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(3) BEHMILZFEAMZE (the Schedule of Investments)
(A) ELa NZa—4 =I5 T—459ybr N A4—LF a—RL—F R
vrk 27VF A
(20225 6 H30BIR#E)

B
(BfL : F)

(B
INVESTMENTS IN SECURITIES 4.0%
[SHORT-TERM INSTRUMENTS 4.0%
Federal Home Loan Bank
1.000% due 07/01/2022 (a) $ 600 % 600

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 17 17
Bank of Nova Scotia
1.060% due 07/01/2022 23 2
BNP Paribas Bank
1.060% due 07/01/2022 1 1
Citibank N.A.
1.060% due 07/01/2022 94 94
DBS Bank Ltd.
1.060% due 07/01/2022 79 79
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 188 188
Royal Bank of Canada
1.060% due 07/01/2022 9 9
Sumitomo Mitsui Banking Corp.
1.060% due 07/01/2022 84 84
Sumitomo Mitsui Trust Bank Ltd.
1.060% due 07/01/2022 179 179

674
0.808% due 07/21/2022 (a) 1,000 1,000
Total Short-Term 2,274
(Cost $2,274)
Total Investments in Securities 2274
(Cost $2,274)

_a%
(HfT:F)

OTHER INVESTMENT COMPANIES 95.8%
PIMCO Bermuda Emerging Market High Yield Corporate
Bond Fund (M)

(Cost $59,995) 4,463 54,982
Total Investments in Affiliates 54,982
(Cost $59,995)
Total Investments 99.8% $ 57,256
(Cost $62,269)
Financial Derivative

Instruments (b) (2.9%) (1,638)
(Cost or Premiums, net $0)

Other Assets and Lial s, net 3.1% 1,747
Net Assets 100.0% $ 57,365

NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Coupon represents a yield to maturity.
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(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

REREFME (B &

H5IH8F RFER g LB R SIHE HE fff

Myl 07/2022 $ 35 JPY 4,743 $ 0 $

Myl 07/2022 L) 5,750 0 0
§ 0 §

|J (JPY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

RERFME (B &

BEIEFE RFA i LBE SZEER HE £
BOA 07/2022 JPY 6,997 $ 52 $ 1 $ 0
BPS 07/2022 1,192,776 8,805 2 0
BPS 07/2022 $ 9,568 JPY 1,228,016 0 (619)
BPS 08/2022 8,180 1,108,459 0 0
BRC 07/2022 JPY 502,994 $ 3,710 8 0
BRC 08/2022 $ 3,576 JPY 484,201 0 (5)
MBC 07/2022 JPY 4,120 $ 30 0 0
MBC 07/2022 363,597 2,693 16 0
MBC 07/2022 $ 1,226 JPY 159,159 0 (54)
MBC 07/2022 30 4,120 0 0
MBC 08/2022 JPY 4,120 $ 30 0 0
MBC 08/2022 $ 1,710 JPY 232,704 6 0
MYl 07/2022 JPY 269,632 $ 1,983 0 (2)
MYI 08/2022 $ 715 JPY 97,263 2 0
RBC 07/2022 JPY 214,079 $ 2017 0 0
RBC 08/2022 $ 2017 JPY 273,619 0 0
SCX 07/2022 JPY 994,606 $ 7312 0 (10)
SCX 07/2022 $ 9,568 JPY 1,228,016 0 (619)
SCX 08/2022 7312 992,973 10 0
TOR 07/2022 JPY 334,835 $ 2,479 15 0
TOR 07/2022 $ 9,112 JPY 1,156,518 0 (699)
TOR 08/2022 2478 334,298 0 (14)
$ 84 $ (1,722)
Total Forward Foreign Currency Contracts $ 84 $ (1,722)

>

.
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B) ELa NZa—4 Iv—C4 T—4Hvk

YF 270K (M)
(20224 6 A30B}HTHE)

HEEW BE
(it F) Gsf . )

INVESTMENTS IN SECURITIES 100.1
JARGENTINA 2.3%

YPF S.A.
6.950% due 07/21/2027 $ 31008 1,764

Argentina Government International Bond

0.500% due 07/09/2030 66 4

1.126% due 07/09/2035 144 31

Argentina Treasury Bond BONCER

1.400% due 03/25/2023 ARS 6,295 57

Provincia de Neuquen Argentina

4.625% due 04/27/2030 $ 2685 1,811
1,713

Total Argentina 3471

(Cost $4,780)

pustRALAOGY%

Mineral Resources Ltd.

