENTVWENEODK, TELD I3—
DU KRUE AVhL TyUR O] THELTWES, Ff ELT IT3—-ULUT
RUK AVhHL 272K (M1 & [RRE—T72U K] ERTTIEENHYET,

(1) EARiEE
FLad Tv—UV9 RUF A4 hlh 272F 1
(2020118 1 B~20214108318)

. ELa Iw—ovy
RUR AVHhL TR 1

FREL
BERA :
SZWAE GEREEEREK) * 6
IR AEE 6
B :
FIFIE 0
ERGH 0
BEHIRA 6
RFMAE (BR)
BEFMEES 20
<XA—TF7UF 11,805
ABWE, PREEESRMIREE S 0
JEEE R RIRE R 10, 390
nE 22
RRMFIE (BX) 22,237
RERFME GHER) oMEs .
BEHMEES (1)
<zRA—T7 U F (3.523)
ABWE, PREESHMREER 0
JEEE R RIRE R (501)
NEREEFLIVEBEOBREIZRINE 1
AR E GHEE) O#MEE (4,024)
WAl (B%) 18,213
BRICKMEEDHE (&) 8 18,219
5} ER R R EE 0

(E) BERTAFLBIEAOREHMNZH/ELTLET,
GE) BEBACLITTFRPAKRBRIMEEALTHY ET.
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(2) MEELEBHESE
FLa Iv—CY9 KUK A4hAL 272F 1
(2020118 1 B~2021%E108318)

. ELa Iw—ovy
RUK A4vhiL T7UF 1

FREL
SEEOEM EY) :
B :
E A 6
ERMAE (B%) 22,237
FRERFHE GHER OMEE) (4, 024)
ERICL oMEEDME (i) 28 18,219
S :
HE
J (AUD) 4, 187)
J (BRL) (384)
J (CAD) (243)
J (IDR) (282)
J (INR) (289)
J (KRW) (193)
J (XN (5, 704)
J (RUB) (320)
J (TRY) (654)
AEEBAT (12, 256)
J7vFaiz=y RS :
J7vRazy MREIC K AMAEOME (F) & (24, 142)
piEEDYE (B) East (18, 179)
PhEE -
e 136,727
B 118, 548

GE) BERTAFLEIEAOREHMNZ/EL TLET,
(X) FEBTEITFRPKRBEIEERALTHY FT
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(3) IBEEMEESAME (the Schedule of Investments)
AN ELa T—P29 RUF A42hL 27YEF 1
(2021£10H3181R )
(%LE%:F) (ﬁgf?ﬁ?—)

INVESTMENTS IN SECURITIES 10.0%
SHORT-TERM INSTRUMENTS 10.0%

Australia and New Zealand Banking Group Ltd.

0.005% due 11/01/2021 $ 7 % 7

Bank of Nova Scotia

0.005% due 11/01/2021 1 1

BNP Paribas Bank

0.005% due 11/01/2021 45 45

Citibank N.A.

0.005% due 11/01/2021 43 43

DBS Bank Ltd.

0.005% due 11/01/2021 18 18

JPMorgan Chase Bank N.A.

0.005% due 11/01/2021 87 87

National Australia Bank Ltd.

0.005% due 11/01/2021 2 2

Royal Bank of Canada

0.005% due 11/01/2021 9 9

Sumitomo Mitsui Banking Corp.

0.005% due 11/01/2021 172 172

Sumitomo Mitsui Trust Bank Ltd.

0.005% due 11/01/2021 30 30

414

0.045% due 03/24/2022 1,500 1,500

0.050% due 03/31/2022 4,300 4,299
5,799

0.036% due 01/26/2022 2,200 2,200

0.043% due 01/04/2022 1,700 1,700

0.050% due 02/15/2022 1,700 1,699
5,599

Total Short-Term Instruments 11,812

(Cost $11,812)

Total Investments in Securities 11,812
(Cost $11,812)

O
(HfT : F)

INVESTMENTS IN AFFILIATES 90.7%
OTHER INVESTMENT COMPANIES 90.7%

PIMCO Emerging Bond Income Fund (M)

(Cost $93,246) 5,996 107,564
Total Investments in Affiliates 107,564
(Cost $93,246)
Total Investments 100.7% $ 119,376
(Cost $105,058)
Financial Derivative

Instruments (b) 1.1% 1,298
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (1.8%) (2,126)
Net Assets 100.0% __$118,548

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSAN

*  Azero balance may reflect actual amounts rounding to less than one thousand.
(@) Coupon represents a yield to maturity.



ELa Iw—SV9

K"K AVhL 272K

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

REBEHE () 3
H3lEE Poi i LER 2AUEH EE aff
B%S 1172007 s 5 Y I T s 0
HUS 201 9 975 0 0
My 1172001 105 12,000 0 0
s s 0

(AUD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

B 8) #

HBIHEF RFEA ZiELBE ZEER HE b=1
AZD 1112021 AUD 11,832 $ 8,890 $ 2 $ 0
AZD 1212021 $ 8,889 AUD 11,832 0 1
BOA 1112021 AUD 10,644 $ 8,021 26 0
BOA 11/2021 $ 10,068 AUD 13,883 359 0
BOA 1212021 7,179 10,321 0 (26)
BPS 1112021 14,028 19,475 600 0
HUS 1172021 AUD 5,437 $ 404 0 (42)
HUS 1212021 $ 2,662 AUD 3,551 6 0
MYI 1172021 AUD 24,078 $ 18,055 0 (301
MYI 1212021 $ 17,812 AUD 23,742 23 0
SeX 11/2021 AUD 10,404 $ 7,812 0 3l
SCX 1212021 $ 7,813 AUD 10,404 3 0
TOR 1172021 AUD 14,984 $ 11,289 35 0
TOR 172021 $ 12,642 AUD 17,443 460 0
TOR 1212021 11,291 14,984 0 (35)
UAG 172021 AUD 31 $ 23 0 1
UAG 1172021 $ 19,203 AUD 26,520 716 0

