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OBE. 8. TARUEEMEEDI;

1 A0S Y REMEE(C/ D)

7,013M

6,883M

6, 390

6, 868M

6, 367

- o F40HIK FAIR EER AR EU RS 451K
- 20164 7 20 H BI{E (20164 8 A 22 H BIFE[20164F 9 H 20 H BLIE|[2016410 A 20 H BL{E |20 16411 21 B BL(E 2016412 A 20 H BiE
A A A A A A
A &BE 15,001,279, 847 14,217,975, 873 12,837,198, 829 13,395, 061,074 12,123,034, 365 12, 454,165,015
=)L - m— s 90, 867, 690 68,173, 624 62,780, 231 67,695, 816 56, 709, 468 61,978, 816
PGB FE3 AR A RRAM4H) 14,772, 559, 308 13,987,551, 418 12, 609, 765, 749 13,179, 372, 409 11,911,832, 048 12, 248,793, 350
VE=ev=hry hev =77 7 FEHER) 20, 552, 849 20, 550, 831 20, 552, 849 12,792, 849 12,792,849 12,792,849
AU 117, 300, 000 141, 700, 000 144, 100, 000 135, 200, 000 141, 700, 000 130, 600, 000
B) &fE 159, 996, 840 162,279, 247 134,736, 734 130, 075, 653 214, 880, 238 147,423, 956
P S - - - - 59,000, 000 -
ARADIL LS 5 B 4 104,914, 369 102, 101, 706 99, 393, 165 96, 565, 482 93,514, 096 90,956, 734
AR 4 33,923, 146 37,133, 604 15,907, 529 14,561, 555 42,570, 774 39,262, 057
ARANE T 21,120,800 23,002, 030 19, 400, 676 18,914, 151 19,759,373 17,173, 868
ARILFE 134 95 99 86 81 84
Z DAL H 38,391 41,812 35,265 34,379 35,914 31,213
C) fEEME(A—B) 14, 841,283,007 14, 055, 696, 626 12,702, 462, 095 13,264, 985, 421 11,908, 154,127 12, 306, 741, 059
JEAR 20,982, 873, 807 20,420, 341,275 19, 878,633, 017 19, 313, 096, 445 18,702, 819, 235 18, 191, 346, 889
TR A5 4 A 6,141,590,800 | A 6,364,644,649 | A 7,176,170,922 | A 6,048, 111,024 | A 6,794,665, 108 | A 5,884,605,830
(D) ZIEHRAK 20,982, 873,8070 20,420, 341,2750 19,878, 633,0170 19,313,096, 4450 18,702,819, 2350 18,191, 346, 88901

6, 765
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OEEDIK;
H5404 FALH F424 H5434 H44H 45
H H 20164F 6 H 21 F ~ [20164F 7 H21 F ~ [20164F 8 H23 F ~ [20164F 9 H21 F ~ [20164£10 H 21 F ~ [20164E11 22 A ~
2016457 A20H  [20164E 8 A22H  [20164:9 A20H  [20164E10 420 H  [20165E11 210 [20164E12 420 H
A A A A A A
(A) ERHZEIE 132,504, 466 126, 874, 497 114,030, 229 117,910,015 108, 253, 940 126,762,170
B2 e X4 4 132,507, 719 126, 877, 454 114, 032,896 117,911,904 108, 256,823 126, 765, 062
ZHUFE 57 27 - 158 - -
TALFIR A 3,310 A 2,984 A 2,667 A 2,047 A 2,883 A 2,892
(B) FiEEHTEER 977,541, 945 A 389,385, 951 A 975,557, 597 921,503, 399 A 932,609, 180 704,948, 116
TEE A 990, 405, 778 8,968, 016 3,688, 756 930, 671, 684 17,588, 228 715,906, 806
FEEH A 12,863,833 A 398,353,967 A 979,246, 353 A 9,168,285 A 950,197,408 A 10,958,690
C) {ETHME A 21,159,191 A 23,043,842 A 19,435,941 A 18,948,530 A 19,795,287 A 17,205,081
(D) HHEHEE(A+B+C) 1,088, 887, 220 A 285,555,296 A 880,963, 309 1,020, 464, 884 A 844,150,527 814, 505, 205
(E) RIffRHERE AT,358,720, 545 A6, 194,769, 668 A, 406, 119, 483 AT,176, 329, 034 AB, 051, 620, 652 A6, 741,279, 248
(F) EBmEEEEES 233, 156, 894 217,782,021 210, 305, 035 204, 318, 608 194, 620, 167 133,124,947
(B 24 S 40 2 %) (1 1,974,027,405) | ( 1,925,000,735) | ( 1,874,619,066) | ( 1,821,287,979) | ( 1,765,047,912) | ( 1,736,660,017)
5E RIS FR 2 A5) (A1,740,870,511) | (AL1,707,218,714) | (AL, 664,314,031) | (Al,616,969,371) | (A1,570,427,745) | (AL, 603,535, 070)
@) §F(D+E+F) AB, 036, 676, 431 A, 262,542, 943 AT,076, 777,757 Ab, 951,545, 542 AG, 701,151,012 Ab, 793, 649, 096
H IEEHEE A 104,914,369 A 102,101,706 A 99,393, 165 A 96,565,482 A 93,514,096 A 90,956,734
RERHERE (G+H) A, 141,590, 800 A6, 364, 644, 649 AT1,176, 170,922 AG6,048, 111,024 A6, 794, 665, 108 ADb, 884, 605, 830
ENNEFEEHEIE A 233, 156, 894 217, 782, 021 210, 305, 035 204, 318, 608 194, 620, 167 133,124,947
(B X4 S 4E 24 %) (1 1,974,027,405) | ( 1,925,000,735) | ( 1,874,619,066) | ( 1,821,287,979) | ( 1,765,047,912) | ( 1,736,660,017)
5 RIS HR 2 A5 (A1,740,870,511) | (AL1,707,218,714) | (AL, 664,314,031) | (Al,616,969,371) | (A1,570,427,745) | (AL, 603,535, 070)
Sy Fl (i R N 4 2,735,950, 374 2,660, 439, 084 2,584, 383, 810 2,530, 055, 286 2,443, 743, 932 2,390, 216, 549
MRS A9, 110,698, 068 A9, 242, 865, 754 A9, 970,859, 767 A\8, 782,484,918 A9, 433,029, 207 A\8, 407,947, 326
() B) FHBFEHFT BB ITAWROFML AL L2 bDEEHRET,
(1) (COEFEMBNE (I LG FEHII XT3 2 BB S M LA GO CTFERL TVET,
(F) P EBMERIEB/BELLHI0L. EFLOBMREDRE, BMREE LIi%EN HItARE 2 LW B A VN E T,

<ERBE>

OfEpkiE FIERBIR) oA
VR BN E AR
VERCH b — BT e A

21, 442, 689, 4201
274,212, 116H
3,525, 554, 6471

Flo 1 BN RIEPERUT. TERIPIR0. 67651 T,
QWG PERFN STARE Tlal> TR Y | T O ZEHIL5, 884, 605, 8309 T4,
@45 ficds D FE B
T H 20164 6 121H ~ [20164£ 7 21 H ~ [ 201648 123 H ~ [ 20164 9 A21H ~ 2016410 21 H ~ [ 2016511 22 H ~
- 20164 7 1200 |20164E 8 122 H  [20164:9 200  [20164£1020H  |20164E 1121 H  |20164£12/120 A
T FAVERR# OFid 4 US4 129,981, 56011 | 103, 834, 40417 | 94,596, 4921 | 115,763, 265[ | 88,460, 4071 | 124, 142, 5371
BAERG RURBAREROR AT SRAE - - - - - -

