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(3) BEHMET4EAMER (the Schedule of Investments)
A ELa TR—P2F RVKE A4 hhL 27YF
(20184£10A31 8K 7#)

TR B
(Hf7: F) (B F)
INVESTMENTS IN SECURITIES 0.5%
[SHORT-TERM INSTRUMENTS 0.5%

Bank of Nova Scotia

1.690% due 11/01/2018 $ 16 $ 16
Citibank N.A.
1.690% due 11/01/2018 66 66
DBS Bank Ltd.
1.690% due 11/01/2018 17 17
JPMorgan Chase & Co.
1.690% due 11/01/2018 140 140
Sumitomo Mitsui Banking Corp.
1.690% due 11/01/2018 161 161
Sumitomo Mitsui Trust Bank Ltd.
1.690% due 11/01/2018 126 126

526
Total Short-Term 526
(Cost $526)
Total | in$S itil 526
(Cost $526)

0%
(HfT : F)

INVESTMENTS IN AFFILIATES 99.5%
D:

PIMCO Emerging Bond Income Fund (M)

(Cost $97,019) 7,344 104,573
Total Investments in Affiliates 104,573
(Cost $97,019)
Total Investments 100.0% $ 105,099
(Cost $97,545)
Net Assets 100.0% $ 105,099

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

* A zero balance may reflect actual amounts rounding to less than one thousand.
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k(M)

B) FLa TIv—
(20184F10A31 8K #)

SEEE il
(Efi ) (BT
INVESTMENTS IN SECURITIES 98.5%
JALBANIA 0.4%

Republic of Albania

ovg RUBR

3.500% due 10/09/2025 EUR  2200__$ 2,489
Total Albania 2,489
(Cost $2,534)
[ANGOLA 0.6%
Angolan Government International Bond
8.260% due 05/09/2028 $ 2,000 2,006
9.375% due 05/08/2048 1,200 1,210
Total Angola 3,216
(Cost $3,233)
JARGENTINA 4.7%
Bond
2.260% due 12/31/2038 EUR 9,350 5,944
5.000% due 01/16/2027 3,300 2,903
6.250% due 11/09/2047 1,500 1,264
6.875% due 04/22/2021 $ 4100 3,937
6.875% due 01/11/2048 4,650 3,429
7.125% due 07/06/2036 150 115
7.125% due 06/28/2117 200 149
7.820% due 12/31/2033 EUR 983 990
8.280% due 12/31/2033 $ 1,262 1,088
8.750% due 05/07/2024 200 205
Provincia de Buenos Aires
5.375% due 01/20/2023 EUR 400 375
5.750% due 06/15/2019 $ 3,300 3,292
Provincia de Entre Rios Argentina
8.750% due 02/08/2025 2,200 1,694
Provincia de la Rioja
9.750% due 02/24/2025 2,100 1,705
Total Argentina 27,090
(Cost $32,889)
IAZERBAIJAN 1.7%
Southern Gas Corridor CJSC
6.875% due 03/24/2026 5,400 5,809
State 0il Company of the Azerbaijan Republic
4.750% due 03/13/2023 2,600 2,513
8,382
ic of I ional Bond
4.750% due 03/18/2024 1,200 1,184
Total Azerbaijan 9,566
(Cost $9,487)
BAHAMAS 0.5%
Bond
6.000% due 11/21/2028 2,700 2,761
Total Bahamas 2,761
(Cost $2,700)