$ 2,230 $ (138)

KRB (8) &

WEIHEF RFEA i LBE ZEER aff
BPS 1112021 BRL 6,336 $ 1,138 $ 15 $ 0
BPS 1112021 $ 1193 BRL 6,336 0 (69)
BPS 1212021 BRL 40 $ 7 0 0
BPS 1212021 $ 1,054 BRL 5,804 0 (18)
CBK 1172021 BRL m $ 38 1 0
CBK 172021 $ 37 BRL m 0 0
CBK 1212021 14 78 0 0
GLM 1172021 BRL 6,319 $ 1,120 0 0
GLM 172071 $ 1,180 BRL 6,319 0 (59)
HUS 1172021 BRL 5971 $ 1,072 13 0
HUS 172021 $ 1,008 BRL 597 1 0
HUS 1212021 BRL 6 $ 1 0 0
HUS 1212021 $ 1,066 BRL 597 0 (13)
JPM 1172021 BRL 89 $ 16 0 0
JPM 1112021 $ 16 BRL 89 0 0
MyI 1112021 BRL 6,347 $ 1,139 13 0
MYl 1172021 $ 1,178 BRL 6,347 0 (53)
MY! 1212021 1,050 5,804 0 (1
SSB 1112021 BRL 1,239 $ 223 3 0
SSB 1112021 $ 21 BRL 1,239 0 i}
SSB 1212021 206 1,154 0 2)
UAG 1112021 BRL 1,120 $ 199 0 0
UAG 1112021 $ 200 BRL 1120 0 1}
UAG 1212021 BRL 39 $ 7 0 0

$ 46 $ (224)
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(CAD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (B
aff

PGS RFA ZiELAE ZEER HE
BOA 11/2021 CAD 1,079 $ 872 $ 2 $ 0
BOA 1212021 $ 786 CAD 972 0 (2)
BPS 172021 CAD 684 $ 563 1 0
BPS 172001 $ 802 CAD 1,018 19 0
BPS 1212021 511 631 0 2)
CBK 172001 1 1 0 0
CBK 1212021 CAD 1 $ 1 0 0
GLM 172001 8 6 0 0
HUS 1172021 1 1 0 0
HUS 1172001 16 13 0 0
HUS 1112021 $ 87 CAD 110 2 0
JPM 1112021 CAD 356 $ 286 0 0
JPM 1112021 $ 444 CAD 565 12 0
JPM 1212021 272 338 0 0
MyI 11/2021 CAD 6 $ 5 0 0
MYl 1112021 $ 317 CAD 400 6 0
TOR 112021 CAD 970 $ 82 0 0
TOR 11/2021 $ 804 CAD 1,019 18 0
TOR 1212021 782 970 0 0
$ 60 $ (4

(IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

RERH (HB)
AE aff

WEIEF RFA ZiELAE ZEER
BOA 172021 IDR 11,637,406 $ 819 $ 0 $ 2)
BOA 172021 $ 32 IDR 456,357 0 0
BOA 1212021 IDR 456,367 $ 32 0 0
BOA 1212021 $ 819 IDR 11,672,607 0 U]
BPS 1172021 IDR 183,291 $ 13 0 0
CBK 172021 11,360,107 800 0 U]
CBK 1172021 $ 828 IDR 11,884,089 10 0
CBK 1212021 785 11,182,402 0 U]
HUS 1172021 IDR 341,482 $ 24 0 0
HUS 1212021 48,412 3 0 0
JPM 1172021 456,357 32 0 0
JPM 11/2021 1,332,096 9% 0 0
MYI 1112021 $ 822 IDR 11,794,176 10 0
SCX 1112021 IDR 11,191,315 $ 87 0 2)
SCX 1212021 $ 785 IDR 11,195,041 0 0]
S06 1112021 IDR 99,470 $ 7 0 0
S0G 1112021 $ 861 IDR 12,367,739 1 0
$ 31 $ (8]

(INR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

REREE (H8)
HE aff

WEIEF RFEA ZiELBE ZEER
BOA 11/2021 INR 58,657 $ 783 $ 0 $ 0
BOA 1212021 $ 783 INR 58,892 0 U]
BPS 11/2021 INR 3,139 $ 42 0 0
BPS 1212021 $ 6 INR 420 0 0
CBK 1112021 INR 62,958 $ 840 0 0
CBK 1212021 557 7 0 0
CBK 1212021 $ 783 INR 58,904 0 U]
GLM 1112021 INR 58,826 $ 785 0 0
GLM 11/2021 $ 820 INR 61,025 0 (6)
GLM 1212021 783 58,907 0 U]
HUS 1112021 858 63,918 0 (5]
SCX 1112021 INR 2,382 $ 32 0 0
S0G 1112021 525 7 0 0
UAG 1112021 $ 827 INR 61,543 0 (5)
$ 0 $ (19




(KRW) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

ELad Iv—2V4

K"K AVhL 272K

KRR (B
AE aff

PGS RFA ZiE LBE =4 i
BOA 11/2021 $ 22 KRW 25,698 $ 0 0
BPS 1172021 KRW 926,833 $ 792 0 0
BPS 1172021 $ 797 KRW 947,582 12 0
BPS 1212001 780 926,322 0 2
CBK 1172021 KRW 923,370 $ 788 0 U]
CBK 1212001 2,488 2 0 0
CBK 1212021 $ 788 KRW 924,245 0 2)
GLM 172001 789 935,023 10 0
JPM 1172021 KRW 932,443 $ 797 0 0
JPM 1172001 $ 829 KRW 983,426 " 0
JPM 1212021 790 926,070 0 (3)
SCX 1112021 KRW 25,989 $ 22 0 0
$SB 1112021 44,306 37 0 0
UAG 1112021 44,142 37 0 [}