U2k R 4 1,974, 027, 40519 | 1, 925, 000, 7351 | 1, 874, 619, 066 | 1, 821, 287, 9791 | 1, 765, 047, 9121 | 1, 736, 660, 0174
Gy B Y FE ST A KE 2,710, 883, 1831 | 2, 658, 706, 3861 | 2, 589, 180, 48317 | 2, 510, 857, 503 | 2, 448, 797, 6217 | 2, 357, 030, 7461
W7 7 ROSECRIGINGSAE | 4,814,892, 1481 | 4,687, 541, 5251 | 4, 558, 396, 041 | 4, 447, 908, 747 | 4, 302, 305, 940 | 4, 217, 833, 3004
177 1Y 72 0 U2 Sy ic k58 2, 2941 2, 2951 2, 2931 2, 303 2, 300 2, 3181
15 A7 Sl ek 50M 50M 50M 50 50 501
S8 5 il 4 A 104,914, 3691 | 102, 101, 7064 99, 393, 1654 96, 565, 4821 93, 514, 0964 90, 956, 7344

OEFEMPEDEN DIRRIIR D RO M ET2II—MERET D72 0ICEF 28 M & LT, [FREMEDME ERFUTK LEEL0, 00057 DEILL
NOHREF U TRIEE BT R OTNLI R L TEY £7,
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175 4720 Srfida (BliAZr) 50 50 50 50 504 504

ONFEGIZERAEPORA L T EEH ETCRIAVERMBL TR Y £7,

SSHEEHRE SNDFORBFRHEEIT, FREFHEOERHRCE ST, ZREEOABCHRI AR THREV L LE L,

OB EOEY Hu

- BT, Ayt O SEMEMAR &8 2 OZAEF OMBICAL O I D | BRIV L S RF@sEe) &, BRIV LD AL RES
(Frhloylila:) ) 2y mhvEd,

- Syl O SEREAEASFABICA & R E 7213 BRI D HBEF, RE @RS & 720 5, Stk O EERAEAME R A Z TE S HEITE,
TR OB AR S FHIAELE) L7220, R0 OFEMEESRIE L 720 £9,

C JEAHLRE: (REBI L) 384 LT3 aid, rBL@TEAERHTE « D58 DIRBITEA D & M3 AL R & (RFRIECE:) 2 HEBR L7240
N, EDOROEA OZEEOMBITEA L 72Y £,

- MENSEAEE DN B 5T DAL D 5 BB B OWTITALE FTA & L CGRBLS L, JRATE LT, 20.315% (FTf5Bi15%, 5L
FERIFTARRL0. 315% ., M5B 5 %) OBIECTEREIL (HERE) SHES, MEHEEITV., BREWB - HEOBERBZBIRT 2241
TEET,

KIENZ BT MBI R Y £

KRB L OO OFMIC OV T, BUBEEMFHFIC MR IND Z L2 BEO LET,

KBUENHIE SN2 HAEIE, LRNAEPERICRL2 LR £,

MNISAB KO 2 = 7NISA%Z TR OS54 e, —EMOFE THZICHA LI ATHIRAREETR £ 548 U RS i ¥ L OGERETT
PR —EMIRPERBLE 720 9,

k ZZEUFE J EEERE TIIARERIOIZNIY 7 7 o RIZET AEREOHTREZITo TV AHERH Y 7, #EL <IE. B BWIRESHTIC
BEWEDEWE 0, Bt — A= (http://www. am. mufg. jp/) Z ZEI7Z &0,

[BH b5 €]
20141 A 1 BB, 2037T4R12A 31 H ETOM . iy Ad &l QN AR I SUTERERF O 2238126 L. FTSBi16%122. 1% D %2 R U7 1E 5
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O (8&EH BRREETOHEAEEDEM (2016412 A 20 A H7E)

<RR— =y b - IP=—T72F>
TR, vF— - ~v—F v b <P =T 7 NER(L, 653,026 T 1) ONAETT,
| B

(A) EN R At R R

FA5HIR
e 7oy P .y | 9 bBBHLT SR BIRIBIRLA R

Mz E“, E Uk == - 524 N

TH TH % % % % %
[ 300, 000 300, 869 17.9 - - — 17.9
B (300, 000) (300, 869) (17.9) () () () a9
R o 300, 000 300, 869 17.9 - 17.9
H g (300, 000) (300, 869) (17.9) () () (- ar9

) YPIEEEETHNESE,
() AR, BUREEFLOME FEREIC T 2 MEOF &,
() FHIC DV TSR MG 2, Rt E L 07— 22 AFLT0ET,

(B) N ORERE) Atk SamBIBE R

& i SEABIR \
F I\ m & | F M | EEFAA
T@EtiESs % +M +HM
F459RIHALE /) 0. 869 100, 000 100, 158 | 2017/2 /24
5282/ MY [E & ) 0.35 100, 000 100,000 | 2016/12/22
EL3EAY v 7 A 2.19 100, 000 100,711 | 2017/4 /18
& B 300, 000 300, 869
. BN O HEES
N AR
% ” R i H B
+M %
DL e R 1, 199, 999 71.3

() T, BIREEREOME EREIC R 2RO T &,
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BREE, MEELHHES, REAMIESHEMKRIEPIMNCO Bermuda Trust I Annual
Report October 31, 2015kRA SiR¥: L THERLTWET,

BE. ARBRICOZTELTCI, FEEBDYV AR HFEIATLWEVWEDIEF, TELTD Tv3—
oy KUK A4VvhL TJrUFR I THELTWET, £, TELa T3—PU)
KUK AVHAL T720F (M1 %2 RRE—T7UF] ERTTHEENHYET,

(1) ERAHESE
(A) ELa =249 RUF 4>hL 272F 1
(201411 B 1H~2015%108318)

ELa Iw—ouy
KUK AvhL J7UF 1

FXREFIL
|EINA :
SHWAA 145
TRE—T7 > Fh b O SIIA 16, 438
WASE 16, 583
EBH:
XIFIA 105
ERAE 105
BEHMRA 16, 478
REMFEE (BK) -
HEH M 32
<RA—T7UF (39, 853)
ABWE|, pREESRIREE® 0
JEEE R BRI (167, 715)
"E 179
ERMFIE (BE) (207, 357)
FEWMEE (FRMEIR) DHZEE -
BAHMIS 6)
<XA—T7UF (6, 985)
ABWE, PREESHMRED M 0
JEEE R BRI 30, 034
NEBEESLVEBEOBREIZRINE (165)
RERFMEE (@) OMES 22,878
fHF A 38 K) (184, 479)
ERICKMEEOME (B) & (168, 001)