8.000% due 11/01/2027 900 879

Total Australia 879

(Cost $900)

AZERBAIJAN 0.1%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 200 188

Total Azerbaijan 188

(Cost $198)

BERMUDA 0.9%

Geopark Ltd.

5.500% due 01/17/2027 1,600 1,343

Total Bermuda 1,343

(Cost $1,558)

pRAZILGS%

Banco BTG Pactual S.A.

4.500% due 01/10/2025 700 675

Banco Daycoval S.A.

4.250% due 12/13/2024 1,300 1,261

Banco do Brasil S.A.

3.875% due 10/10/2022 1,600 1,603

BRF S.A.

4.875% due 01/24/2030 1,700 1,349

CSN Inova Ventures

6.750% due 01/26/2028 500 437

CSN Resources S.A.

4.625% due 06/10/2031 1,400 996

Globo Comunicacao e Participacoes S.A.

4.875% due 01/22/2030 200 157

Natura Cosmeticos S.A.

4.125% due 05/03/2028 1,300 1,012

Odebrecht 0il & Gas Finance Ltd.

0.000% due 08/01/2022 (a) 4,523 19

HEESE B
(BfL:F) (BfL: F)

0i S.A.

10.000% due 07/27/2025 (b] $ 650 $ 319

Rede D'or Finance Sarl

4.500% due 01/22/2030 568 497

Usiminas International Sarl

5.875% due 07/18/2026 800 786

XP, Inc.

3.250% due 07/01/2026 300 265

9,426

Vale S.A.

3.202% due 03/30/2170 (a) BRL 7,700 631

Total Brazil 10,057

(Cost $12,041)

BRITISH VIRGIN ISLANDS 1.5%

Champion Path Holdings Ltd.

4.850% due 01/27/2028 $ 800 470

Studio City Co. Ltd.

7.000% due 02/15/2027 300 261

Studio City Finance Ltd.

5.000% due 01/15/2029 3,200 1,667

Total British Virgin Islands 2,388

(Cost $4,330)

cAnADAZ7%

Canacol Energy Ltd.

5.750% due 11/24/2028 1,600 1,299

First Quantum Minerals Ltd.

6.875% due 10/15/2027 1,600 1,433

7.500% due 04/01/2025 1,500 1,421

Total Canada 4,153

(Cost $4,664)

CAYMAN ISLANDS 9.5%

Agile Group Holdings Ltd.

7.875% due 07/31/2024 (a) 700 162

Arabian Centres Sukuk Ltd.

5.375% due 11/26/2024 2,150 2,050

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 2,808 1,783

Health & Happiness H&H International Holdings Ltd.

5.626% due 10/24/2024 1,300 1,138

IHS Holding Ltd.

5.625% due 11/29/2026 800 659

Kaisa Group Holdings Ltd. (c)

8.500% due 09/30/2022 1,500 M

9.375% due 06/30/2024 1,100 164

Melco Resorts Finance Ltd.

4.875% due 06/06/2025 2,300 1,722

5.375% due 12/04/2029 500 303

5.750% due 07/21/2028 900 581

MGM China Holdings Ltd.

5.250% due 06/18/2025 2,300 1,768

Odebrecht Holdco Finance Ltd.

0.000% due 09/10/2058 12,279 107

a—®RL—+

N A4—JILF

Kok

el il
(BfL:F) (BfL: F)
Odebrecht Offshore Drilling Finance Ltd.