$ 33 $ 9
J (MXN) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

RERFH (8) &

mBIHEF RFEA ZiELBE ZEER HE aff
BOA 1112021 MXN 307,131 $ 15,201 $ 253 $ 0
BOA 1212021 $ 16,132 MXN 307,131 0 (255)
BPS 1112021 MXN 311,520 $ 15,419 257 0
BPS 172021 $ 31,710 MXN 643,253 0 (402)
BPS 1212021 15,139 307,131 0 (261)
CBK 1172021 MXN 4,738 $ 230 0
GLM 1172021 4,374 07 4 0
JPM 172021 7813 383 3 0
MYl 172021 2,157 106 0 0
MYI 1172021 $ 132 MXN 2,720 0 0
UAG 172021 MXN 333,854 $ 16,518 268 0
UAG 1172021 $ 16,074 MXN 326,176 0 (199)
UAG 1212021 MXN 323 $ 16 0 0
UAG 1212021 $ 15,475 MXN 313,898 0 (270)

$ 785 $ 11,3871

(RUB) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KREFE () 3

HBIHEF RFA ZiELAR ZEER HE aff
BOA 1112021 RUB 56,439 $ 790 $ 9 $ 0
BOA 1212021 $ 790 RUB 55,780 0 8]
BPS 1112021 822 60,078 25 0
BRC 1112021 RUB 10,580 $ 151 2 0
HUS 1112021 55,524 790 8 0
HUS 1112021 $ 874 RUB 64,056 28 0
HUS 1212021 782 55,299 0 Ul
IND 1112021 RUB 2,591 $ 36 0 U]
My 11/2021 4,389 60 0 U]
MyI 1112021 $ 819 RUB 59,904 25 0
RYL 1172021 RUB 495 $ 7 0 0
SCX 1212021 $ 5 RUB 375 0 0
UAG 1112021 RUB 55,041 $ 784 8 0
UAG 1212021 $ 782 RUB 56,234 0 (8)

$ 105 $ 126)

(TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRG (18) 2%
maiaE RFEA FiE LK BREE 3 £

85 1112001 TRY &7 s A T s 0
Brs 1112021 $ 269 TRY 2430 0 1
G 0172022 25 2,74 0 119
GLM 1112021 TRY 2128 $ 286 2 0
6L 1112021 2,651 277 1 0



(TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

FLad ITv—

s

%

g

Ry k

AohL 7R

WEIEF RFA 2 L
GLM 1172021 TRY 4,406 $ 458 0 $ 0
GLM 1172021 $ 331 TRY 2,914 0 (28)
GLM 12/2021 286 2,774 0 2)
GLM 1212001 443 4,337 1 0
GLM 01/2022 254 2,524 0 1}
HUS 1172021 TRY 67 $ 7 0 0
HUS 1172021 $ 173 TRY 1,487 0 (18)
IND 1172021 TRY 120 $ 13 0 0
Myl 11/2021 m 12 1 0
MYl 1172021 10 1 0 0
MYI 172021 N M TRY 33 0 2)
MYl 11/2021 1 " 0 0
MYI 11/2021 310 2,803 0 (19)
Myl 1172021 148 1,342 0 8
SCX 1172021 307 2,192 0 (18)
SCX 1172021 200 1,898 0 3)
SCX 1212021 250 2,289 0 (15)
UAG 1172021 TRY 42 $ 4 0 0
UAG 11/2021 2,605 m 0 0
UAG 1212021 $ 4 TRY 42 0 0
UAG 1212021 290 2,523 0 32)
UAG 02/2022 M 2,117 0 i}
5 $ (183)
Total Forward Foreign Currency Contracts 3,295 $ (1,997)

I
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N

B) ELa TZ—SV

(2021£10A31B{R#E)

BEEHE Bl
i - (AT F)

(Hf7: F)
INVESTMENTS IN SECURITIES 108.3%
ANGOLA 1.5%

Angolan Government International Bond

8.000% due 11/26/2029 $ 1,000% 994
8.260% due 05/09/2028 1,100 1,108
9.125% due 11/26/2049 600 588
9.375% 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%

I ional Bond
1.000% due 07/09/2029 849 309
1.125% due 07/09/2035 300 93
1.126% due 07/09/2046 1,725 548
2.000% due 01/09/2038 212 781
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)
IARMENIA 0.4%
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)
AZERBAIJAN 1.7%
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

> -~ ~
KU F
SEEEE B
(BfL: F) (B F)
Total Bahrain $ 2,811
(Cost $2,844)
[BELARUS 0.2%
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)
Banco do Brasil S.A.
3.250% due 09/30/2026 900 889
3.875% 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 3,51
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
9.471
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.A%

Bioceanico Sovereign Certificate Ltd.

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

5.000% due 02/01/2027 200 79
Interoceanica V Finance Ltd.

0.000% due 05/15/2030 1,895 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

AhL T7oF (M)

EEEE B
(Bfr: F)  (BfL: F)
S.A. Global Sukuk Ltd.
1.602% due 06/17/2026 $ 700 $ 692
2.694% due 06/17/2031 (g) 900 903
7,302
Dubai DOF Sukuk Ltd.
2.763% due 09/09/2030 (g) 1,000 1,024
Total Cayman Islands 8,326
(Cost $7,540)
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 4,041
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 200 213
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 600 565
3.500% due 01/25/2050 300 306
1,056
Total Chile 7,360
(Cost $6,642)
CINA 2.3% .
Chalco Hong Kong Investment Co. Ltd.
2.100% due 07/28/2026 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 05/13/2025 (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 05/07/2024 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