CH) T—ER#x : ELASY RV YSITYFR
(3) BRERTAFLBIEAOREMAEHB/HELTVET,
GE) BMECLICFRFLKRBRIOEEEALTHY FS,
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(2) pEELHHES
A ELa T=9—209 KUK 40hAL 27YF 1
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ELa T—SU4
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FAREFIL
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FEMIRA 16,478
ERMAE BX) (207, 357)
RERFMEE (FHHE) OMES 22,878
BRICEIMBEEDME (B & (168, 001)
S
S
J_(AUD) (21, 828)
J (BRD) @ 776)
J_(CAD) {,626)
J (IDR) (2, 608)
J (INR) (2, 940)
J(KRW) @.077)
J(XN) (36, 922)
J_ (RUB) 3, 452)
J_(TRY) (2, 609)
SEEBEA (78, 834)
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(3) BEAMILZAME (the Schedule of Investments)
(A) ELa xT=—S249 KUK 4>hL 272F 1
(201510 A 31 HIRTE)

TR B
(BfI: F) (B F)

INVESTMENTS IN SECURITIES 12.7%
U.S. TREASURY OBLIGATIONS 9.6%

U.S. Treasury Notes

0.188% due 10/31/2017 (a) $ 5000 $& 5002
0.250% due 02/29/2016 16,700 16,708
0.375% due 02/15/2016 24,700 24,718
0.375% due 03/15/2016 3,300 3,302
Total U.S. Treasury Obligati 49,728
(Cost $49,738)

SHORT-TERM INSTRUMENTS 3.1%

ANZ National Bank

0.030% due 11/02/2015 73 73
Bank of Tokyo-Mitsubishi UFJ Ltd.
0.030% due 11/02/2015 #H H
Citibank N.A.
0.030% due 11/02/2015 130 130
JPMorgan Chase & Co.
0.030% due 11/02/2015 174 174
Nordea Bank AB
0.030% due 11/02/2015 42 42
Sumitomo Mitsui Banking Corp.
0.030% due 11/02/2015 56 56
Wells Fargo Bank
0.030% due 11/02/2015 61 61
577

0.030% due 03/03/2016 3,100 3,009
0.129% due 02/11/2016 (b} 10,400 10,398
0.175% due 02/18/2016 2,100 2,100

15,597
Total Short-Term 16,174
(Cost $16,172)
Total in iti 65,902
(Cost $65,910)

0%
(BT : F)

INVESTMENTS IN AFFILIATES 88.2%
MUTUAL FUNDS 88.2%

PIMCO Emerging Bond Income Fund (M)

(Cost $473,708) 37,977 454,984
Total Investments in Affiliates 454,964
(Cost $473,708)
Total Investments 100.9% S 520,866
(Cost $539,618)
Financial Derivative

Instruments (c) 2.3% 12118
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (3.2%) (16,973)
Net Assets 100.0% $ 516,011

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

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) When-Issued security.
(b)  Coupon represents a weighted average rate.
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(c) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
FORWARD FOREIGN CURRENCY CONTRACTS: |

KRB (B &

BEIH8F RER ZiELEBE ZHER A& af
BOA 1112015 $ 1,699 JPY 205,800 $ 6 $ 0
CBK 1112015 2413 289,600 0 (13)
CBK 1112015 34 4125 0 0
CBK 1112015 1,937 233,500 0 2
FBF 112015 844 101,500 0 3
MSB 1112015 JPY 101,498 $ 845 4 0
MSB 12/2015 $ 1,708 JPY 205,802 1 0
UAG 1112015 JPY 289,600 $ 2,418 18 0
$ 2 $ (18}

J (AUD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS: |

KRB (B &

mEI1H8F RER 2iFELEBE ZHRER A& af

AZD 112015 $ 47,124 AUD 67,581 $ 1,001 $ 0
BOA 1112015 AUD 786 $ 542 0 (4)
BOA 1112015 68,075 48,549 10 (30)
BOA 1112015 $ 195 AUD 216 2 0
BOA 1212015 47,540 66,771 26 0
CBK 1112015 AUD 381 $ 2,764 14 (40)
CBK 1112015 $ 51,935 AUD 74,406 1,149 0
CBK 1212015 AUD 1,156 $ 823 0 0
FBF 1112015 577 14 3 0
JPM 1112015 69,214 48,121 30 (284)
JPM 1212015 $ 47,304 AUD 66,798 282 0
MSB 1112015 AUD 63 $ 45 1 0
MSB 1112015 $ 2 AUD 3 0 0
NAB 1112015 AUD 67,164 $ 48,605 687 0
NAB 1112015 $ 47,21 AUD 67,597 957 0
NAB 1212015 48,633 67,164 0 (686)
SCX 1112015 AUD 573 $ N3 4 0
SCX 11/2015 $ 43,730 AUD 62,308 724 0
SCX 1212015 AUD 60 $ 43 1 0
S0G 1112015 50,704 36,000 0 (175)
S0G 1212015 $ 35,947 AUD 50,704 174 0
UAG 1112015 AUD 5,766 $ 401 2 (45)
UAG 1112015 $ 543 AUD 766 3 0
UAG 1212015 AUD 958 $ 678 0 (4]

$ 5,160 $ (1,268)

HEIEF RER 2iELEBE ZHER A& S

BOA 11/2015 BRL 1,848 $ 473 $ 0 $ 8]
BOA 11/2015 $ 479 BRL 1,848 2 0
BOA 1212015 BRL 758 $ 192 0 (3
BPS 11/2015 24,159 6,226 0 (67)
BPS 11/2015 $ 5942 BRL 24,159 B0 0
BPS 1212015 1,468 5,810 29 0
BRC 11/2015 BRL 9,833 $ 2,548 0 9]
BRC 11/2015 $ 241 BRL 9,833 146 0
CBK 11/2015 BRL 23,866 $ 6,087 0 (120)
CBK 11/2015 $ 6,184 BRL 23,865 22 0
CBK 12/2015 5902 23,367 116 0
DUB 1112015 BRL 23,413 $ 5,985 0 (104)
DUB 1112015 $ 5799 BRL 23,413 290 0
DUB 12/2015 5922 23,113 108 0
GLM 11/2015 BRL 23,367 $ 5,964 0 (113)
GLM 11/2015 $ 6,095 BRL 23,367 2 0
GLM 12/2015 5,903 23,367 116 0
HUS 12/2015 464 1,801 0 0
JPM 11/2015 BRL 23,608 $ 6,111 0 (29)
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J (BRL) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):
KRB (8B
aff

WEIHEF RER 2 LBHE ZEER BE

JPM 1112015 $ 5,801 BRL 23,608 $ 339 $ 0

RBC 1112015 BRL 204 $ 53 0 0

RBC 1112015 $ 53 BRL 204 0 0
$ 1,631 $ (443)

