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ELad NZa—4 Iv—225 T—45vybk N A4—)ILFK a—FRL—F RF 72K A

) #EHFMELZREAHMZR (the Schedule of Investments)
(A) ELa Nza—4 TI—229 —4vybk N4 A4—)LF a—®RL—F
vF 27VF A
(20194 6 H30HRE)
(E;E‘lff) (ig@%)

Federal Home Loan Bank (a)

2.212% due 08/16/2019 § 1200 § 1197
2.387% due 07/10/2019 800 799
2.401% due 07/05/2019 800 800
2.425% due 08/02/2019 500 499

3,295

Australia and New Zealand Banking Group Ltd.

1.890% due 07/01/2019 1 1
Bank of Nova Scotia
1.890% due 07/01/2019 12 12
Citibank N.A.
1.890% due 07/01/2019 5 5
DBS Bank Ltd.
1.890% due 07/01/2019 1 1
JPMorgan Chase Bank N.A.
1.890% due 07/01/2019 12 12
Sumitomo Mitsui Banking Corp.
1.890% due 07/01/2019 2 2
Sumitomo Mitsui Trust Bank Ltd.
1.890% due 07/01/2019 14 14

-
Total Short-Term 3,342
(Cost $3,341)
Total in itil 3342
(Cost $3,341)

0%
(BGL:F)

INVESTMENTS IN AFFILIATES 95.2%
IMUTUAL FUNDS 95.2%

PIMCO Bermuda Emerging Market High Yield Corporate

Bond Fund (M)
(Cost $51,359) 4617 60,482
Total Investments in Affiliates 60,482
(Cost $51,359)
Total Investments 100.4% $ 63824
(Cost $54,700)
Financial Derivative

Instruments (b) 1.0% 637
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (1.4%) (902)
Net Assets 100.0% $ 63559

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

» A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a yield to maturity.

b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (B &

5|18 F RFA ZiELBE ZHEE HE S8

HUS 07/2019 JPY 25,300 $ 235 $ 0 $ 0

Myl 07/2019 10,500 97 0 0

Ml 07/2019 $ 421 JPY 46,000 0 0
§ 0 $ 0




ELa NZa—4 Iv—SV9 I—4 vk N4 A—J)LF a—7 R F 70K A

(JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

REBFM (B &

H5|HEF RER ZELBE SHEE HE Hf
BOA 07/2019 $ 55 JPY 5,941 $ 0 $ 0
BPS 07/2019 JPY 1,668,825 $ 15,475 0 4
BPS 07/2019 $ 958 JPY 103,267 0 0
BPS 08/2019 16,447 1,661,833 16 0
BRC 07/2019 16,115 1,764,734 265 0
CBK 07/2018 16,295 1,774,892 180 n
GLM 07/2018 a9 45,133 0 0
GLM 08/2019 JpY 45133 $ 420 0 0
JPM 07/2018 $ 16,122 JPY 1,751,215 188 0
MYl 07/2019 JPY 45,133 $ 419 0 0
RBC 07/2019 1,786,388 16,569 0 12)
RBC 08/2019 $ 16,609 JPY 1,766,388 13 0
SCX 07/2019 JPY 29,126 $ 269 0 \l]
SSB 07/2019 34,721 322 0 (1
TOR 07/2018 10,982 101 0 (1
UAG 07/2019 1,792,399 16,663 17 0
UAG 07/2018 $ 180 JPY 19,666 3 0
UAG 08/2019 16,692 1,792,399 0 (15)
$ 662 $ (45]
Total Forward Foreign Currency Contracts $ 662 $ (45)




ELa NZIa—4% IX—YUY I—45vyb N4 A4—)LF a—RL—Fr RUF T7oF (M)

N4 A4—JLF

(B) ELa NIZa—4 Tv—IUH I—Hvy b a—mRL—+F

vk J72E (M)
(20194 6 A30B#{%E)

HEEE
(Bif: F) (B F)
INVESTMENTS IN SECURITIES 102.9%

GENTINA 6.8%

Genneia S.A.