-~ IS <
AVhL T7oF (M)
EEEE B %EE B
(B F) (B F) (ﬁLL (BfL: F)
BERMUDA 1.2%
Chile Government International Bond
China Resources Gas Group Ltd. 3.240% due 02/06/2028 $ 300 $ 282
4.500% due 04/05/2022 $  7000_§ 7,067 3.625% due 10/30/2042 160 135
Total 7,067 3.860% due 06/21/2047 300 212
(Cost $7,230) 689
Total Chile 9,589
BRAZIL 6.2% (Cost $9,784)
Banco do Brasil S.A. [CHINA 1.8%
3.875% due 10/10/2022 3,586 3415
Centrais Eletricas Brasileiras S.A. CNAC HK Finbridge Co. Ltd.
5.750% due 10/27/2021 6,780 6,832 3.500% due 07/19/2022 600 579
0
Petrobras Global Finance BV 4.625% due 03/14/2023 3,400 3,396
5.299% due 01/27/2025 11,980 11,437 Minmetals Bounteous Finance BVI Ltd.
6.250% due 03/17/2024 2,800 2,843 3.125% due 07/27/2021 300 292
7.375% due 01/17/2027 700 721 4.200% due 07/27/2026 300 287
25,254 Sinopec Group Overseas Development 2014 Ltd.
4.375% due 04/10/2024 5,900 5,962
Brazil Minas SPE via State of Minas Gerais Total China 10,516
5.333% due 02/15/2028 10,700 10,392 (Cost $10,501)
Total Brazil 35,646
(Cost $36,078) — [COLOMBIA 2.5%
BRITISH VIRGIN ISLANDS 0.3% Ecopetrol S.A.
5.875% due 05/28/2045 4,550 4,363
Rosneft Finance S.A. 1.375% due 09/18/2043 2175 2,442
7.250% due 02102/2020 1,600 1,854 — G |
Total British Virgin Islands 1,654
(Cost $1,652) Colombia Government International Bond
6.125% due 01/18/2041 2,700 2,925
ICAMEROON 0.5% 1.375% due 09/18/2037 3,700 4,482
1,407
public of C i Bond Total Colombia 14,202
9.500% due 11/19/2025 2,600 2,122 (Cost $14,349)
Total Cameroon 2,122
(Cost $2.773) [COSTA RICA 0.8%
ICAYMAN ISLANDS 0.9% Costa Rica Government International Bond
5.625% due 04/30/2043 3,200 2,348
Interoceanica V Finance Ltd. 7.000% due 04/04/2044 2,050 1,702
0.000% due 05/15/2030 2,000 1,423 Instituto Costarricense de Electricidad
QNB Finance Ltd. 6.375% due 05/15/2043 500 358
3.688% due 02/12/2020 2,300 2,314 Total Costa Rica 4,406
3,131 (Cost $5,260)
[DOMINICAN REPUBLIC 2.6%
KSA Sukuk Ltd.
4.303% due 01/19/2029 1,200 1,178
Bond
[ofaliCaymantislands — 4915 5g50% due 01/26/2027 6,900 5,891
(Cost $4,459) 6.000% due 07/19/2028 2,100 2,087
o 6.850% due 01/27/2045 1,600 1,581
CHICETH72 6.875% due 01/29/2026 4,000 4,210
Total D R i 14,7
Corp. Nacional del Cobre de Chile (:n:l ;;;:z')ca" spublic — 178
3.625% due 08/01/2027 200 187
4.500% due 08/01/2047 300 278
4.875% due 11/04/2044 8,600 8,435

8,900



EFLad ITv—>

Vg

BEEE Bl
(EfL: F) (B F)

ECUADOR 1.8%
[SOVEREIGN ISSUES 1.8%

BEEE Bl
(Ef: F) (B F)