J (CAD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 4

WEI1HEF RER ZELER ZEER BE faff
BOA 11/2015 CAD 62 $ 47 $ 0 $ 0
BOA 11/2015 640 481 0 9]
BOA 11/2015 $ 3,728 CAD 4,988 86 (1
BOA 1212015 CAD 116 $ 88 0 m
BPS 11/2015 m 129 0 2
CBK 11/2015 683 516 1 7]
CBK 11/2015 $ 4,129 CAD 5,511 84 0
FBF 11/2015 CAD 50 $ 38 0 m
GLM 11/2015 4,818 3,656 0 (27
GLM 12/2015 $ 3,665 CAD 4,818 27 0
HUS 11/2015 253 339 6 0
JPM 11/2015 CAD 5,072 $ 3,841 0 (36)
JPM 11/2015 $ 3,777 CAD 5,034 il 0
JPM 12/2015 3,680 4,862 36 0
MSB 11/2015 CAD 59 $ 48 1 0
MSB 11/2015 $ 3,661 CAD 4,892 88 0
MSB 11/2015 47 62 0 0
MSB 12/2015 CAD 62 $ 47 0 0
NAB 11/2015 3,877 2,948 0 (16)
NAB 1212015 $ 2,947 CAD 3,877 16 0
SCX 11/2015 CAD 5,021 $ 3814 1 (25)
SCX 1212015 181 138 0 (1
SCX 1212015 $ 3,658 CAD 4,818 25 0
$ 442 $ (126)

J (IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 %
¥ £t

m5I1H8F RER 2iELEBE ZHER A&
AZD 12/2015 $ 3,683 IDR 55,005,303 $ 4 0
BOA 1212015 IDR 1,586,151 $ 112 0 12
BRC 1212015 2,093,839 161 0 0
CBK 12/2015 $ 559 IDR 7,966,854 4 0
JPM 1212015 IDR 4,120,451 $ 298 2 0
JPM 1212015 $ 4,017 IDR 58,458,434 189 0
MSB 1212015 IDR 1,884,312 $ 137 1 0
SCX 12/2015 $ 1,110 IDR 16,758,818 2% 0
S0G 1212015 IDR 745,853 $ 53 0 m
UAG 1212015 $ 5,605 IDR 84,619,248 476 0
$ 980 $ 3

J (INR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 %

mEIEF RER 2iELEBE ZHER A& S
BRC 1172015 INR 14,627 $ 224 $ 1 $ 0
BRC 01/2018 $ 231 INR 163,877 2 0
CBK 11/2015 INR 2,830 $ 44 0 0
CBK 11/2015 $ 5,791 INR 376,708 0 (45)
HUS 11/2015 INR 14,625 $ 223 1 0
JPM 11/2015 3,226 50 0 0
JPM 11/2015 $ 306 INR 20,083 0 0
MSB 11/2015 INR 2913 $ 46 0 0
MSB 11/2015 $ 96 INR 6,288 0 0
SCX 1172015 2619 170,691 0 (16)
UAG 11/2015 INR 7315 $ 12 0 0
UAG 01/2016 $ 3721 INR 247,273 " 0
$ 15 $ (61)




ELa Ix—P29 KRR 4 hL 270K 1
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J (KRW) FORWARD FOREIGN CURRENCY CONTRACT!

REREHE (8) %
maIEE A BiE LR EHEH #E A
BOA 01/2016 KRW 127,799 $ 112 $ 0 $ 0
BPS 01/2016 99,530 87 0 0
BRC 01/2016 56,088 50 0 0
CBK 01/2016 216,866 190 1 1
FBF 01/2016 $ 3,038 KRW 3,632,940 53 0
HUS 01/2016 KRW 127,731 $ 13 1 0
HUS 01/2016 $ 317 KRW 362,817 0 0
JPM 01/2016 KRW 226,523 $ 199 1 0
JPM 01/2016 $ 7,749 KRW 9,097,205 209 0
SCX 01/2016 3,864 4,514,204 86 0
$ 351 $ [l
J (MXN) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
REFEHE (R) %
maleF %A BiE LR EEH HE A
BOA 11/2015 MXN 13,795 $ 830 $ 0 $ (5]
BOA 12/2015 38,945 2,304 0 (45)
BOA 12/2015 $ 72,942 MXN 1,231,675 1,329 0
BPS 12/2015 29,782 506,820 79 0
BRC 12/2015 MXN 148,701 $ 8,802 5 (170)
CBK 1112015 $ 6,581 MXN 108,776 1 m
CBK 12/2015 MXN 90,759 $ 5,392 0 (81)
CBK 12/2015 $ 16,798 MXN 283,363 289 0
FBF 12/2015 MXN 37,422 $ 2,266 " (2
FBF 12/2015 $ 14,290 MXN 243,274 380 0
GLM 12/2015 MXN 257 $ 15 0 0
GLM 12/2015 $ 71,753 MXN 1,213,128 1,400 0
HUS 122015 MXN 23,941 $ 1,448 2 0
HUS 122015 $ 35,912 MXN 605,665 611 0
RBC 12/2015 MXN 23,404 $ 1412 1 0
UAG 122015 4,730 2,491 3 (29)
WST 122015 13,745 821 0 8
$ 4,811 $ (341)
J (RUB) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
REZEHE (R) 5
maliEF #FEA 2 LiBH EHEH A A
BOA 1112015 $ 3,974 RUB 266,382 $ 180 $ 0
BOA 12/2015 RUB 2,780 $ 44 1 0
BPS 1112015 7,601 14 0 (4)
BPS 112015 $ 92 RUB 6,029 2 0
BPS 1212015 RUB 12,898 $ 200 3 2
BRC 01/2016 3,011 4 0 0
FBF 112015 48,156 685 0 (35)
FBF 11/2015 $ 3,647 RUB 245,037 174 0
FBF 1212015 RUB 8,854 $ 137 0 0
FBF 01/2016 $ 332 RUB 21,663 0 (1
HUS 11/2015 3,713 247,685 148 0
JPM 112015 RUB 8,959 $ 134 0 (5]
JPM 122015 10,515 165 2 0
MSB 11/2015 $ 3,725 RUB 248,740 154 0
MSB 1212015 RUB 2,894 $ 46 1 0
SCX 122015 7,081 13 3 0
$ 668 $ 4n
J (TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
REZEHE (R) 5
maliEF %A 2 LiBE EHEH HE A
BOA 11/2015 TRY 138 $ 4 $ 0 $ 0
BOA 1112015 $ 128 TRY 389 5 0
BRC 1112015 TRY 210 $ 68 0 4)
BRC 1112015 $ 4,362 TRY 13,061 9% 0
CBK 1112015 TRY 685 $ 230 0 31
CBK 1112015 397 137 1 0
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J (TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):
KRB (8B
BE aff

WEIHEF RER 2 LBE ZEER
CBK 11/2015 $ 366 TRY 1,066 0 0
CBK 11/2015 183 534 0 0
HUS 11/2015 TRY 3,698 $ 1,224 1 (39)
HUS 11/2015 $ 19 TRY 364 5 0
JPM 11/2015 3,359 10,265 145 0
SCX 11/2015 TRY 762 $ 261 1 0
SCX 11/2015 $ 3,798 TRY 11,433 106 0
S06 11/2015 3,901 11,797 126 0
485 $ (48)
Tatal Forward Foraign Currency Contracts 14,472 $ {2,354)

I
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BEEE B
(Hf7:F) (B F)
INVESTMENTS IN SECURITIES 107.7%
[AZERBAIJAN 0.6%
[CORPORATE BONDS & NOTES 0.3%

Fha IT2—Lu4

Rk

BE & B {f
(B F) (B F)

CHILE 1.5%
[CORPORATE BONDS & NOTES 1.5%

Corp. Nacional del Cobre de Chile

State 0il Co. of the Azerbaijan Republic 4.875% due 11/04/2044 § 18200 _§ 16317
4.750% due 03/13/2023 $ 3800 _§ 3,297 Total Chile 16317
[SOVEREIGN ISSUES 0.3% (Cost $18,067)
Republic of Azerbaijan International Bond
9

A 5395
(Cost $6,452) Bank of China Ltd.