8.750% due 01/20/2022 $ 330 & 3132

Pampa Energia S.A.

7.375% due 07/21/2023 6,700 6,499

Rio Energy S.A.

6.875% due 02/01/2025 7,550 5,761

YPFS.A.

8.750% due 04/04/2024 7,900 8,016
23,408

Argentina Bocon

40.244% due 10/04/2022 ARS 244 9

Argentina Government International Bond

7.820% due 12/31/2033 EUR 2,064 1,965

52.006% due 04/03/2022 ARS 7,080 165

Argentina POM Politica Monetaria

63.705% due 06/21/2020 28,222 662

Provincia de Buenos Aires

54.431% due 12/06/2019 150 4

Provincia de Neuquen Argentina

7.500% due 04/27/2025 $ 2600 2,197

5,002

Total Argentina 28,410

(Cost $32,223)

Barminco Finance Pty Ltd.

6.625% due 05/15/2022 1,500 1,650

Total Australia 1,550

(Cost $1,500)

AUSTRIA 0.8%

Sappi Papier Holding GmbH

7.500% due 06/15/2032 3,328 3,378

Total Austria 3,378

(Cost $3,172)

BERMUDA 1.3% S

Digicel Group One Ltd.

8.250% due 12/30/2022 4,349 2,435

Digicel Group Two Ltd.

8.250% due 09/30/2022 4,101 943

Digicel Ltd.

6.000% due 04/15/2021 2,540 1,937

Total Bermuda 5,315

(Cost $10,190)

State of Rio de Janeiro

6.024% due 12/20/2020 6,000 6,007

Banco do Estado do Rio Grande do Sul S.A.

7.375% due 02/02/2022 2,150 2,306

BEEEH B
(B4 F) (B F)

CSN Resources S.A.

7.625% due 02/13/2023 $ 520 $ 5506

7.625% due 04/17/2026 1,500 1,695

JSL Europe S.A.

7.750% due 07/26/2024 900 929

Odebrecht Finance Ltd. (a)

4.375% due 04/25/2025 800 52

5.250% due 06/27/2029 13,600 935

7.125% due 06/26/2042 4,750 325

Odebrecht 0il & Gas Finance Ltd.

0.000% due 07/29/2018 (b) 4,523 50

0iS.A.

10.000% due 07/27/2025 (c)(g) 4,300 4,461

Petrobras Global Finance BV

4.750% due 01/14/2025 EUR 3647 4,695

5.999% due 01/27/2028 $ 238 2,505

Samarco Mineracao S.A. (a)

4.125% due 11/01/2022 900 689

5.376% due 09/26/2024 750 599

5.750% due 10/24/2023 2,950 2,356
S 77,003

Total Brazil 33,010

(Cost $35,989)

BRIT H VIRN ISND 1.% _ |

RKPF Overseas 2019 B Ltd.

7.750% due 04/18/2021 2,700 2,824

Studio City Finance Ltd.

7.250% due 02/11/2024 2,400 2,503

Total British Virgin Islands 5,327

(Cost $5,100)

Canacol Energy Ltd.

7.250% due 05/03/2025 5,500 5,748

First Quantum Minerals Ltd.

7.000% due 02/16/2021 530 542

7.250% due 05/15/2022 (i) 2,000 1,997

7.250% due 04/01/2023 1,400 1,368

Frontera Energy Corp.

9.700% due 06/25/2023 4,500 4,809

Total Canada 14,464

(Cost $13,088)

CAYMAN ISLANDS 7.8%

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 3,000 2,032

China Evergrande Group

8.250% due 03/23/2022 7,300 7,056

Kaisa Group Holdings Ltd.

8.500% due 06/30/2022 1,800 1,720

9.375% due 06/30/2024 1,800 1,641

Melco Resorts Finance Ltd.