AVhAL Tk (M)
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EESE oL EESE oL EESE oL
(B F) (g F) (Ef F) (g F) (Ef: F) (e F)
[SOVEREIGN ISSUES 1.4% EL SALVADOR 0.7% HUNGARY 0.5%
o e OVEREIGN ISSUES 0.7% ISOVEREIGN 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 500 527 7.125% due 01/20/2050 s o 144 1.750% due 06/05/2035 EUR 1,000 § 1,204
5200% due 05/15/2049 1,000 1000 7.625% due 09/21/2034 2,700 2,001 2.125% due 09/22/2031 s 70 685
5.625% due 02/26/2044 2,800 2960 7.650% due 06/15/2035 365 25 Total Hungary 1.889
4,988 Total El Salvador 2,420 (Cost $1,797)
Total Colombia 7974 (Cost$3.404)
(Cost $7,835) INDIA 1.4%
ETHIOPIA 0.1% (CORPORATE BONDS & NOTES 1.4%
COSTARICAO8% SOVEREIGN ISSUES 0.1% ExportImport Bank of India (g
ORPORATE BONDS & NOTES 0.1% 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
5375% due 05/16/2043 500 421 Total Ethiopia 492 Indian Railway Finance Corp. Ltd.
ISOVEREIGN ISSUES 0.7% (Cost $600) 3.249% due 02/13/2030 a0 a0
Costa Rica Government International Bond - 3.950% due 02/13/2050 20 193
5.625% due 04/30/2043 1,400 1,255 GHANA 2.2% NTPC Ltd.
7.000% due 04/04/2044 1,00 LU IS OVEREIGN ISSUES 2.2% 3.750% due 04/03/2024 1,000 1,045
2 SE%E?/:IE n'ol:;?;zaulz'gemmwﬂ o 300 i — L
Total Costa Ri 2,735 - e 4,7
i hdl ——=7625% due 05/16/2029 500 g Sestagadl
: 7.750% due 04/07/2029 900 7N O NESIA 5.1%
[DOMINICAN REPUBLIC 3.3% 8.125% due 01/18/2026 2,100 2027 B
SOVEREIGN ISSUES 3.3% 8.125% due 03/26/2032 1,800 1,593 uan “ - ‘ms PT
Dominican Republic International Bond 8.625% due 04/07/2034 900 800 ankPakyat Inéonesia Parsero
i e /'; o o o3 B750% due 031112061 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
5950% due 01/25/2027 3,000 43%  Total Ghana 7,579 5.450% due 05/15/2030 1,000 1,144
6.000% due 07/19/2028 900 1,010 (Cost $8,434) Pelabuhan Indonesia Ill Persero PT
6.400% due 06/05/2049 1,500 1598 4.875% due 10/01/2024 2,100 2,289
6.850% due 01/27/2045 1,200 1,341 GUATEMALA 1.4% :
Pertamina Persero PT
gl S UVERE N SSUES TR 6.450% due 05/30/204 1200 1588
Total Dominican Republic 11,462 Bond 6.500% due 11/07/2048 700 932
(Cost $10,700) 4.375% due 06/05/2027 200 214
ECUADOR 2.0% 4650% due 10/07/2041 500 511 : : :
ORPORATE BONDS & NOTES 0.0% 4.875% due 02/13/2028 2,400 260 F Persero PT P Listrik
4.900% due 06/01/2030 900 978 Negara
el o G 5T due 0606022 B0 6l AQ00% due 00002050 m
: 2 E— 4.375% due 02/05/2050 300 303
[SOVEREIGN ISSUES 2.0% Rt Sstoaly — ST gm0 due 05/152047 0 m
Ecuador Government International Bond {Coetitt 726} 16,574
T T
Pl QU g g ORPORATE BONDS & NOTES 0.6% 1 ia G ! ional Bond
1L000% o L7131/ 053 S : 1100% e 03122033 ER 200 m
5.000% due 07/31/2030 1722 1429 Huarong Finance 2017 Co. Ltd. R T i =
T 7113 4.750% due 04/27/2027 200 185 -750% due 07/18/2047
— N B My 5.125% due 01/15/2045 250 305
uarong Finance 0. .
JotalEcusior — o J Perusahaan Penerhit SBSN Indonesia Ill
(Cost $3,585) 1.253% due 022412023 500 564 ;
- 3.875% due 11/13/2029 400 3n 2.800% due 06/23/2030 300_____306
Eg“”:; é‘"‘;‘ :ISSIIES - 4.500% due 05/29/2029 500 474 — 1,190
- — 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 — 7l
4.750% due 04/16/2026 3300 3755 T IRELAND 2.1%
6.125% due 01/31/2022 s 60 G HE ENISS UES D (CORPORATE BONDS & NOTES 2.1%
6.375% due 04/11/2031 EUR 4,000 4311 Airport Authority (c) 2 2
7.500% due 02/16/2061 s 170 2.100% due 03/08/2026 700 598 !3323’33:'1‘53?5'53’5’ WEE Eluancs "g - o
7.600% due 03/01/2029 300 302 2.400% due 03/08/2028 1,100 1,091 it J :
————  5.025% due 07/05/2022 3,800 3928
7.903% due 02/21/2048 20 177 1,789
8.500% due 01/31/2047 500 15 DA oLel 228025 A A
; —— UL — 3892yt treland 7,256
Total Egypt 11942 (Cost $3,565) (Cost §6,767) —
(Cost $12,135) !
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BEEE B
(Bif . F) (HfL: F)

ISRAEL 0.2%
[SOVEREIGN ISSUES 0.2%

Israel Government International Bond

3.375% due 01/15/2050 (g) $ 500 ¢ 530
3.800% due 05/13/2060 200 224
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 3,578
5.750% 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%

[CORPORATE 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%

ORPORATE BONDS & NOTES 0.5%
KazMunayGas National Co. JSC

5.375% due 04/24/2030 1,600 1,880
[SOVEREIGN ISSUES 1.5%
G 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 2310
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 Iv—C04 KRR A42hL TZ720 K (M)

AEEE Bl
(B F) (B F)
LUXEMBOURG 1.5%
ORPORATE BONDS & NOTES 1.5%

Gazprom Neft OAO Via GPN Capital S.A.