3.875% due 06/30/2025 1,600 1,613
BAHRAIN 0.4% Dianjian Haixing Ltd.
[SOVEREIGN ISSUES 0.4% 4.050% due 10/21/2019 (a) 900 913
Bahrain Government International Bond Industrial & Commercial Bank of China Ltd.
6.000% due 09/19/2044 4,900 4,073 3.231% due 11/13/2019 800 819
Total Bahrain 4,073 i Finance BVI Ltd.
(Cost $4,900) 4.750% due 07/30/2025 600 606
BERMUDADT?. Sinopec Group Overseas Development 2014 Ltd.

4 4.375% due 04/10/2024 11,500 12,01
CORPORATE BONDS & NOTES 0.7% - I/;hl'm o ! 71
China Resources Gas Group Ltd. (:‘::1 81;328) —
4.500% due 04/05/2022 7,000 7,296
Total Bermuda 1,296 COLOMBIA 3.3%

(Cost $7,411) [CORPORATE BONDS & NOTES 1.9%
BRAZIL 6.67% Ecopatrol S.0

e 5.875% due 05/26/2045 12,250 10,045
CORRORATEIEONDS &NOTESLS 32 7.375% due 09/18/2043 11,176 10672
Banco do Brasil S.A. 20,717
3.875% due 10/10/2022 6,560 5,494 ISOVEREIGN ISSUES 1.4%
Caixa Economica Federal Colombia Government International Bond
0 il TN D 4825 5 626% due 0212612044 5,400 5,251
Centrais Eletricas Brasileiras S.A. 6.126% due 01/18/2041 4,300 4,440
5.750% due 10/27/2021 6,580 5211 7.375% due 09/18/2037 4,200 4,893
Petrobras Global Finance BV 14584
4.875% due 03/17/2020 20,400 16,728 Total Colombia 35,301
5.375% due 01/27/2021 10,600 8,652 (Cost $39,745)
5.626% due 05/20/2043 14,300 9,450
5.750% due 01/20/2020 4,200 3,595 COSTA RICA 1.3%
6.850% due 06/05/2115 2,000 1,382 [SOVEREIGN ISSUES 1.3%

— B3 Costa Rica Government International Bond
SOVEREIGN ISSUES 13% 5.626% due 04/30/2043 5,400 41
Banco de i E ico e 7.000% due 04/04/2044 10,050 9,083
Social Instituto Costarricense de Electricidad
6.369% due 06/16/2018 1,800 1,809 6.375% due 05/15/2043 500 388
Brazil Minas SPE via State of Minas Gerais Total Costa Rica 13,642
5.333% due 02/15/2028 14,700 12,036 (Cost $15,540) —
13,845
Total Brazil 69,242 CROATIA 3.4%
(Cost $83,407) [SOVEREIGN ISSUES 3.4%
Croatia Government International Bond
CAYMAN ISLANDS 0.6% 6.000% due 01/26/2024 9,900 10,519
CORPORATE BONDS & NOTES 0.6% 6.250% due 04/27/2017 8,260 8,679
Interoceanica V Finance Ltd. 6.750% due 11/05/2019 15,800 17,215
0.000% due 05/15/2030 2,000 1,060 Total Croatia 36,413
Lamar Funding Ltd. (Cost $36,640)
3.958% due 05/07/2025 5,300 4,983
Peru Enhanced Pass-Through Finance Ltd. lngMINI::é\'\Il\II:;PUBLIC L2
0.000% due 05/31/2018 407 392 e
Republic i Bond

TowalCaymanislands — 585 g g0 due 01/27/2045 1,600 1,604

(Cost $6,503)

A2hhL 7Y

k(M)

BEEE B
(B F)_ (B F)
Total Dominican Republic $ 1,604
(Cost $1,673)
EGYPT 0.3%
SOVEREIGN ISSUES 0.3%

Egypt Government International Bond

5.875% due 06/11/2025 $ 3100 2,910
Total Egypt 2910
(Cost $3,072)

EL SALVADOR 2.5%
[SOVEREIGN ISSUES 2.5%

El Salvador Government International Bond

5.875% due 01/30/2025 12,600 11,245
7.625% due 09/21/2034 2,700 2,609
7.625% due 02/01/2041 3,940 3,566
7.650% due 08/15/2035 7,565 6,894
8.250% due 04/10/2032 2,650 2,663
Total El Salvador 26,957
(Cost $31,038)

GABON 1.1%

[SOVEREIGN ISSUES 1.1%

Gabon Government International Bond

6.375% due 12/12/2024 13,983 12,082
Total Gabon 12,082
(Cost $14,182)

GUATEMALA 0.2%

[SOVEREIGN ISSUES 0.2%

Guatemala Government Bond

4.875% due 02/13/2028 800 784
5.750% due 06/06/2022 700 746
8.125% due 10/06/2034 700 913
Total Guatemala 2,443
(Cost $2,498)

HONG KONG 1.1%

CORPORATE BONDS & NOTES 1.1%

CNOOC Finance 2015 USA LLC

3.500% due 05/05/2025 7,800 7,584
CNPC General Capital Ltd.

2.750% due 05/14/2019 3,900 3,919
Total Hong Kong 11,503
(Cost $11,511)

HUNGARY 2.2%
SOVEREIGN ISSUES 2.2%

Hungary Government International Bond

5.375% due 02/21/2023 2,000 2,203
5.375% due 03/26/2024 9,600 10,632
5.760% due 11/22/2023 9,600 10,836
Total Hungary 2361
(Cost $23,230)

INDIA 1.4%

[CORPORATE BONDS & NOTES 1.4%

0il India Ltd.

5.375% due 04/17/2024 7,000 7,595
ONGC Videsh Ltd.

4.625% due 07/15/2024 7,000 7,238
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HEEE B3
(Bfr:F) (B F)

State Bank of India

2.467% due 01/21/2016 $ 400 _§ 400
Total India 15,233
(Cost $15,129)

INDONESIA 4.1%
CORPORATE BONDS & NOTES 3.5%

Majapahit Holding BV

7.750% due 01/20/2020 6,100 6,899

Pelabuhan Indonesia Il PT

4.250% due 05/05/2025 4,600 4,232

5.375% due 05/05/2045 1,000 837

Pelabuhan Indonesia Ill PT

4.875% due 10/01/2024 3,100 3,015

Pertamina Persero PT

5.625% due 06/20/2043 300 251

6.450% due 05/30/2044 14,600 13,596

Perusahaan Gas Negara Persero Thk PT

5.125% due 05/16/2024 7,800 7,754
36,584

SOVEREIGN ISSUES 0.6%

i Bond

3.375% due 07/30/2025 EUR 3,600 3,847

4.125% due 01/15/2025 $ 1,900 1,860

6.750% due 01/15/2044 700 794

6,501

Total Indonesia 43,085

(Cost $44,946)

IRELAND 0.9%

CORPORATE BONDS & NOTES 0.9%

Vnesheconombank Via VEB Finance PLC

6.800% due 11/22/2025 10,000 9,869

Total Ireland 9,869

(Cost $10,444)

IVORY COAST 0.3%

SOVEREIGN ISSUES 0.3%

Ivory Coast Government International Bond

5.375% due 07/23/2024 3,400 3,067

Total Ivory Coast 3,057

(Cost $3,331)

[JAMAICA 0.3%

SOVEREIGN ISSUES 0.3%

Jamaica Government International Bond

6.750% due 04/28/2028 1,100 1122

7.875% due 07/28/2045 1,800 1,924

Total Jamaica 3.046

(Cost $2,999)

KAZAKHSTAN 4.!