4.875% due 06/06/2025 2,300 2,291

Odebrecht Drilling Norbe VIII/IX Ltd.

6.350% due 12/01/2021 3,580 3,562

7.350% due 12/01/2026 (c) 181 113

HEEE  E
(BfL:F) (Bfz: F)
Odebrecht Offshore Drilling Finance Ltd.

6.720% due 12/01/2022 2645 $ 2552
7.720% due 12/01/2026 (c) 1,836 469
Sunac China Holdings Ltd.
8.626% due 07/27/2020 1,000 1,031
VLL International, Inc.
5.750% due 11/28/2024 3,150 3,191
WTT Investment Ltd.
5.500% due 11/21/2022 (i) 2,300 2,384
Yingde Gases Investment Ltd.
6.250% due 01/19/2023 4,400 4,479
Total Cayman Islands 32,521
(Cost $32,687)

5%

ICHILE 0.

Latam Airlines 2015-1 Pass-Through Trust A
4.200% due 11/15/2027 81 83

Latam Airlines 2015-1 Pass-Through Trust B

4.500% due 11/15/2023 1,923 1913
Total Chile 1,996
(Cost $1,992)

CORPC 1 ‘ ‘\v,\'74).“,‘ \ o

HBIS Group Hong Kong Co. Ltd.

4.250% due 04/07/2020 3,000 3,004
Yancoal R Co. Ltd.
5.750% due 04/13/2020 (b) 800 807
Yankuang Group Cayman Ltd.

4.750% due 11/30/2020 6,200 6,193
Total China 10,004
(Cost $9,976)

CYPRUS 0.9% _ _

MHP SE

7.750% due 05/10/2024 3,400 3,627
Total Cyprus 3,627
(Cost $3,400)

Republic of Ghana International Bond

7.875% due 03/26/2027 300 316
Total Ghana 316
(Cost $300)

Bukit Makmur Mandiri Utama PT

7.750% due 02/13/2022 (i) 1,300 1,348
Total Indonesia 1,348
(Cost $1,285)

CORPORATE BONDS & NOTES 3.

C&W Senior Financing DAC

7.500% due 10/15/2026 300 313



ELa

-

Sa—4 IVv—SUY

AN

BEEHE Bl
(BT F) (Bfz: F)
Credit Bank of Moscow Via CBOM Finance PLC

5.150% due 02/20/2024 EUR 2200 § 2,580

7.500% due 10/05/2027 (dfi) $ 3450 3,098

Eurochem Finance DAC

5.500% due 03/13/2024 3,700 3,890

Mobile 0JSC Via MTS Funding
Ltd.

5.000% due 05/30/2023 1,900 1,967

Novolipetsk Steel Via Steel Funding DAC

4.000% due 08/21/2024 (i) 1,400 1,408

Total Ireland 13,251

(Cost $13,159)

Adecoagro S.A.

6.000% due 09/21/2027 2,900 2,784
Altice Financing S.A.

6.625% due 02/15/2023 (i) 4,400 4,521
7.500% due 05/15/2026 13,700 13,804
Altice Luxembourg S.A.

7.750% due 05/15/2022 562 573
Andrade Gutierrez International S.A.

11.000% due 08/20/2021 (c) 1,841 1,785
Constellation 0il Services Holding S.A.

9.500% due 11/09/2024 (a) 16,347 7,367
Topaz Marine S.A.

9.125% due 07/26/2022 1,900 1,920
Unigel Luxembourg S.A.

10.500% due 01/22/2024 3,700 3977
Total Luxembourg 36,731
(Cost $41,552)

C & NO

Azure Power Energy Ltd.

5.500% due 11/03/2022 1,700 1,720
Greenko Dutch BV

4.875% due 07/24/2022 2,400 2,404
HTA Group Ltd.

9.125% due 03/08/2022 2,700 2,842
Neerg Energy Ltd.