6.720% due 12/01/2022 $ 362 $ 349

7.720% due 12/01/2026 (b} 1,894 473

OEC Finance Ltd. (b)

4.375% due 10/25/2029 448 n

5.250% due 12/27/2033 3,760 94

7.125% due 12/26/2046 2,788 70

Powerlong Real Estate Holdings Ltd.

5.950% due 04/30/2025 1,500 240

Sunac China Holdings Ltd.

7.000% due 07/09/2025 (c) 1,400 210

Wynn Macau Ltd.

5.500% due 01/15/2026 3,600 2,499

Total Cayman Islands 14,574

(Cost $29,564)

CHLEO.A%

Alfa Desarrollo SpA

4.550% due 09/27/2051 199 144

Total Chile 144

(Cost $200)

CHINA 1.7%

Greenland Global Investment Ltd.

7.250% due 01/22/2025 1,000 275

New Metro Global Ltd.

4.800% due 12/15/2024 1,200 660

Yango Justice International Ltd.

7.500% due 04/15/2024 (c) 700 56

Zoomlion HK SPV Co. Ltd.

6.126% due 12/20/2022 1,700 1,702

Total China 2,693

(Cost $4,630)

COLOMBIA 3.3%

Banco Davivienda S.A.

6.650% due 04/22/2031 (alld) 1,900 1,521

Ecopetrol S.A.

4.625% due 11/02/2031 600 456

5.875% due 05/28/2045 1,950 1,331

6.875% due 04/29/2030 1,400 1,242
4,550

Colombia Government International Bond

3.875% due 02/15/2061 800 462
Total Colombia 5,012
(Cost $7,004)

CYPRUS 0.8%

MHP SE

7.750% due 05/10/2024 2,500 1,311
Total Cyprus 1,311
(Cost $2,500)

a—mRL—Fk

T27V K (M)

R
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Dominican Republic International Bond

IR—VY =7y

N A—JLk

BEEE Bl
(B F) (Bf: F)

a—RL—k RUFK

BEEEE B
(B F) (BfL: F)

5.300% due 01/21/2041 $ 500'% 348
Total Dominican Republic 348
(Cost $490)

GUATEMALA 0.9%

CT Trust

5.125% due 02/03/2032 1,700 1,366
Total Guatemala 1,366
(Cost $1,651)

HONG KONG 0.9%

Fortune Star BVI Ltd.

5.950% due 10/19/2025 200 128
Huarong Finance 2019 Co. Ltd.

3.375% due 02/24/2030 200 151
Yanlord Land HK Co. Ltd.

5.125% due 05/20/2026 1,400 1,066
Total Hong Kong 1,345
(Cost $1,753)

INDIA 2.5%

JSW Steel Ltd.

5.050% due 04/05/2032 1,500 1,118
Muthoot Finance Ltd.

4.400% due 09/02/2023 400 390
6.125% due 10/31/2022 1,200 1,199
Shriram Transport Finance Co. Ltd.

4.150% due 07/18/2025 500 438
5.100% due 07/16/2023 800 767
Total India 3,910
(Cost $4,412)

INDONESIA 3.6%

Bank Negara Indonesia Persero Thk PT

3.750% due 03/30/2026 (d) 1,900 1,729
Cikarang Listrindo Thk PT

4.950% due 09/14/2026 1,300 1,207
LLPL Capital Pte Ltd.

6.875% due 02/04/2039 610 569
Medco Oak Tree Pte Ltd.