CORPORATE BONDS & NOTES 3.6%

Intergas Finance BV

6.375% due 05/14/2017 9,990 10,332

KazMunayGas National Co. JSC

5.750% due 04/30/2043 7,500 5,808

6.000% due 11/07/2044 4,500 3,542

BEEEE i)
(BfL:F) (B F)
Samruk-Energy JSC
3.760% due 12/20/2017 $

18,800 _$ 17,954

37,636

SOVEREIGN ISSUES 0.9%

KazAgro National Management Holding JSC

3.265% due 05/22/2019 EUR 6,500 6,575
Bond
6.500% due 07/21/2045 $ 3100 3,037
9,612

Total Kazakhstan 47,248

(Cost $52,150)

KENYA 0.5%

SOVEREIGN ISSUES 0.5%

Kenya Government International Bond

5.875% due 06/24/2019 5,600 5,451

Total Kenya 5,451

(Cost $5,761)

LITHUANIA 1.0%

SOVEREIGN ISSUES 1.0%

Lithuania Government International Bond

6.625% due 02/01/2022 6,200 7,547

7.375% due 02/11/2020 2,400 2,888

Total Lithuania 10,435

(Cost $10,214)

LUXEMBOURG 2.8%

CORPORATE BONDS & NOTES 2.8%

Gazprom Neft 0AO Via GPN Capital S.A.

4.375% due 09/19/2022 14,500 12,901

Gazprom OAO Via Gaz Capital S.A.

9.250% due 04/23/2019 4,740 5,341

Sberbank of Russia Via SB Capital S.A.

5.500% due 02/26/2024 12,900 11,525

Total Luxembourg 29,807

(Cost $32,659)

MEXICO 6.5%

CORPORATE BONDS & NOTES 4.7%

Petroleos Mexicanos

1.875% due 04/21/2022 EUR 2,600 2,579

2.750% due 04/21/2027 3,000 2,750

4.250% due 01/15/2025 $ 3200 3,063

5.500% due 01/21/2021 6,600 7,062

5.625% due 01/23/2048 6,200 5,369

6.375% due 01/23/2045 8,600 8,191

6.500% due 06/02/2041 21,260 20,612
49,516

SOVEREIGN ISSUES 1.8%

Mexico Government International Bond

3.800% due 01/30/2025 7,500 7,481
4.000% due 03/15/2115 EUR 6,200 6,199
4.600% due 01/23/2046 $ 1,900 1,769
5.550% due 01/21/2045 3,100 3,298

_ M
Total Mexico 68,263
(Cost $74,392)

BEEE Bl
(B F) (B F)
MONGOLIA 0.7%
SOVEREIGN ISSUES 0.7%
Mongolia Government International Bond
4.125% due 01/05/2018 $ 2000 § 1,895
5.125% due 12/05/2022 6,350 5,341
Total Mongolia 1,236
(Cost $8,341)
MOROCCO 0.9%
SOVEREIGN ISSUES 0.9%
Morocco Government International Bond
3.500% due 06/19/2024 EUR 8,100 9,115
Total Morocco 9,115
(Cost $10,881)
INAMIBIA 0.2%
[SOVEREIGN ISSUES 0.2%
Namibia Government International Bond
5.250% due 10/29/2025 $ 2300 2,286
Total Namibia 2,286
(Cost $2,278)
PANAMA 3.5%
CORPORATE BONDS & NOTES 0.1%
Autoridad del Canal de Panama
4.850% due 07/29/2035 1,300 1,352
SOVEREIGN ISSUES 3.4%
Panama Government International Bond
4.300% due 04/29/2053 8,500 7,608
6.700% due 01/26/2036 4,980 6,188
7.125% due 01/29/2026 17,500 22312
36,108
Total Panama 31,460
(Cost $36,167)
PARAGUAY 0.2%
SOVEREIGN ISSUES 0.2%
Republic of Paraguay International Bond
6.100% due 08/11/2044 1,600 1,632
Total Paraguay 1,632
(Cost $1,600)
PERU 1.9%
Corp. Financiera de Desarrollo S.A.
4.750% due 02/08/2022 12,900 13,438
SOVEREIGN ISSUES 0.6%
Fondo MIVIVIENDA S.A.
3.500% due 01/31/2023 6,300 6,024
Peru Government International Bond
2.750% due 01/30/2026 (b) EUR 700 m
6,795
Total Peru 20,233
(Cost $20,453)

PHILIPPINES 1.6%
CORPORATE BONDS & NOTES 1.0%

Power Sector Assets & Liabilities Management Corp.
7.390% due 12/02/2024 $ 8600 11,266
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(B F) (B4 F)

Philippines Government International Bond

3.950% due 01/20/2040 $ 5800 _$ 6,045
Total Philippines 17311
(Cost $16,479)

POLAND 0.8%
SOVEREIGN ISSUES 0.8%

Poland Government International Bond

5.000% due 03/23/2022 3,200 3,612
5.125% due 04/21/2021 4,000 4,537
Total Poland 8,149
(Cost $8,033)

ROMANIA 0.5%
SOVEREIGN ISSUES 0.5%

Romania Government International Bond

2.750% due 10/29/2025 EUR 4,600 5,151
Total Romania 5,151
(Cost $5,180)

SENEGAL 0.2%
SOVEREIGN ISSUES 0.2%

Senegal Government International Bond

8.760% due 05/13/2021 $ 2450 2,660
Total Senegal 2,650
(Cost $2,747)

SLOVENIA 5.1%
SOVEREIGN ISSUES 5.1%

Slovenia Government International Bond

5.260% due 02/18/2024 43,300 48,604

5.500% due 10/26/2022 2,000 22N

5.850% due 05/10/2023 2,500 2,897

Total Slovenia 53,772

(Cost $49,122)

SOUTH AFRICA 2.0%

CORPORATE BONDS & NOTES 2.0%

Eskom Holdings SOC Ltd.