6.000% due 02/13/2022 4,500 4,525
Total Mauritius 11,491
(Cost $11,337)

Banco Mercantil del Norte S.A.

6.875% due 07/06/2022 (b)(d) 700 n2
Cydsa SAB de C.V.

6.250% due 10/04/2027 1,700 1,706
TrustF

4.869% due 01/15/2030 500 504
6.390% due 01/15/2050 300 308
TV Azteca SAB de C.V.

8.260% due 08/09/2024 1,500 1,488
Total Mexico 4,15
(Cost $4,673)

X—47vy bk N4 A—IFK

HEEEE Bl
(A7 F) (B F)
INETHERLANDS 11.0%

a—mRL—k KUK

AT B
(Hf7:F) (B F)

ORPORATE BONDS & NOTES 11.0%
GTH Finance BV
7.250% due 04/26/2023 $

3600 § 3944

IHS Netherlands Holdco BV
9.500% due 10/27/2021

Indo Energy Finance Il BV
6.375% due 01/24/2023 (i)

Metinvest BV
7.750% due 04/23/2023

Nostrum Oil & Gas Finance BV
8.000% due 07/26/2022

Teva Ph

6,428 6,684

250 255

11,400 11,815

5,400 3,611
| Finance BV
1.250% due 03/31/2023 EUR
TevaF Finance
2.800% due 07/21/2023 $
Total Netherlands

(Cost $47,785)

10,550 10,738

BV
8,935

45,982

10,300

United Bank for Africa PLC

7.750% due 06/08/2022 200 21

Zenith Bank PLC

7.375% due 05/30/2022 1,000 1,063
1274

[SOVEREIGN ISSUES 0.5%
Nigeria Government International Bond

7.625% due 11/21/2025 1,900 2,079
Total Nigeria 3,353
(Cost $3,261)

[RUSSIA 0.9%

CORPORATE BONDS & NOTES 0.9%

Polyus Finance PLC

5.250% due 02/07/2023 (i) 3,500 3,657
Total Russia 3,657
(Cost $3,622)

ABJA Investment Co. Pte Ltd.

5.450% due 01/24/2028 6,600 6,333
Indika Energy Capital Ill Pte Ltd.
5.876% due 11/09/2024 (i) 3,500 3,435
Medco Straits Services Pte Ltd.
8.500% due 08/17/2022 (i) 4,800 5176
Total Singapore 14,943
(Cost $14,025)
ISOUTH AFRICA 1.2%

RPORATE BONDS & NOTES 1.2%
African Bank Ltd.
6.000% due 02/08/2020 2,000 1,944
8.125% due 10/19/2020 3,160 3231
Total South Africa 5175
(Cost $5,174)

SPAINOSY

ORPORATE BONDS & NOTES 0.9%
International Airport Finance S.A.
12.000% due 03/15/2033 § 3800 $ 4014
Total Spain 4014
(Cost $3,600)

Africa Finance Corp.

3.876% due 04/13/2024 2,100 2131
Total Supranational 2131
(Cost $2,147)

URKEY106%

’ORPORATE BONDS & NOTES 9.2%
Akbank Turk A/S
5.000% due 10/24/2022 500 483
5.126% due 03/31/2026 2,600 2,409
Arcelik A/S
5.000% due 04/03/2023 850 825
QNB Finanshank A/S
4.875% due 05/19/2022 2,900 2,845
6.875% due 09/07/2024 5,700 5,845
Turk Telekomunikasyon A/S
6.875% due 02/28/2025 4,100 4138
Turkiye Garanti Bankasi A/S
6.250% due 04/20/2021 400 406
Turkiye Is Bankasi A/S
6.000% due 10/24/2022 (i) 5,000 4,585
6.125% due 04/25/2024 3,600 3,308
Turkiye Sise ve Cam Fabrikalari A/S
6.950% due 03/14/2026 3,600 3,630
Turkiye Vakiflar Bankasi TAO
6.000% due 11/01/2022 4,800 4,359
Yapi ve Kredi Bankasi A/S
4.000% due 01/22/2020 1,600 1,595
5.750% due 02/24/2022 4,400 4,297