7.375% due 05/14/2026 2,200 2,007
Total Indonesia 5512
(Cost $6,203)

Alfa Bank AO Via Alfa Bond Issuance PLC

5.950% due 04/15/2030 (c)(d) 3,300 363
Sovcombank Via SovCom Capital DAC (c)

3.400% due 01/26/2025 1,500 105
8.000% due 04/07/2030 (d) 700 49
Total Ireland 517
(Cost $5,550)

RS MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 $ 24008 2,339
Delek Overriding Royalty Leviathan Ltd. Total Mauritius 5.452
7.494% due 12/30/2023 $ 800% 804 (Cost $6,073) —
Energean Israel Finance Ltd.
4.500% due 03/30/2024 500 472 MEXICO 4.4%
4.875% due 03/30/2026 1,900 1,684
Leviathan Bond Ltd. Banco Mercantil del Norte S.A. (a)(d)
6.126% due 06/30/2025 500 472 6.875% due 07/06/2022 900 893
6.500% due 06/30/2027 2,200 2,038 8.376% due 10/14/2030 600 580
Total Israel 5,470 BBVA Bancomer S.A.
(Cost $6,043) 5.126% due 01/18/2033 (d) 2,450 2,079

Cibanco S.A. Ibm
QERSECICHARRERISLANDSICE: 4.962% due 07/18/2029 500 44

) . Cydsa SAB de C.V.

Sotsalifatsputionalitil 6.250% due 1010412027 700 624
4.850% due 01/28/2027 EUR 600 592
5.200% due 01/28/2029 300 293 ;";;E:/sad 3-3;& /czu‘gw - .
| EE e (I P‘etrnl:n:EMexicanns
Islands 885
(Cost $1,005) [ 5.950% due 01/28/2031 300 220

6.750% due 09/21/2047 800 497
LUXEMBOURG 5.0% Total Play Telecomunicaciones S.A. de C.V.

SHARES 7.500% due 11/12/2025 1,000 877

Total Mexico 6,713
Constellation 0il Services (Cost $8,006)
Holding S.A. (g) 1,092,161 118

MOROCCO 1.7%

IR
(B : F) OCP S.A.
5.125% due 06/23/2051 1,100 733
o
Altice Financing S.A. 6.875% due 04/25/2044 2,300 1,924
3.000% due 01/15/2028 EUR 1,000 783 Total Morocco — 2657
Andrade Gutierrez International S.A. {CetE3 78
Lo du 2012024 ] R o
Constellation 0il Services Holding S.A.
3.000% due 12/31/2026 (b) 900 665 ATP Tower Holdings LLC
Guara Norte Sarl 4.050% due 04/27/2026 1,200 993
5:108% dua 06/15/2034 el 1,066 Digicel International Finance Ltd.
Nexa Resources S.A. 8.750% due 05/26/2024 1,030 960
6.500% due 01/18/2028 1,800 1,720 Total Multinational 1.953
Petrorio Luxembourg Trading Sarl (Cost $2,002)
6.125% due 06/09/2026 1,100 1,014
Sherbank of Russia Via SB Capital S.A.
5.250% due 05/23/2023 (c)(d) 2,900 203
Unigel Luxembourg S.A. IHS Netherlands Holdco BV
8.750% due 10/01/2026 1,600 1,586 8.000% due 09/18/2027 2126 1,868
1,647 Financial ions BV

Total L 7,765 5.760% due 07/17/2024 500 382
(Cost $11,688) Metinvest BV

8.500% due 04/23/2026 2,000 1,049
Prosus NV

4.987% due 01/19/2052 800 576
Greenko Dutch BV o

Teva Pharmaceutical Finance Netherlands Il BV
D (B LSS VS8 3.750% due 0510912027 R 2,200 1953
Greenko Power Il Ltd. 1

Teva Pharmaceutical Finance Netherlands Ill BV
(05 G AT 2 257 125% due 01/31/2025 § 250 2,043
India Green Energy Holdings Total Netherland 8.271
5.375% du 04/29/2024 1,400 0l e —_—