5.750% due 01/26/2021 17,230 16,051

6.750% due 08/06/2023 5,100 4,762
20,803

SOVEREIGN ISSUES 0.0%

South Africa Government International Bond

3.750% due 07/24/2026 EUR 200 219

Total South Africa 21,022

(Cost $23,553)

SPAIN 1.2%

SOVEREIGN ISSUES 1.2%

Spain Government Bond

2.750% due 10/31/2024 8,900 10,804

Xunta de Galicia

6.964% due 12/28/2017 1,600 2,022

Total Spain 12,826

(Cost $13,112)

F A4VhA

HESHE B HESHE B
(Bify: F) (B F) (Bify: F) (BT F)
SRI LANKA 1.5% URUGUAY 2.6%
SOVEREIGN ISSUES 1.5% SOVEREIGN ISSUES 2.6%
Sri Lanka Government International Bond Uruguay Government International Bond
5.875% due 07/25/2022 §  75% § 7,266 4.125% due 11/20/2045 § 88 § 678
6.250% due 10/04/2020 2,800 2,825 4.375% due 10/27/2027 5,100 5,087
6.250% due 07/27/2021 5,645 5,628 5.100% due 06/18/2050 10022 9,020
Total Sri Lanka T 7.875% due 01/15/2033 9,610 12,301
(Cost $16,372) Total Uruguay 21,086
(Cost $28,261)
SUPRANATIONAL 0.2%
SOVEREIGN ISSUE! (EEIEYED
Africa Finance Corp. CORPORATE BONDS & NOTES 0.8%
4.375% due 04/29/2020 1,800 1832 Petroleos de Venezuela S.A.
' 5.375% due 04/12/2027 7,160 2,506
Total S tional 1 : q
e —— B 0% due 041122037 11131 3,840
’ 8.500% due 11/02/2017 1,647 1,198
ANZARI R 9.750% due 05/17/2035 1,840 773
SOVEREIGN ISSUES 0.7% 8317
Tanzania Government International Bond
6.538% due 03/09/2020 7,400 7,243 Bond
. 7.000% due 03/31/2038 10,040 3,790
(T:'"::;";:')"" 1243 7.650% due 04/21/2025 1,865 837
Lk 8.250% due 10/13/2024 1,730 666
[TUNISIA 1.2% 5098
SOVEREIGN ISSUES 1.2% Total Venezuela 13,410
Banque Centrale de Tunisie S.A. (Cost $22,866)
3.280% due 08/09/2027 ¥ 200,000 1,366 -
4,500% due 06/22/2020 EUR 800 893 VIETNAM 0.3% .
5.750% due 01/30/2025 § 3300 3108 SOREREIEHISUESIES g
8.250% due 09/19/2027 6,913 7,839 Vietnam Government International Bond
Total Tanisia P 4.800% due 11/19/2024 3,300 3,256
(Cost $14,289) Total Vietnam 3,256
(Cost $3,220)
[TURKEY 3.6%
CORPORATE BONDS & NOTES 3.0% ZAMBIA 0.4%
Export Credit Bank of Turkey SOVEREIGN ISSUES 0.4%
5.875% due 04/24/2019 30,850 32,403 Zambia Government International Bond
ISOVEREIGN ISSUES 0.6% 5.375% due 09/20/2022 5,080 3,791
Turkey Government International Bond Total Zambia ___ 3¢
4.875% due 04/16/2043 6,800 6,139 (Cost $4,991)
{:": I"“:;g) S . S < | 0RT-TERM INSTRUMENTS 23.7%
ost¥ T (COMMERCIAL PAPER 0.0%
UNITED ARAB EMIRATES 0.5% Fannie Mae
CORPORATE BONDS & NOTES 0.5% 0.260% due 02/02/2016 100 100
DP World Ltd.
6.850% due 07/02/2037 5,100 YV FEPURCHASE AGREEMENTS (o) 23.5%
247,637
e —
(Cost $5,760) Qi
ANZ National Bank
UNITED STATES 3.1% 0.030% due 11/02/2015 67 67
U.S. TREASURY OBLIGATIONS 3.1% 1.104% due 11/02/2015 AUD 55 39
U.S. Treasury Notes Bank of Tokyo-Mitsubishi UFJ Ltd.
0.007% due 07/31/2017 900 899 0.005% due 11/02/2015 ¥ 64639 53
U.S. Treasury Bonds 0.030% due 11/02/2015 $ 37 37
2.000% due 08/15/2025 31,800 31,382 Brown Brothers Harriman & Co.
Total United States 32,281 0.005% due 11/02/2015 ¥ 495 4
(Cost $32,813) Citibank N.A.
0.030% due 11/02/2015 § 18 118
HSBC Bank
0.100% due 11/02/2015 S6D 1 1
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JPMorgan Chase & Co.

0.030% due 11/02/2015 $ 167 % 167

National Australia Bank Ltd.

1.104% due 11/02/2015 AUD 18 "

Nordea Bank AB

0.030% due 11/02/2015 $ 38 38

Sumitomo Mitsui Banking Corp.

0.005% due 11/02/2015 ¥ 23,601 196

0.030% due 11/02/2015 $ 51 51

Wells Fargo Bank

0.030% due 11/02/2015 55 56
1310

0.108% due 01/07/2016 305 305

0.141% due 01/28/2016 1,013 1,012
1317

Total Short-Term 250,364

(Cost $248,816)

Total Investments in Securities 107.7% $ 1138274

(Cost $1,198,147)

Financial Derivative

Instruments (d)(f) (1.1%) (11,382)

(Cost or Premiums, net $(9,323))

Other Assets and Liabilities, net (6.6%) (70,197)

Net Assets 100.0% $ 1,056,695

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

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

(a) Perpetual maturity; date shown, if i p

| call date.

(b) When-Issued security.

next

BORROWINGS AND OTHER FINANCING TRANSACTIONS

The average amount of borrowings outstanding during the period ended October 31, 2015 was $2,517 at a weighted average interest rate of (1.279%).

LR

WEIHEF HHEF REBR wmHE EEEHE HEREHE $ERZ AR E LR fiE ﬂ)gﬁg??)
BOS 0.160% 10/30/2015 11/02/2015 ¢ 7,900 U.S. Treasury Notes 1.750% due 02/26/2022 $ (8,093) $ 7900 7,900
BPG 0.140% 10/30/2015 11/02/2015 16,700 U.S. Treasury Notes 0.184% due 04/30/2017 (17,043 16,700 16,700
BPG 0.150% 10/30/2015 11/02/2015 2,000 Freddie Mac 3.500% due 09/01/2045 (2,083 2,000 2,000
IND (0.210%) 10/30/2015 11/02/2015  EUR 90,000 Bank Nederlandse Gemeenten 3.000% due

03/30/2017; Caisse d'Amortissement de la Dette

Sociale 2.375% due 01/25/2024; Caisse

d'Amortissement de la Dette Sociale 4.125% due

04/25/2017; State of North Rhine-Westphalia

2.378% due 05/13/2033 (98,546 99,418 99,417
IND (0.210%) 11/02/2015 11/03/2015 90,000 European Investment Bank 0.500% due

11/15/2023; European Union 1.375% due

10/04/2029 (99,541) 99,419 99,418
SAL 0.160% 10/30/2015 11/02/2016 $ 22,200 U.S. Treasury Notes 0.626% due 11/30/2017 (22,666 22,200 22,200
Total Repurchase Agreements $ (247972) % 247631 % 247,635

" Includes accrued interest.