Export Credit Bank of Turkey

8.260% due 01/24/2024 (i) 5,500 5,759
Total Turkey 44,484
(Cost $45,263)

Ukraine Government International Bond

0.000% due 05/31/2040 4,200 3,022
6.750% due 06/20/2026 EIR 1,100 1,330
Total Ukraine 4,352
(Cost $3,872)

UNITED ARAB EMIRATES 1.0%
[CORPORATE BONDS & NOTES 1.0%

ADES International Holding PLC

8.625% due 04/24/2024 $ 4100 4,068
Total United Arab Emirates 4,068
(Cost $4,100)
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P

= SR = (0.580%) due 07/01/2019 EUR 2 8 2
Afren PLC (a) 0.360% due 07/01/2019 GBP 4 b
10.250% due 04/08/2049 $ 6010 ¢ 51 1.890% due 07/01/2019 $ 410 410
15.000% due 04/25/2048 (g) 8,016 999 DBS Bank Ltd.

Barclays PLC 1.890% due 07/01/2019 56 55
5.875% due 09/15/2024 (blid) ~ GBP 400 435 HSBC Bank PLC
Evraz PLC (0.580%) due 07/01/2019 EUR 14 16
8.250% due 01/28/2021 $ 600 643 0.360% due 07/01/2019 GBP 1 1
Liquid Telecommunications Financing PLC JPMorgan Chase Bank N.A.
8.500% due 07/13/2022 7,100 7,124 1.890% due 07/01/2019 $ 923 923
MARB BondCo PLC Sumitomo Mitsui Banking Corp.
6.875% due 01/19/2025 2,108 2,207 (0.580%) due 07/01/2019 EUR 8 9
7.000% due 03/15/2024 1,000 1,048 1.890% due 07/01/2019 $ 128 128
Petra Diamonds U.S. Treasury PLC Sumitomo Mitsui Trust Bank Ltd.
7.250% due 05/01/2022 8,915 8,870 (0.580%) due 07/01/2019 EUR 4 4
Santander UK Group Holdings PLC 1.890% due 07/01/2019 $ 10 1,101
6.760% due 06/24/2024 (blld) ~ GBP 200 266 3695
Tullow 0l PLC
6.250% due 04/15/2022 $ 5850 5914 65.539% due 07/31/2019 e) ~ ARS 2,204 60
7.000% due 03/01/2025 4,200 4218 60.999% due 07/19/2018 (f) 1,834 47
Vedanta Resources Finance Il PLC S [/
8.000% due 04/23/2023 400 406 Total Short-Term Instruments 36,202
Vedanta Resources Ltd. (Cost $36,196)
6.375% due 07/30/2022 6,600 6,619 Total in ities 102.9% $ 431,048
Total United Kingdom 3819 (Cost$ds7157)
(Cost $50,968) Financial Derivative

Instruments (j)(1) (0.1%) (465)
UNITED STATES 3.9% (Cost or Premiums, net $66)

ORPORATE BON! OTES 3.9% Other Assets and Liabilities, net (2.8%) (1.177)
Gran Tierra Energy, Inc. Net Assets 100.0% $ 418,806
7.750% due 05/23/2027 4,100 4,040
Kosmos Energy Ltd.

7.125% due 04/04/2026 3,900 3,939
Rio Oil Finance Trust Series 2014-1

9.250% due 07/06/2024 831 930
Rio il Finance Trust Series 2014-3

9.750% due 01/06/2027 362 a1
Rio Oil Finance Trust Series 2018-1

8.200% due 04/06/2028 6,300 7,088
Total United States 16,414
(Cost $15,521)

ISHORT-TERM INSTRUMENTS 8.