INDIA 0.4%
[SOVEREIGN ISSUES 0.4%

Ecuador Government International Bond Export-Import Bank of India
7.875% due 01/23/2028 $ 900 755 3.375% due 08/05/2026 $ 27008 2449
8.750% due 06/02/2023 2,550 2,445 Total India 2,409
8.875% due 10/23/2027 1,100 mn —
9.625% due 06/02/2027 1,200 1,107 (Cexsz 2y
9.650% due 12/13/2026 5,100 4,762 INDONESIA 6.9%
10.750% due 03/28/2022 200 207 CORPORATE BONDS & NOTES 4.1%
Total Ecuador 10,247 F ia Il PT
(Cost $11,147) 4.250% due 05/05/2025 4,400 4,147
Pelabuhan Indonesia Il Persero PT
EGYPT 2.0%
SOVEREIGN ISSUES 2.0% 4.875% due 10/01/2024 3,100 3,034
3 Pertamina Persero PT
Egypt Government International Bond
4.750% due 04/16/2025 ER 6,000 BEED [ A EALY i e
5.625% due 04/16/2030 300 o [ AT : A
6.125% due 01/31/2022 $ 300 297 Perusahaan Gas Negara Persero Thk
7.903% due 02/21/2048 4,200 37N 5.125% due 05/16/2024 7,400 7,344
8.500% due 01/31/2047 700 663 Perusahaan Listrik Negara PT
Total Egypt 11,426 6.150% due 05/21/2048 2,500 2,439
(Cost $13,072) 6.250% due 01/25/2049 1,800 1,770
23,084
EL SALVADOR 1.0% [SOVEREIGN ISSUES 2.8%
SOVEREIGN ISSUES 1.0% . .
Bond
El ional Bond 2.825% due 06/14/2023 EUR 400 an
7.625% due 09/21/2034 2,700 2730 3.750% due 04/25/2022 § 13,600 13,368
7.650% due 06/15/2035 3,265 3,008 5.125% due 01/15/2045 450 424
Total El Salvador 5,138 Lembaga Pembiayaan Ekspor Indonesia
(Cost $6,334) 3.875% due 04/06/2024 1,600 1,625
Perusahaan Penerbit SBSN Indonesia Il
IGHANA 0.8% 0
SOVEREIGN ISSUES 0.8% 4.400% due 03/01/2028 400 — 13‘7;
Republic of Ghana International Bond . —
7.875% due 08/07/2023 4,300 Meaq]  Iotllndonssia — & |
— (Cost $40,116)
Total Ghana 4399
(Cost $4,602) IRELAND 1.4%
[CORPORATE BONDS & NO 4%
= o I gy - N |
(s;gc;:m;‘:;ssu/oes 0.8% Vnesheconombank Via VEB Finance PLC
5.942% due 11/21/2023 3,200 3,07
[ataialaiGovemmeniBond 6.025% due 07/05/2022 5,000 4,876
4.375% due 06/05/2027 400 365 6.902% due 07/09/2020 200 202
4.875% due 02/13/2028 3,600 3,325
8.125% due 10106/2034 700 il otalleland £:139
— (Cost $8,420)
Total Guatemala 4502
(Cost $5,041) ISRAEL 0.1%
[SOVEREIGN ISSUES 0.1%
HORGIHORGIOS: Israel Government International Bond
9
CORPORATE BONDS & NOTES 0.5% 4.125% due 01/17/2048 900 843
Huaneng Hong Kong Capital Ltd.
3.600% due 10/30/2022 (o] 2,900 pligl]l  Totllsraol 839
— (Cost $892)
Total Hong Kong ﬂ
(Cost $2,900) IVORY COAST 1.8%
SOVEREIGN ISSUES 1.8%
HUNGARY 0.4% o
Ivory Coast Government International Bond
SOVEREIGNISSUES0.1% 5.125% due 06/15/2025 EUR 2,900 3,243
Hungary Government International Bond 5.250% due 03/22/2030 5,200 5411
5.750% due 11/22/2023 2400 2578 g.625% due 03/22/2048 1,600 1622
Total Hungary 2516 Total Ivory Coast 10,276
(Cost $2,617) (Cost $11.743) - |

AT B
(BfL: F) (B F)
[JAMAICA 0.4%
SOVEREIGN ISSUES 0.4%
Jamaica Government International Bond
7.875% due 07/28/2045 $ 1800 % 2218

Total Jamaica 2,218
(Cost $1,980)

[JORDAN 0.4%
SOVEREIGN ISSUES 0.4%

Jordan Government International Bond
7.375% due 10/10/2047 2,600

Total Jordan
(Cost $2,562)