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 (received)/pledged as of October 31, 2015

LR YN—Z LR ST ER EEYD EEEA HED (RH) Ky bV
WEIHEF D D3 5| D3k Xth T Ot ERERS| EAN i S el )
Global/Master Repurchase Agreement
BOS $ 7900 $ [UR. 0§ 0 ¢ 7800 ¢ (8,093) § (193)
BPG 18,700 0 0 0 18,700 (19,126) (426)
IND 198,835 0 0 0 198,835 (198,087) 748
SAL 22,200 0 0 0 22,200 (22,666) (466)
Total Borrowings and Other Financing T i $ 247635  § 0§ 0 3 0

" 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 7, Principal Risks, in the Notes to Financial Statements for more information regarding master netting arrangements.

(d) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
SWAP AGREEMENTS: |

EHERD EHEF . _ EHERME
i/ ZH AVTIDR B 2 £ =] BETA 35 it REBIE HE aff
Receive 3Month USD-LIBOR 2.350% 10/02/2025 s 480 s (12]) s N7 s 0§ (14
Total Swap Agreements $ (127) $ (127) $ 0 $ 4

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, 2015:

(e) Cash of $699 has been as for traded and y cleared ial derivative i as of October 31, 2015. See Note
7. Principal Risks, in the Notes to Financial S for more i i garding master netting arrangements.
B A 7 SR A 7 B
iim i EEEENEEE iim it ZEEEE AT
BEWATvay bk} RAIvT &it wYATvay birt/)] 2AovT &it
Total Exchange-Traded or Centrally Cleared $ 0 3 0 3§ 0 % 03 0 % 0 3§ (14) (14}

(f) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

RERFME (8) &

HEIEF RER 2iELBE ZEGEE HE

BPS 1212015 $ 7,002 MXN 119,161 $ 183 $ 0
BRC 1212015 THB 110,999 $ 3,034 0 (831
CBK 1112015 EUR 10,012 11,126 65 0
CBK 1112015 $ 13,754 EUR 12,235 0 (237)
DUB 1112015 BRL 48,018 $ 11,962 0 (5261
DUB 1112015 WD 180,076 5,630 84 0
DUB 1112015 $ 12,274 BRL 48,018 24 0
DUB 1112015 " INR 9,376 2 0
DUB 1212015 BRL 48,018 $ 12,147 0 (222)
GLM 1112015 $ 4,480 GBP 2,936 44 0
GLM 01/2016 KRW 1,813,140 $ 1,681 0 (5
JPM 1112015 GBP 3,233 5,035 42 0
MSB 1112015 JPY 261,185 2178 " 0
MSB 1212015 MXN 119,161 6,915 0 (270
SCX 1212015 WD 9,534 293 0 (1
UAG 1112015 EUR 62,331 68,893 32 0
UAG 1112015 $ 7,678 EUR 6,779 0 (189)
UAG 1112015 2,169 JPY 261,185 0 (4



FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (B &
HE a5

H5IEF RER ZiELUEBR SZEGE R
UAG 11/2015 $ 5,548 TWD 180,076 $ 0 $ (2)
UAG 12/2015 JPY 261,185 $ 2,169 4 0
UAG 1212015 SGD 4,061 2,827 0 (691
UAG 12/2015 TWD 180,076 5,547 2 0
UAG 01/2016 MYR 46,078 10,828 132 0
Tatal Forward Foraign Currency Contracts $ 015 $ (1,608)
KELET

R BETA PAZVEN
Balance at 10/31/2014 0 $ 7,185 $ (165)
Sales 510 97,500 (649}
Closing Buys (265) (15,265) 273
Expirations (255) (89,400} 541
Exercised 0 0 0
Balance at 10/31/2015 0 $ 0 $ 0

SWAP AGREEMENTS: |

W1S%10A3 BEAD

BEEZHR AN JLITL KRBT 29 v T OfiifE
WEIHEF  BRES ) patil=] RILy k@ BETA Q) X (RE) (18) & HE aff
BOA Colombia Government International Bond 1.000%  03/20/2016 0.779% $ 200 $ 1 $ s 0 $ 0
BOA Colombia Government International Bond 1.000%  06/20/2019 1.719% 2,100 (4) (46) 0 (50
BOA Gazprom OAQ Via Gaz Capital S.A. 1.000%  03/20/2016 2.232% 5,000 (821 64 0 (18]
BOA Indonesia Government International Bond 1.000%  09/20/2020 2.102% 32,000 (1,333) (227) 0 (1,560
BRC Brazil Government International Bond 1.000%  12/20/2016 2.468% 600 (8] 2) 0 (10)
BRC Brazil Government International Bond 1.000%  03/20/2020 4.167% 15,200 (973) (889) 0 (1,862}
BRC Brazil Government International Bond 1.000%  06/20/2020 4.232% 3,700 (221) (264) 0 (485)
BRC Colombia Government International Bond 1.000%  06/20/2019 1.718% 100 0 2) 0 2)
BRC Peru Government International Bond 1.000%  12/20/2018 1.248% 7,100 (150) 104 0 (46)
BRC Russia Government International Bond 1.000%  12/20/2020 2.767% 2,000 (248) 86 0 (162}
CBK Brazil Government International Bond 1.000%  03/20/2020 4.167% 200 (8) (16) 0 (24)
CBK Peru Government International Bond 1.000%  03/20/2019 1.315% 3,800 (51) 16 0 (35)
GST Brazil Government International Bond 1.000%  12/20/2016 2.468% 1,000 (13) (3) 0 (16)
GST Brazil Government International Bond 1.000%  09/20/2020 4.289% 1,200 (82) (85) 0 (167)
GST Colombia Government International Bond 1.000%  06/20/2019 1.719% 2,400 (7) (51) 0 (58)
GST Gazprom OAQ Via Gaz Capital S.A. 1.000%  09/20/2020 3.631% 4,900 (715) 161 0 (654)
GST Peru Government International Bond 1.000%  03/20/2019 1.315% 12,700 (182) 65 0 (117)
GST South Africa Government International Bond 1.000%  09/20/2020 2.449% 5,300 (290) (50) 0 (340)
GST Turkey Government International Bond 1.000%  09/20/2020 2.448% 12,800 (815) (6) 0 (821)
HUS Brazil Government International Bond 1.000%  09/20/2020 4.289% 900 (661 (59) 0 (125)
HUS Colombia Government International Bond 1.000%  03/20/2016 0.779% 300 2 (1 1 0
HUS Peru Government International Bond 1.000%  03/20/2019 1.315% 15,000 219) 81 0 (138)
HUS South Africa Government International Bond 1.000%  12/20/2024 2.960% 13,600 (1,403) (556 0 (1,959)
JPM Brazil Government International Bond 1.000%  12/20/2016 2.468% 200 (2] m 0 (3)
JPM Peru Government International Bond 1.000%  12/20/2018 1.248% 3,580 (82) 58 0 (24)
JPM Peru Government International Bond 1.000%  03/20/2019 1.315% 8,500 (120) 42 0 (78)
JPM Russia Government International Bond 1.000%  09/20/2020 2.726% 13,900 (1,585] 529 0 (1,056
JPM South Africa Government International Bond 1.000%  12/20/2024 2.960% 6,000 (625) (239) 0 (864)
MYC Dominican Republic Government International
Bond 1.000%  06/20/2016 1.360% 1,200 (42) 40 0 (2)
Total Swap Agreements $  (9,323) $ 11,252) § 1 $ (10,576)

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 an indicator 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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