4.375% due 09/19/2022 (g) § 27008 2,779
6.000% due 11/27/2023 1,100 1,200
Gazprom PJSC Via Gaz Capital S.A.
5.150% due 02/11/2026 1,300 1,431
Total Luxembourg 5,410
(Cost $5,102)
MALAYSIA 1.4%
CORPORATE BONDS & NOTES 1.1%
Petronas Capital Ltd.
3.404% due 04/28/2061 1,200 1,221
3.500% due 04/21/2030 300 323
4.500% due 03/18/2045 500 607
4.550% due 04/21/2050 200 248
4.800% due 04/21/2080 700 920
Petronas Energy Canada Ltd.
2.112% due 03/23/2028 500 498
3.817
OVEREIGN ISSUES 0.3%
Malaysia Sukuk Global Bhd
4.080% due 04/27/2046 1,000 1,233
Total Malaysia 5,050
(Cost $5,220)
MARSHALL ISLANDS 0.0%
CORPORATE BONDS & NOTES 0.0%
Nakilat, Inc.
6.267% due 12/31/2033 0 87
Total Marshall Islands 87
(Cost $83)
MAURITIUS 0.1%
ORPORATE BONDS & NOTES 0.1%
Greenko Solar Mauritius Ltd.
5.950% due 07/29/2026 300 317
Total Mauritius 317
(Cost $300)
MEXICO 3.6%
ORPORATE BONDS & NOTES 2.5%
Petroleos Mexicanos
5.950% due 01/28/2031 200 197
6.350% due 02/12/2048 1,000 855
6.750% due 09/21/2047 1,050 931
6.840% due 01/23/2030 200 209
6.950% due 01/28/2060 3,000 2,667
7.690% due 01/23/2050 4,100 3,924
8,783
SOVEREIGN ISSUES 1.1%
Mexico Government International Bond
3.771% due 05/24/2061 300 277
4.000% due 03/15/2115 EUR 900 1,132
5.000% due 04/27/2051 $ 200 226
5.750% due 10/12/2110 1,800 2,088
3,723
Total Mexico 12,506
(Cost $13,625)

BEEE Bl
(Bif - F)  (HfL: F)

MONGOLIA 0.9%

OVEREIGN ISSUES 0.9%
Mongolia Government International Bond
3.500% due 07/07/2027 $ 700 $ 676
4.450% due 07/07/2031 400 387
5.625% due 06/01/2023 200 209
8.750% due 03/09/2024 1,800 2,025
Total Mongolia 3,297
(Cost $3,195)

[MOROCCO 1.1%
CORPORATE BONDS & NOTES 0.4%

OCP S.A.
3.750% due 06/23/2031 700 688
5.125% due 06/23/2051 800 782
1,470
[SOVEREIGN ISSUES 0.7%
Morocco Government International Bond
2.375% due 12/15/2027 1,300 1,276
4.000% due 12/15/2050 1,200 1,083
4.250% due 12/11/2022 200 28
705651
Total Morocco 4,035
(Cost $4,173)
INAMIBIA 0.2%
OVEREIGN ISSUES 0.2%
Namibia Government International Bond
5.250% due 10/29/2025 800_ 854
Total Namibia 854
(Cost $796)
NETHERLANDS 0.6%
CORPORATE BONDS & NOTES 0.3%
Kazakhstan Temir Zholy Finance BV
6.950% due 07/10/2042 800 1,085
SOVEREIGN ISSUES 0.3%
Republic of Angola Via Avenir Il BV
4.665% due 12/07/2023 700 700
7.661% due 07/01/2023 468_ 467
— 1167
Total Netherlands 2,252
(Cost $2,202)
INIGERIA 4.2%
OVEREIGN ISSUES 4.2%
Nigeria Government International Bond
5.625% due 06/27/2022 400 408
6.125% due 09/28/2028 800 796
6.375% due 07/12/2023 3,900 4,067
6.500% due 11/28/2027 1,500 1,636
7.143% due 02/23/2030 1,800 1,821
7.375% due 09/28/2033 800 794
7.625% due 11/21/2025 1,900 2,074
7.625% due 11/28/2047 300 281
7.696% due 02/23/2038 300 290
7.875% due 02/16/2032 800 818
8.250% due 09/28/2051 800 789
8.747% due 01/21/2031 900 972
Total Nigeria 14,644
(Cost $14,385)



AEEE Bl
(B F)  (BfL: 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 2,700 2,844
6.000% due 08/01/2029 2,600 2,719
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
6.875% due 12/05/2027 700 17
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 234
(Cost $2,290)
PANAMA 2.5%
ORPORATE 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%
OVEREIGN 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 2%2
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

s
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(B F) (B F)
OVEREIGN ISSUES 0.
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 1,172
(Cost $7,792)
PHILIPPINES 1.2%
[SOVEREIGN 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)
QATAR 1.5%
ORPORATE 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 5438
(Cost $4,967)

[ROMANIA 1.3%
OVEREIGN ISSUES 1.3%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 333

2.625% due 12/02/2040 700 742

2.875% due 04/13/2042 800 865

4.000% due 02/14/2051 $ 900 909

4.625% due 04/03/2043 EUR 1,400 1,878

Total Romania 41117

(Cost $4,636)

RUSSIA 2.2%

CORPORATE BONDS & NOTES 1.0%

SCF Capital Designated Activity Co.