[KAZAKHSTAN 0.9%
[CORPORATE BONDS & NOTES 0.3%

KazMunayGas National Co. JSC

2,361
2,361

5.375% due 04/24/2030 1,600 1,593
SOVEREIGNISSUESOS%
Bond

6.500% due 07/21/2045 3,100 3,703

Total Kazakhstan 5,296

(Cost $4,672)

[KENYA 0.7%

SOVEREIGN ISSUES 0.7%

Kenya Government International Bond

5.875% due 06/24/2019 3,800 3,830

Total Kenya 3,830

(Cost $3,821)

LUXEMBOURG 5.0%

[CORPORATE BONDS & NOTES 5.0%

Gazprom Neft 0AO Via GPN Capital S.A.

4.378% due 09/19/2022 11,700 11,480

6.000% due 11/27/2023 2,700 2,790

Sberbank of Russia Via SB Capital S.A.

5.500% due 02/26/2024 (b) 14,300 14,327

Total Luxembourg 28,597

(Cost $28,442)

MEXICO 3.6%

[CORPORATE BONDS & NOTES 2.2%

Banco Nacional de Comercio Exterior SNC

3.800% due 08/11/2026 1,100 1,058

Petroleos Mexicanos

4.250% due 01/15/2025 2,400 2,170

4.875% due 02/21/2028 EUR 1,500 1,722

6.350% due 02/12/2048 $ 1762 1471

6.376% due 01/23/2045 6,000 5,010

6.750% due 09/21/2047 1,300 1,119
12,550

SOVEREIGN ISSUES 1.4%

Mexico Government International Bond

4.000% due 03/15/2115 EUR 4,600 4,510
4.600% due 01/23/2046 $ 1,900 1,648
5.550% due 01/21/2045 2,100 2,082

8,300
Total Mexico 20,850

(Cost $23,220)

RUF A4VAL T7U R (M)
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ot Bl
(B F) (B F)
IMONGOLIA 1.5%

BEEE Bl
(Efr: F)  (BfL:F)

Total Panama $_8n2
(Cost $8,363)
Mongolia Government International Bond
5.125% due 12/05/2022 $ 5250 § 4985 IPARAGUAY 0.4%
5.625% due 05/01/2023 200 191 SOVEREIGN ISSUES 0.4%
8.750% due 03/09/2024 3400___ 3866 Paraguay Government International Bond
Total Mongolia 8,842 5.600% due 03/13/2048 $ 500 481
(Cost $9,280) 6.100% due 08/11/2044 1,800 1,818
NAMIBIA 0.1% Total Paraguay 2299
1%
SOVEREIGN ISSUES 0.1% feetszuis)
Namibia Government International Bond IPERU 1.0%
5.250% due 10/29/2025 800 728 CORPORATE BONDS & NOTES 0.1%
Total Namibia 123 Petroleos del Peru S.A.
(Cost $794) 5.625% due 06/19/2047 900 860
N IGERLAYZIe5] SOVEREIGN ISSUES0.0% |
4%
SOVEREIGN ISSUES 2.4% DI,
3.500% due 01/31/2023 5,100 4,909
Nigeria Government International Bond —
§.375% due 07/12/2023 4,200 4200  TotalPeru — 5769
6.500% due 11/26/2027 2,400 2210 (Cost $5,980)
7.143% due 02/23/2030 4,800 4,421 -
7.625% due 11/28/2047 800 ZLRNN HILIPPINES 0.9%
7.896% due 02/23/2038 500 45
7.875% due 02/16/2032 1,600 1,545 Philippines Government International Bond
Total Nigeria 13542 3.950% due 01/20/2040 5600 5172
(Cost $14,728) Total Philippines 5,172
(Cost §5,639)
[OMAN 4.1%
ISOVEREIGN ISSUES 4.1% [QATAR 0.5%
Oman Government International Bond SOVEREIGN ISSUES 0.5%
3.625% due 06/15/2021 1,200 117 Qatar Government International Bond
4.125% due 01/17/2023 1,200 1,152 5.103% due 04/23/2048 2,700 2,741
5.375:& due 03/08/2027 5,700 5,381 Total Qatar 2,747
5.625% due 01/17/2028 8,800 8,404 (Cost $2,700) —
6.500% due 03/08/2047 2,000 1,793
Oman Sovereign Sukuk SAOC [ROMANIA 0.2%
4.397% due 06/01/2024 3,600 3,400 SOVEREIGN ISSUES 0.2%
5.932% due 10/31/2025 2,200 2,200 R f I ional Bond
Total Oman 23,501 2.875% due 05/26/2028 EUR 800 913
(Cost $24,304) Total Romania a3
(Cost $888)
[PAKISTAN 0.8%
[SOVEREIGN ISSUES 0.8% RUSSIA 0.6%
Pakistan Government International Bond [CORPORATE BONDS & NOTES 0.6%
6.875% due 12/05/2027 2,800 2688 SCF Capital Designated Activity Co.
Third Pakistan International Sukuk Co. Ltd. 5.375% due 06/16/2023 $ 3,500 3,380
5.BDU:A1 due 10/13/2021 1,300 1,263 Total Russia 3,380
5.625% due 12/05/2022 600 575 (Cost $3,500) —
Total Pakistan 4,526
(Cost $4,706) [SAUDI ARABIA 1.1%
SOVEREIGN ISSUES 1.1%
PANAMA 1.4% Saudi Government International Bond
CORPORATE BONDS & NOTES 0.1% 3.625% due 03/04/2028 600 564
Autoridad del Canal de Panama 4.000% due 04/17/2025 2,700 2,656
4.950% due 07/29/2035 700 n1 4.500% due 04/17/2030 3,000 2,963
[SOVEREIGN ISSUES 1.3% Total Saudi Arabia 6,183
Panama Government International Bond (Cost $6,254)