— 22
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NIGERIA 1.6%
Access Bank PLC
6.126% due 09/21/2026 $ 1400% 1,136
SEPLAT Energy PLC
7.750% due 04/01/2026 900 809
United Bank for Africa PLC
6.750% due 11/19/2026 600 530
Total Nigeria 2,475
(Cost $2,932)
OMAN 0.2%
Oman Government International Bond
6.250% due 01/26/2031 400 387
Total Oman 387
(Cost $400)
PERU 0.9%
Compania de Minas Buenaventura SAA
5.500% due 07/23/2026 800 122
Peru LNG Srl
5.375% due 03/22/2030 800 648
Total Peru 1,370
(Cost $1,555)
[SOUTH AFRICA 5.8%
Sasol Financing Ltd.
0.560% due 11/23/2022 (e) 1,004 1,084
SHARES
Petra Diamonds Ltd. 977,619 1,063
BEEEE
(BfL: F)
Absa Group Ltd.
6.375% due 05/27/2026 (al(d) $ 400 363
Properties Pty Ltd.
5.872% due 05/02/2023 1,900 1,899
Sasol Financing USA LLC
5.875% due 03/27/2024 2,300 2,256
6.500% due 09/27/2028 2,500 2,269
6,786
Total South Africa 8,933

(Cost $8,242)

International Airport Finance S.A.

12.000% due 03/15/2033 1,087 1,061
Total Spain 1,061

(Cost $1,087)

IR—VY =7y

N A—=ILk

BEEEE b

(Efr: F) (B F)
TURKEY 6.1%
SOCAR Turkey Enerji AlS
3.450% due 08/11/2026 ELR  1,100% 1,087
Akbank T.A.S.
5.125% due 03/31/2025 1,900 1,677
Arcelik A/S
5.000% due 04/03/2023 850 837
QNB Finanshank A/S
6.8756% due 09/07/2024 2,650 2,661
Turk Telekomunikasyon A/S
4.875% due 06/19/2024 2,000 1,785
Turkish Airlines 2015-1 Class A Pass-Through Trust
4.200% due 03/15/2027 1,250 1,040
Turkiye Sise ve Cam Fabrikalari A|S
6.950% due 03/14/2026 300 268

8,268

Total Turkey 9,355
(Cost $8,736)
Ukraine Government International Bond
4.375% due 01/27/2030 EUR 300 i)
7.750% due 09/01/2024 $ 300 Ui
Total Ukraine 156
(Cost $548)

UNITED ARAB EMIRATES 2.8%

Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1,514
0Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 2,769 2,197
Total United Arab Emirates 4311
(Cost $4,525)

UNITED KINGDOM 2.5%

MARB BondCo PLC

3.950% due 01/29/2031 1,400 1,078
Petra Diamonds U.S. Treasury PLC

10.500% due 03/08/2026 (b) 1,018 1,026
Rolls-Royce PLC

5.750% due 10/15/2027 GBP 100 14
Tullow 0il PLC

10.260% due 05/15/2026 $ 758 726
Vedanta Resources Finance Il PLC

8.950% due 03/11/2025 1,100 872
Total United Kingdom 3,816
(Cost $4,315)

Gran Tierra Energy, Inc.

7.750% due 05/23/2027 700 599
Kosmos Energy Ltd.

7.126% due 04/04/2026 3,200 2,126

J—mRL—k RUK
EEEE B
(B F) (BfL: F)
Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 $ 3204% 3,355
SierraCol Energy Andina LLC

6.000% due 06/15/2028 1,200 878
Stillwater Mining Co.

4.000% due 11/16/2026 2,500 2,089
Total United States 9,646

(Cost $10,687)

[SHORT-TERM INSTRUMENTS 9.3%

Australia and New Zealand Banking Group Ltd.

1.080% due 07/01/2022 95 96

Bank of Nova Scotia

1.060% due 07/01/2022 132 132

BNP Paribas Bank

(0.780%) due 07/01/2022 EUR 44 48

0.370% due 07/04/2022 HKD 2 0

1.060% due 07/01/2022 $ 3 3

Brown Brothers Harriman & Co.

3.850% due 07/01/2022 IAR 666 M

Citibank N.A.

1.060% due 07/01/2022 $ 536 536

DBS Bank Ltd.

1.060% due 07/01/2022 451 451

HSBC Bank PLC

(0.780%) due 07/01/2022 EUR 16 16

0.520% due 07/01/2022 GBP 1 1

JPMorgan Chase Bank N.A.