5.375% due 06/16/2023 $ 3500 3710

SOVEREIGN 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 17,900

(Cost $7,276)

> KUK AVhL TFUR (M)

BEEE Bl
(Bif - F)  (HfL: F)

RWANDA 0.1%
OVEREIGN 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
OVEREIGN ISSUES 1.4%
Saudi Government International Bond
2.250% due 02/02/2033 (g) 500 483
3.450% due 02/02/2061 (g) 800 790
3.750% due 01/21/2085 (g) 500 524
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%
OVEREIGN ISSUES 0.7%
Senegal Government International Bond
4.750% due 03/13/2028 EUR 1,400 1,656
6.250% 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 21
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%
CORPORATE BONDS & NOTES 0.7%
BOC Aviation Ltd.
4.000% due 01/25/2024 $ 2500 2,635
Total Singapore 2,635
(Cost $2,497)

SOUTH AFRICA 6.4%
CORPORATE BONDS & NOTES 3.5%

Development Bank of Southern Africa Ltd.

8.600% due 10/21/2024 (e) 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



AEEE Bl

(B F) (B F)
ISOVEREIGN ISSUES 2.9%
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 8,000 571

0,501

Total South Africa 22,461
(Cost $22,352)
[SOVEREIGN ISSUES 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
7.560% due 03/28/2030 1,100 694
Total Sri Lanka 4,845
(Cost $5,983)
SUPRANATIONAL 0.5%

[CORPORATE BONDS & NOTES 0.2%

Eastern & Southern African Trade & Development Bank
4.125% due 06/30/2028 800 808

[SOVEREIGN ISSUES 0.3%

Banque Ouest Africaine de Developpement
5.000% due 07/27/2027 900 1,000

Total Supranational 1,808
(Cost $1,690)
TUNISIA 0.4%
OVEREIGN ISSUES 0.4%
Banque Centrale de Tunisie International Bond

3.280% due 08/09/2027 ¥ 200,000 1,405
Total Tunisia 1,405
(Cost $2,029)

[TURKEY 4.1%
[CORPORATE BONDS & NOTES 1.9%

Turkiye Ihracat Kredi Bankasi A|S

5.375% due 10/24/2023 $ 6,500 6,610
SOVEREIGN ISSUES 2.2% |
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 1,57
5.875% due 06/26/2031 300 219
6.375% due 10/14/2025 1,000 1,020
7,809
Total Turkey 14,419
(Cost $15,184)

s
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(Bif . F) (HfL: F)

UKRAINE 3.4%
ISOVEREIGN ISSUES 3.4%

Ukraine Government International Bond

0.000% due 05/31/2040 2,700 § 2,862
4.375% due 01/27/2030 EUR 1,200 1,297
6.876% due 05/21/2029 $ 200 204
7.750% due 09/01/2023 2,500 2,668
7.750% due 09/01/2024 3,500 3,762
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%
ORPORATE BONDS & NOTES 1.3%

Abu Dhabi Crude il Pipeline LLC

3.650% due 11/02/2029 $ 700 716

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

ISOVEREIGN ISSUES 0.4%

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 03/10/2061 200 190
1,478

Total United Arab Emirates 5,856

(Cost $5,294)

UNITED KINGDOM 0.5%

[CORPORATE BONDS & NOTES 0.5%

NatWest Group PLC

1.595% due 05/15/2023 200 21

1.662% due 06/25/2024 200 204

State Savings Bank of Ukraine Via SSB #1 PLC

9.375% due 03/10/2023 308 3

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 306 330

Total United Kingdom 1,683

(Cost $1,640)

UNITED STATES 1.6%

ASSET-BACKED SECURITIES 0.4%

Humboldt Americas LLC

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

0RPORATE BONDS & NOTES 0.4%

DAE Funding LLC

2.625% due 03/20/2025 $ 600 608

3.375% due 03/20/2028 400 409

> KUK AVhL TFUR (M)

AEEE Bl
(B F) (B F)
Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036 $ 600 $ 443
1,460

.S. TREASURY DBLIGATIONS 0.8%

U.S. Treasury Bonds

2.375% due 05/15/2029 2400 2554
Total United States 5,512
(Cost $5,678)
URUGUAY 1.0%

OVEREIGN ISSUES 1.0%
Uruguay Government International Bond
5.100% due 06/18/2050 2,122 3,564
Total Uruguay 3,554
(Cost $2,794)
VENEZUELA 0.7%

ORPORATE BONDS & NOTES 0.2%
Petroleos de Venezuela S.A. (a)
5.375% due 04/12/2027 3,130 164
5.500% due 04/12/2037 11,131 585

—

OVEREIGN ISSUES 0.5%
Vi la G | Bond (a)
6.000% due 12/09/2049 1,310 133
7.000% due 03/31/2038 10,040 1,084
7.650% due 04/21/2025 535 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%

OVEREIGN ISSUES 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%
IREPURCHASE AGREEMENTS (f) 0.7%

2,317

IME DEPOSITS 0.4%
Australia and New Zealand Banking Group Ltd.
(0.210%) due 11/01/2021 AUD 2 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
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HEEHE B
(B F) (B F)

Citibank N.A.

0.005% due 11/01/2021 $ 89 ¢ 89

DBS Bank Ltd.

0.005% due 11/01/2021 38 38

DnB Bank ASA

10.790%) due 11/01/2021 EUR 13 16

0.005% due 11/01/2021 $ 1 1

HSBC Bank PLC

10.790%) due 11/01/2021 EUR 67 71

JPMorgan Chase Bank N.A.

0.005% due 11/01/2021 $ 179 179

MUFG Bank Ltd.

10.280%) 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 $ 353 353

Sumitomo Mitsui Trust Bank Ltd.

(0.790%) due 11/01/2021 EUR 134 165

10.280%) 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 7
2,11

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.