4.300% due 04/29/2053 3,200 2,869
4.500% due 05/15/2047 1,800 1,784
6.700% due 01/26/2036 2,280 2,142

1,395

SEEE B
(BfL: F) (B F)
ISENEGAL 0.7%
[SOVEREIGN ISSUES 0.7%

Senegal Government International Bond

4.750% due 03/13/2028 EUR 1,400 § 1485

6.250% due 05/23/2033 $ 1,100 954

6.750% due 03/13/2048 2000 165

Total Senegal 4,095

(Cost $4,838)

[SOUTH AFRICA 4.3%

CORPORATE BONDS & NOTES 1.0%

Eskom Holdings SOC Ltd.

5.750% due 01/26/2021 1,830 1,757

6.350% due 08/10/2028 4,300 4,156

5913

SOVEREIGN ISSUES 3.3%

South Africa Government International Bond

4.300% due 10/12/2028 2,000 1,710

4.665% due 01/17/2024 3,100 2,970

4.850% due 09/27/2027 8,300 7,520

4.875% due 04/14/2026 5,000 4,636

5.875% due 06/22/2030 2,000 1,888
157241

Total South Africa 24,631

(Cost $25,952)

ISPAIN 0.5%

[SOVEREIGN ISSUES 0.5%

Autonomous Community of Catalonia

4.900% due 09/15/2021 EUR  2500_ 3049

Total Spain 3,049

(Cost $2,903)

ISRI LANKA 3.0%

SOVEREIGN ISSUES 3.0%

Sri Lanka Government International Bond

5.126% due 04/11/2019 $ 200 197

5.750% due 01/18/2022 1,000 934

5.876% due 07/26/2022 6,826 6,406

6.000% due 01/14/2018 200 198

6.126% due 06/03/2025 600 528

6.200% due 05/11/2027 1,000 858

6.250% due 10/04/2020 1,900 1,841

6.250% due 07/27/2021 5,345 5,094

6.850% due 11/03/2025 1,000 910

Total Sri Lanka 16,966

(Cost $18,310)

[SUPRANATIONAL 0.3%

SOVEREIGN ISSUES 0%

Africa Finance Corp.