32,400
T] 3
Australia and New Zealand Banking Group Ltd.
0.360% due 07/01/2019 GBP 6 1
1.890% due 07/01/2019 $ 102 102
Bank of Nova Scotia
1.890% due 07/01/2019 912 912
BNP Paribas Bank
(0.580%) due 07/01/2019 EUR 16 18
2.350% due 07/02/2019 HKD 1 0
Brown Brothers Harriman & Co.
(0.580%) due 07/01/2019 EUR 0 1
1.890% due 07/01/2019 $ 1 1

a—mRL—+t
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~
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

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

(a) Security is in default.

(b) Perpetual maturity; date shown, if i next call date.
(c) Payment in-kind security.

(d) Contingent convertible security.

(e) Coupon represents a weighted average yield to maturity.

(f) Coupon represents a yield to maturity.

g) RESTRICTED SECURITIES:

fi 4 y—Ky A misH R 15 R i i35 it AL

Afren PLC 16.000% 04/25/2049 04/30/2015 $ 7,738 $ 999 0.24%
0iS.A. 10.000% 07/27/2025 05/16/2019 4,375 4,461 1.06%
Total Restricted Securities $12.113 $ 5480 1.30%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS
h) REPURCHASE AGREEMENTS:

= LRZHD
mEIEF BHEF RFR bt L=| BEEEE ARGUE SZERTifiE LR Afifil 2"
IND 2.620% 06/26/2019 07/01/2019  $ 14,200  U.S. Treasury Notes 1.500% due 08/15/2026 $ (14,508)  § 14200 $ 14,203
SGY 2.570% 06/28/2019 07/01/2019 18,200 U.S. Treasury Notes 2.500% due 01/15/2022 (18,578 18,200 18,204
Total Repurchase Agreements $ (33,083 $ 32400 § 32,407

Y—2
51T EALF BAB A EARE LRO3
BPS 1.500% 06/13/2019 06/12/2021 $ (1,538) $ (1,539)
BPS 1.500% 06/13/2019 T8D? (1,355) (1,356)
BRC 0.500% 02/13/2019 T8D% (2,030) (2,034)
BRC 1900% 061062019 80" 1,389) 11,390)
CFR 0.950% 05/21/2018 05/18/2020 (1,925) (1,946
CFR 0.950% 06/07/2018 06/06/2020 (986) (996)
JML 0.500% 08/03/2018 TBD? (308) (310)
JuL 1.500% 04/16/2019 0716/2019 (248) (249)
JML 1.850% 04/16/2019 07/16/2019 (1,063) (1,087)
JML 2.000% 05/23/2019 07/16/2019 (1,086) (1,088)
JML 2.000% 06/17/2019 06/14/2021 (3,232) (3,235)
JML 2.250% 06/17/2019 06/14/2021 (2,624) (2,626)
JML 2.300% 05/28/2019 07/16/2019 (2,607) (2,613)
MEI 2000%  05/03/2019 TBD% (521) 522)
Total Reverse Repurchase Agreements $ (20,971)
At HHE TORFHMA
— =
+4 R 30BN 31-90H 90H#E ait

Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ (9,804) $ 0 $ (8,5654) $ (18,358)
Non - U.S. Government Debt 0 (2,613) 0 0 (2,613)
Total Reverse Repurchase Agreements $ 0 $ (12,417 $ 0 $ (8,554 $ (20,971)
Total Borrowings 0 $ (12,417 $ 0 $ (8,554) $ (20,971)
Payable for Reverse Repurchase Agreements $ (20,971)
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BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing Tr ions and collateral pledg ived) as of June 30, 2019:

(i) Securities with an aggregate market value of $22,228 have been pledged as collateral under the terms of the following master agreements as of June