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

pdil -y mE migH =S 5 it 0 7E L3
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 2344 $ 2,265 0.64%
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BORROWINGS AND OTHER FINANCING TRANSACTIONS

(f) REPURCHASE AGREEMENTS:

HEIHEF HHEF RFE i i} i} i LR glﬂﬁ?
DEU 0.020% 10/05/2021 11/04/2021 $§ 2108 U.S. Treasury Bonds 3.000% due 08/15/2048  § (2,148) § 2106 § 2,108
JPS 0.020% 10/05/2021 11/04/2021 m U.S. Treasury Bonds 2.250% due 05/15/2041 (211) ALl 21
Total Repurchase Agreements $ (2,356)  § 2317 § 2,317
REVERSE REPURCHASE AGREEMENTS:
mEIEF EARIES BAR bt 1= ] BATEY Y= LRI
BPS (0.650%) 09/23/2021 807 $ (1,0200  $ (1,019
BPS 0.250% 10/08/2021 11/15/2021 (2,553) (2,554]
BPS 0.250% 10/20/2021 11/16/2021 (4,817) (4,817)
B8PS 0.260% 10/08/2021 11/15/2021 (10,516) (10,518)
BPS 0.260% 1012/2021 11/15/2021 (1,560) (1,560
BRC (0.650%) 09/02/2021 T8D% (1,567) (1,565)
FBF (1.500%) 10/25/2021 TBD% (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
pazeal]
F—nR—F4+/ _
R 3083z 31-908 90HLE =k
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 (2,203) (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:
W5I4EF SR H—ty atl=] BEELE SH%E =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) § (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.

L2 YN—R LR S ER EFEYD A HREOEA 2SS
IEIHEF DEE DXth 5| D3Hh Xih T D EFEERS| (ZH) =D r—06
Global/Master Repurchase Agreement
BPS $ 0§ (20,468)  $ 0 ¢ 0 ¢ (20,488 21,286 ¢ 818
BRC 0 (1,585) 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 m 211 0
SCX 0 (10,139) 0 0 (10,139) 10,870 EL
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LR2H YR—R LR FETER EFEYD BEHEA BHREOEA RV KIVR
WEIEF DRE [25%7N i Ell0F%N b Z DIt EFAERS| (ZH) A= r—0
Master Securities Forward Transactions Agreement
BOS $ 0 $ 0 $ 0 $ ¢ VAN 0 $ 211
BPS 0 0 0 (2,148 (2,148) 0 (2,148)
Total Borrowings and Other Financing T i $ 2317 & (328100 § 0 $ (2,359)

Includes accrued interest.

Open maturity reverse repurchase agreement.

The average amount of borrowings outstanding during the period ended October 31, 2021 was $35,341 at a weighted average interest rate of 0.408%. 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 =

B bl ZENGEHLE

b 4y] fRA Ry (8) # & &
Euro-Bobl 5-Year Note December Futures Short 1212021 150 $ 368 $ M3 0
Euro-Bund 10-Year Bond December Futures Short 1212071 57 m 9% 0
Euro-Schatz 2-Year Note December Futures Short 1212071 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 12/2021 2 6 0 0
U.S. Treasury Ultra 30-Year Bond December Futures Long 12/2021 35 73) 2 0
Total Futures Contracts $ 232 $ 257 % 0

[SWAP AGREEMENTS:

_ E5E (32h) FREBEHE __EHENE
AVTIIR/bSvT &7 ot 1| BETAY 5 it @ (8) #
CDX.EM-31 Index (1.000%) 06/20/2024  $ 3,290 $ 9 $ (145) $ 3 $ 0

B ZH REHE BEFTHLE

AVTIIR/ bS5 £F HHR BETAEY i it @ (8) #
iTraxx Asia Ex-Japan Series 36 Index 1.000% 12/20/2026  $ 500 $ 5 $ 3 $ 0 $ 0
EHEFD ZHEF _ RERETH __EHENE
/2 AVTIIR E &7 Pt I BETA 5 i (8) &
Receive 3-Month USD-LIBOR 2.643% 03/16/2022 $ 30,400 $ (381) $ (406) $ 0 (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 " Mm n 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 (62)
Receive BRL-CDI-Compounded 6.250% 11/01/2021 BRL 106,100 1 1 0 0
Receive BRL-CDI-Compounded 1.675% 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) (169) 2 0
Pay IBMEXID 6.100% 02/28/2025 43,400 (85 (85) 1 0
Receive IBMEXID 5.470% 04/21/2025 21,100 64 64 0 1}
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 i}

$ (2,026) $ (1,062) $ 9% ¢ (75)
Total Swap Agreements $ (2012 $ (1,204 $ 98 $ (75)
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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, 2021:

Cash of $2,936 has been as for traded and ly cleared i derlvatlve instruments as of October 31, 2021. See
Note 8, Master Netting Arrangements, in the Notes to Fil i for more i i 0 g master netting arrangements.
IR A 7 R S EIRAE 7 G B
5 fitE LENFEP S 35 it LEI3
BATvay pik] A9y T &Et ‘YA Tvay bit/) A9y T &t
Total Exchange-Traded or Centrally Cleared _$ 0 $ 257 § 98 $ 355§ 0 $ 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 (i) 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 (ii) 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:

B

S () &

Gl A i LAK BIEH ; &

B0A 1172021 PEN 1,199 5 m s 7 s 0
80A 1172001 $ 7 XN 1,459 0 11
B0A 1172001 2,289 PEN 9078 0 1
B0A 1172001 236 RUB 17,603 12 0
B0A 1272021 19 14517 8 0
BOA 0312022 MXN 1459 $ 70 1 0
B0A 0312022 $ 81 KT 213563 3 0
B0A 0772022 PEN 9,078 s 2,046 6 0
B0A 07/2022 $ 27 PEN 1,199 0 (1
8PS 1172021 XN 1459 $ 7 1 0
8PS 1172021 $ b, EUR 192 0 0
8PS 12/2021 2,197 R 41053 0 m
8PS 12/2021 R 1388 $ 968 59 0
BAC 1172021 $ 8 AUB 6,260 4 0
CBK 1172021 PEN 3,906 $ 955 0 124)
CBK 1172021 9,600 2510 102 0
CBK 1172021 § 983 PEN 3,906 0 7
CBK 1172021 131 521 0 0
CBK 1172021 9 TRY 79 0 (1
CBK 12/2021 EGP 14060 s 834 0 153)
CBK 12/2021 $ 130 AUB 9635 5 0
CBK 12/2021 R 15781 s 1,089 57 0
CBK 0172022 PEN 2,042 n 8 0
CBK 0172022 $ 634 PEN 2,582 12 0
CBK 0212022 PEN 521 $ 131 1 0
CBK 032022 § 2483 PEN 9,148 0 (205
CBK 0412022 PEN 3,908 $ 93 2 0
CBK 0612022 § 562 PEN 2,09 9 0
FBF 1172021 7 RUB 5,758 4 0
GLM 1172021 OLP 1261400 $ 1816 b 0
GLM /2021 s a0 PEN 1,199 0 119)
GLM 1172021 8 RUB 6,580 4 0
GLM 1172021 © TRY 378 0 @)
GLM 1212021 315 RUB 23456 12 0
GLM 1212021 2,733 R 0 157)
GLM 12/2021 MR 12,5 $ 840 15 0
GLM 01/2022 RUB 47,163 653 0 M
GLM 0312022 s 466 Kz 206394 2 0

F (M)
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

(18) #

WEIEF RFA ZiELAR SZHE F

GLM 04/2022 ZAR 18,124 $ 1,180 $ 14 § 0
GLM 10/2022 18,352 1,165 13 0
HUS 11/2021 $ 233 EUR 201 0 0
HUS 11/2021 15 RUB 1,102 1 0
HUS 12/2021 ZAR 15911 $ 1,099 58 0
JPM 12/2021 RUB 46,659 650 0 0
JPM 03/2022 UAH 1,678 60 0 1
MYl 11/2021 BRL 1,193 209 0 3
MYl 11/2021 $ 225 BRL 1,193 0 (13)
Myl 11/2021 859 EGP 13,721 13 0
My 12/2021 208 BRL 1,193 3 0
Myl 03/2022 UAH 3,374 $ 120 0 3)
SCX 11/2021 EUR 27,474 31,858 64 0
SCX 11/2021 JPY 151,200 1,385 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 11/2021 $ 139 RUB 10,404 7 0
UAG 12/2021 AR 3,464 $ m 14 0
UAG 12/2021 17,410 1,199 60 0
Total Forward Foreign Currency Contracts $ 944 $ (512)

SWAP AGREEMENTS:

2021510A31 B RO

E5E (32h) AYT4F GLIvt _ 37 L RERFE A0y 7013525’

WEIEF SHRES &7 bt 1= ATLy F® BETAY i'Z?L (E® (JE) E2S

BPS South Africa Government International Bond (1.000%)  06/20/2024 1.257% $ 6,900 $ 291 (262§ 39 $ 0
ouB 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 [} 0 (1
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 1.955% 3,500 164 (200 144 0
JPM Turkey Government International Bond (1.000%)  12/20/2025 4.354% 400 38 11 49 0

$ 726 $ (218) & 459 $ (9

2021510R31BERD

B2 {Y734F JLIyb 37 L RERF _uL

WE1HEF ZRES £H mHE 2Ly F© BETAY i#t\ (B (18) # aE aff

BOA Brazil Government International Bond 1.000%  06/20/2031 3.238% $ 300 $ (43) $ @ $ 0 $ (52
BOA Chile Government International Bond 1.000%  12/20/2026 0.885% 800 5 i} 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 22 153 175 0
BOA South Africa Government International Bond 1.000%  06/20/2022 0.528% 800 19) 22 3 0
BPS Peru Government International Bond 1.000%  06/20/2026 0.859% 900 7 0 7 0
BRC Argentina Government International Bond 5000%  12/20/2023 17.963% 350 (42) (38) 0 (77)
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) 27 0 U]
BRC Nigeria Government International Bond 5.000%  12/20/2021 1517% 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 Qatar Government International Bond 1.000% 12/20/2022 0.110% 3,400 16 2 39 0
BRC QONB 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 0.743% 2,800 51 (19) 32 0
CBK Peru Government International Bond 1.000%  06/20/2026 0.853% 3,200 2 2 24 0
CBK Qatar Government International Bond 1.000%  06/20/2022 0.076% 12,000 kil 55 86 0
CBK Russia Government International Bond 1.000% 12/20/2025 0.652% 3,000 0 46 46 0
CBK Trust Fibra Uno 1.000%  06/20/2022 2.161% 200 (U] 0 0 U]
puB Egypt Government International Bond 5.000%  06/20/2022 2.574% 1,000 34 (13) 2 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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GST Peru Government International Bond 1.000%  06/20/2026 0.859% § 1,200 $ 12 $ @B s 9 $ 0
GST Saudi Government International Bond 1.000%  12/20/2024 0.274% 112 1 il 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 0.865% 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 m
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 95 0
MYC Chile Government International Bond 1.000%  12/20/2026 0.865% 700 4 1 5 0
MYC Eskom Holdings SOC Ltd. 1.000%  06/20/2022 2421% 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 (U] 7 6 0
MYC Russia Government International Bond 1.000%  12/20/2021 0.164% 2,300 17 (1 6 0
NGF Qatar Government International Bond 1.000%  06/20/2022 0.076% 1,700 (15) 21 12 0
NGF Saudi Government International Bond 1.000%  12/20/2021 0.066% 200 0 0 0 0

$ 346 $ 313 ¢ 810 $  (151)
Total Swap Agreements $ 1,072 $ 97  $ 1,329 $  (160)

If the Fund is a buyer of pratection 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 (il pay a net settiement 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 o 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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