4.375% due 04/29/2020 900 904

Banque Ouest Africaine de Developpement

5.000% due 07/27/2027 900 859

Total Supranational 1,763

(Cost $1,783)

'ANZANIA 0.4%

SOVEREIGN ISSUES 0.4%

Tanzania Government International Bond

8.544% due 03/09/2020 2,433 2,49

Total Tanzania 2,495

(Cost $2,473)

RUF A42hL 72k (M)
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HEEE B
(Ef: F) (B F)
RINIDAD AND TOBAGO 0.1%

ISOVEREIGN ISSUES 0.1%

Trinidad & Tobago Government International Bond
4.500% due 08/04/2026 $ 900§ 837
Total Trinidad and Tobago 837
(Cost $907)

UNISIA 0.2%
[SOVEREIGN ISSUES 0.2%

Banque Centrale de Tunisie International Bond

3.280% due 08/09/2027 ¥ 200,000 1,414
Total Tunisia 1414
(Cost $1,944)

URKEY 4.0%
[SOVEREIGN ISSUES 4.0%
Export Credit Bank of Turkey
5.375% due 10/24/2023 $ 9700 8,621
Turkey Government International Bond
3.250% due 03/23/2023 2,100 1,808
4.875% due 04/16/2043 6,100 4,344
5.125% due 02/17/2028 3,800 3,217
5.750% due 03/22/2024 1,700 1,687
5.750% due 05/11/2047 1,300 988
7.250% due 12/23/2023 2,500 2,485
Total Turkey 23,048
(Cost $26,649)
UKRAINE 3.7%
[SOVEREIGN ISSUES 3.7%
Ukraine Government International Bond
0.000% due 05/31/2040 1,600 826
7.375% due 09/26/2032 2,000 1,672
7.750% due 09/01/2020 6,100 6,088
7.750% due 09/01/2021 5,500 5,425
7.750% due 09/01/2023 1,700 1,622
7.750% due 08/01/2024 3,800 3,573
7.750% due 09/01/2027 2,100 1,884
Total Ukraine 21,090

(Cost $22,167)

UNITED ARAB EMIRATES 0.7%
[CORPORATE BONDS & NOTES 0.7%

Abu Dhabi Crude 0il Pipeline LLC

3.650% due 11/02/2029 600 556
4.600% due 11/02/2047 3,700 3,511
Total United Arab Emirates 4,067
(Cost $3,940)

UNITED KINGDOM 0.7%

CORPORATE BONDS & NOTES 0.3%
State Savings Bank of Ukraine Via SSB #1 PLC

9.376% due 03/10/2023 1,450 1,457
Ukreximbank Via Biz Finance PLC

9.626% due 04/27/2022 2,250 2,280
Total United Kingdom 3,731
(Cost $3,794)

HEEE B
(Efr: F)  (BfL: F)
UNITED STATES 0.1%

[MORTGAGE-BACKED SECURITIES 0.1%

CIVIC Mortgage LLC

4.350% due 11/25/2022 $ 436 % 435
Total United States 435
(Cost $435)

URUGUAY 2.4%
[SOVEREIGN ISSUES 2.4%

Uruguay Government International Bond

4.375% due 10/27/2027 3,000 2,972
5.100% due 06/18/2050 6,222 5918
7.875% due 01/15/2033 3,610 4,709
Total Uruguay 13,599
(Cost $13,738)

ENEZUELA 1.2%
[CORPORATE BONDS & NOTES 0.5%

Petroleos de Venezuela S.A. (c)

5.375% due 04/12/2027 4,430 809
5.500% due 04/12/2037 11,131 2,059
2,868
ional Bond (c)
6.000% due 12/09/2020 1,310 328
7.000% due 03/31/2038 10,040 2,430
7.650% due 04/21/2025 595 152
8.250% due 10/13/2024 1,730 m
9.250% due 09/15/2027 2,880 742
11.950% due 08/05/2031 160 41
4,194
Total Venezuela 1,062
(Cost $19,409)