30, 2019.
P
LRZIO  y—x  REER ZEY0 o BEO #ok

WEIHEF ZH UKD B0 B3N SBME (2R EANL 1/AR-—Yr="
Global/Master Repurchase Agreement

$ 0 $ (2895 ¢ 0 3 0 $ (2895 ¢ 2,967 $ 72
BRC 0 (3,424) 0 0 (3,424) 340 (23]
CFR 0 (2,942) 0 0 (2,942) 3,135 193
IND 14,208 0 0 0 14,203 (14,505] (302)
JML 0 (11,188) 0 0 (11,188 11,937 749
MEI 0 (622) 0 0 (622) 518 )
SGY 18,204 0 0 0 18,204 (18,578 (374)
Total Borrowings and Other Financing { $ 32407 $ (20971) 0§ 0

""" Includes accrued interest.

Open maturity reverse repurchase agreement.

" The average amount of borrowings outstanding during the period ended June 30, 2013 was $22,517 at a weighted average interest rate of 1.144%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

' 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.

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
[FUTURES CONTRACTS:

RER EEEEILSE
ki3] i 23] RA 2% M (H8) & HE afit
U.S. Treasury 10-Year Note September Futures Long 09/2019 267 $ 736 $ 8 $ 0
Total Futures Contracts $ 736 $ 8 3 0

WAP AGREEMENTS:

EHEFD _ KRB _ _EFMLRew
X/ FER EHEFAVTIIR EEEF] wmHR BETE miGffitk  FHME (8) afi
Receive 3-Month USD-LIBOR 2.500% 12/18/2020 $ 34,800 $ (308) $ (643) 0
Receive 3-Month USD-LIBOR 2.250% 12/20/2022 36,480 (629) 1,372) 0
Pay" 6-Month EURIBOR 0.250% 09/18/2024 EUR 5,700 154 130 0
Total Swap Agreements $ (783) $ (1,885 0

[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 June 30, 2019:

(k)  Cash of $850 has been pledged as for traded and y cleared fi i ivative i as of June 30, 2019. See Note 8,
Master Netting Arrangements, in the Notes to Financial St for mora ding master netting arrangements.
ERURE RS TE SRURERRAM
5 i ZHINEEE 5 i EEEEE A
BEAJvay ik A7y T &t ®YATVay i RAIvT &t
Total Exchange-Traded or Centrally Cleared $ 0§ 8 $ 363 4 8 0 3 0 $ 0 $ 0

""" 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.



ELa

s

NEa—4 IN—DV9 X—4v9ybk N4 A—)K a—KRL—+F 7

(1) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

ORWARD FOREIGN CURRENCY CONTRACTS:

REREFME (18) &
AE &t

Gk RFA ZELBE SZHEE
BPS 07/2019 EUR 1,062 $ 1191 $ 0 $ (18)
BPS 07/2019 $ 691 EUR 616 " 0
CBK 07/2019 GBP 290 $ 367 0 2
CBK 07/2019 $ 25,248 EUR 22,218 51 0
CBK 08/2019 EUR 22,216 $ 25,313 0 (53)
GLM 07/2019 7,770 24,295 0 (497
HUS 09/2019 $ m HKD 2170 0 0
Total Forward Foreign Currency Contracts $ 62 $ (570)

RITTEN OPTIONS:

/B HERTE PIZVEN

HEIHEF i) Jorsvay [l R BERA " Xih (FH) s
GST Put - iTraxx Europe Series 30 Index Sell 2.400% 09/18/2019 500§ m s 0
Total Written Options $ n_ s 0

[SWAP AGREEMENTS:

N19E6ANBEED

BEE (X AVIF4F 9LSyh o ZLs7L O RER ROy IOffE
H5IHEF SRES £F ptlE] ATby R BETAY X (R FFHH (8 & HE aft
BOA Mexico Government International Bond (1.000%)  12/20/2023 1.002% $ 4,300 $ 67 $ 168 ¢ 0 $ m
Total Swap Agreements $ 67 $ 68§ 0 $ (1

Notional amount represents the number of contracts.

If the Fund is 8 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 fiil 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.

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.

K 272K (M)
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