1.080% due 07/01/2022 $1.0n 1,01

Royal Bank of Canada

1.060% due 07/01/2022 50 50

Sumitomo Mitsui Banking Corp.

(0.780%) due 07/01/2022 EUR 43 45

1.080% due 07/01/2022 $ 476 478

Sumitomo Mitsui Trust Bank Ltd.

(0.780%) due 07/01/2022 EUR 5 5

1.080% due 07/01/2022 $ 1018 1,018

The Hongkong and Shanghai Banking Corp. Ltd.

0.370% due 07/04/2022 HKD 92 12

3,998

51.282% due 09/30/2022 (f) ARS 12,500 42

0.808% due 07/21/2022 $ 5500 5,497

1.074% due 08/23/2022 4,800 4,790
10,287

Total Short-Term Instruments 14,327

(Cost $14,346)

Total Investments in Securities 100.1% ¢ 154,220
(Cost $200,932)
Financial Derivative

Instruments (h)(i) (0.0%) (46)
(Cost or Premiums, net $(12))
Other Assets and Liabilities, net (0.1%) (89)
Net Assets 100.0% $ 154,085

T27V K (M)
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Perpetual maturity; date shown, if applicable, represents next contractual call date.

(b) Payment in-kind security.

(c) Security is in default.

(d) Contingent convertible security.

(e) Al or portion of this amount loan i The interest rate for the unfunded portion will be determined at the time of funding. See
Note 4, Securities and Other Investments, in the Notes to Financial Statements for more information regarding loan i

(f) Coupon represents a yield to maturity.

4k =Ky wHH A BgH HRAGIR fif 5 it PR
Constellation Oil Services Holding S.A N/A N/A 06/10/2022 $ M8 $ 118 0.08%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

Cash of $582 has been pledged as collateral under the terms of the following master agreements as of June 30, 2022.

‘The average amount of borrawings autstanding during the periad ended June 30, 2022 was $4,791 at a waightad avarag interest reta of {0.055%). Avarage horrowings may include sale-buyhack transactions and reversa repurchese
agreements, if held during the periad.

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

REH EHEELE

ki) i el RA Ry FTHE (B & HE faiff
Euro-Bund 10-Year Bond September Futures Short 09/2022 13 $ 55 $ 0 $ (49)
U.S. Treasury 2-Year Note September Futures Long 0972022 67 (67) 2% 0
U.S. Treasury 5-Year Note September Futures Long 09/2022 18 m 10 0
U.S. Treasury 10-Year Note September Futures Long 0972022 155 (137) 125 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2022 27 35 0 (26)
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2022 3 13 0 (3)
Total Futures Contracts $ (98) $ 160 % (78)

222%6 A0BERD -

N Em _ EmEme
SHRES EERREdH  #HHA ATvyF? BETE sl SFf (8) i HE faff
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 9.623% EUR 100 $ (14) $ 211 $ 0 $ (6)

REH EHEE
SRIER EIEZIREF HHE mETA G © 2Rl (48) # HE faff
iTraxx Europe Crossover Series 37 Index 5.000% 06/20/2027  EUR 100 $ (3 $ (5) $ 0 $ m
iTraxx Europe Series 36 Index 1.000% 12/20/2026 1,600 (8) (11) 0 (4)
iTraxx Europe Series 37 Index 1.000% 06/20/2027 2,600 (23) (34) 0 7
$ (34) $ (501 $ 0 $ 12
ZDHEHD _RER __ EmEse
X4/ ZH EHERA VT IIR B 52 & 7 wmAE BETE inffits Sl (8) HE aff
Receive 3-Month USD-LIBOR 0.500% 12/15/2023 $ 16,100 $ 645 $ 655 $ 0 s (21)
Pay 3-Month ZAR-SAJIBOR 6.635% 02/04/2027 ZAR 52,900 (168) (139) 0 (4
Receive 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 9,700 19 19 1 0
Receive 3-Month ZAR-SAJIBOR 1.210% 04/22/2027 7,500 14 14 0 0
Receive Secured Overnight Financing Rate 0.250% 06/15/2023 $ 1,300 34 27 0 [l
Receive Secured Overnight Financing Rate 0.250% 12/15/2023 1,500 59 46 0 (4
$ 603 $ 622 $ 1% (30)
Total Swap Agreements $ 555 $ 551 $ 1 % (48)
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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 June 30, 2022:

Cash of $897 has been pledged as for traded and ly cleared i ivative i as of June 30, 2022. See Note 8,
Master Netting Arrangements, in the Notes to Financial for more i i garding master netting
SRREBRTE ERREERAR
5 EHNEEE G i EHE AR
BWiJvay &% A0y T &t TYAXTvary &B A7vT &t
Total Exchange-Traded or Centrally Cleared $ 0 3 160 $ 1% 161§ 0 $ (78) $ (48) $ (126)

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.

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 ocourring 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.

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.

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

REREHE () &

WEIHEF RFEA ZELER ZEER

BPS 07/2022 $ 5,383 EUR 5118 $ 0 $ (32)
BPS 07/2022 207 GBP 164 0 n
BPS 08/2022 EUR 5,028 $ 5,298 31 0
BPS 08/2022 ZAR 36,154 2,264 67 0
BPS 11/2022 9,757 605 17 0
BRC 1112022 7017 M 14 0
CBK 07/2022 EUR 81 87 2 0
CBK 11/2022 AR 861 57 5 0
DUB 1212022 275 17 1 0
GLM 07/2022 642 40 1 0
GLM 09/2022 $ 194 HKD 1,619 0 0
MYI 08/2022 2421 ZAR 36,154 0 (224)
SCX 09/2022 ZAR 251 $ 16 1 0
SCX 11/2022 $ 1,049 ZAR 15,845 0 (94)
S0G 07/2022 EUR 5,037 $ 5414 148 0
S0G 07/2022 GBP 164 200 0 0
S0G 08/2022 $ 200 GBP 164 0 0
UAG 09/2022 70 HKD 551 0 0
Total Forward Foreign Currency Contracts $ 287 $ (357)

WRITTEN OPTIONS:

E/R HEFIATRE PAEVEN 3N
HEIHEF 4] Jo7svay L—+h IR EERA” (ZH) s i
BOA Put - iTraxx Europe Series 37 Index Sell 1.400% 08/17/2022 2,400 71 $ (8)
Total Written Options $ m__ s (8)

[SWAP AGREEMENTS:

202456 ANEEAD

BEE () 1YT54F HLIy b JLiFL _ kER ATy IOME
MEEF  SERE% &7 HHA ATLyRY T mRERAY X (BE) Ml (8 i AE afE
BOA Mexico Government International Bond (1.000%)  12/20/2023 0.965% $ 2,150 § 3 R [
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22256 B0BESD
BEIE (3Hh) A2I3AK GLdyh TLI7L  RER __27 v IO
WEIEFE  SRES &5 A 2Iuyf? BERAY X (B FHE (B) & EE afit
MYC Mexico Government International Bond (1.000%)  12/20/2024 1.183% $ 2,080 $ (21 $ 10 $ 8 $ 0
$ 31 $ 25 ¢ 8 $ (21
200246 A0 AEHD
AV F FLut , ZVsZL _ kER ROV IOIME
WEIEF  SRES EEZREFH HHA RTLyk® BETA Y X (R FME (G8) %  FE af
BRC America Movil SAB de C.V. 1.000%  12/20/2025 1.222% $ 1,600 $ (40) $ 28 $ 0 $ (1
BRC (QNB Finance Ltd. 1.000%  06/20/2023 0.609% 500 4 (2) 2 0
$ (361 $ 27 $ 2 $ (1)
Total Swap Agreements $ (5) $ 2 10 $ (13

Notional amount represents the number of contracts.

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 fiil receive a net settlementamount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

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

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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