AMBIA 0.4%
[SOVEREIGN ISSUES

Zambia Government International Bond

5.376% due 09/20/2022 3,000 2,032
Total Zambia 2,032
(Cost $2,131)

SHORT-TERM INSTRUMENTS 5.5%
[REPURCHASE AGREEMENTS (e) 4.8%

21,700

[SOVEREIGN ISSUES 0.6%

Ukraine Government International Bond

12.559% due 02/28/2019 (d) 3,200 3,154
IME DEPOSITS 0.1%

Bank of Nova Scotia

1.690% due 11/01/2018 " 1

Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.300%) due 11/01/2018 ¥ 10 0

Brown Brothers Harriman & Co.

(0.570%) due 11/01/2018 EUR 1 2

5.190% due 11/01/2018 ZAR 1 0

Citibank N.A.

(0.570%) due 11/01/2018 EUR 15 17

1.690% due 11/01/2018 $ 46 46

DBS Bank Ltd.

1.690% due 11/01/2018 12 12

SEEE B
(Bfr: F) (8L F)

HSBC Bank
(0.570%) due 11/01/2018 EUR 34 8 39
0.620% due 11/01/2018 SGD 1 0
JPMorgan Chase & Co.
1.690% due 11/01/2018 $ 99 99
National Australia Bank Ltd.
0.770% due 11/01/2018 AUD 1 1
Sumitomo Mitsui Banking Corp.
(0.570%) due 11/01/2018 EUR 32 36
(0.300%) due 11/01/2018 ¥ 2 0
1.690% due 11/01/2018 $ 114 114
Sumitomo Mitsui Trust Bank Ltd.
(0.570%) due 11/01/2018 EUR 166 188
(0.300%) due 11/01/2018 ¥ 9 0
1.690% due 11/01/2018 $ 88 88
653

Total Short-Term | 31,507
(Cost $31,478)
Total Investments in Securities 98.5% $ 563,815
(Cost $604,977)
Financial Derivative

Instruments (f)(h) 0.5% 2,862
(Cost or Premiums, net $(38))
Other Assets and Liabilities, net 1.0% 5741
Net Assets 100.0% $ 572,418

AhL T7U R (M)



ELa TIX—P29 KUK A4VhAL 272K (M)

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEP

BER OF CONTRACTS):

*

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

(a) Perpetual maturity; date shown, if i p next call date.
(b) Contii convertible ity.

(c) Security is in default.

(d) Coupon represents a yield to maturity.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

(e) REPURCHASE AGREEMENTS:

LRE2HY
H5|HEF HHEF RFB bi1=! EEeEE  PREE 18 4R R HRff 6 LA DR
MBC 2.290% 10/31/2018 11/01/2018  $ 27,700 U.S. Treasury Notes 1.875% due 10/31/2022 $ (28,605 27,700 $ 27,102
Total Repurchase Agreements $ (28,605) $ 27,700 §$ 21,702

(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 pedged/(received) as of October 31, 2018:

LREH YIR—R LR FERHER EEYD BEEA EHROEA RV EIVR
H5|HEF DFEE DX i EIT0F%N X Z Db FEERS| (ZH) RS r—0
Global/Master Repurchase Agreement
MBC $ 27,702 % 0 0§ 0 ¢ 21,702 % (28,605)  § (903)
Total Borrowings and Other Financing Tr i $ 21,702 § 0 0§ 0

" Includes accrued interest.

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.

@

The average amount of borrowings outstanding during the period ended October 31, 2018 was $2,375 at a weighted average interest rate of 0.851%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

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

FUTURES CONTRACTS:

picil ki [RA 2B G8) & & A
Euro-Bund 10-Year Bond December Futures Long 12/2018 6 $ 1 $ [ m
U.S. Treasury 2-Year Note December Futures Short 12/2018 42 2% 5 0
U.S. Treasury 20-Year Bond December Futures Long 1212018 74 #412) 0 (87)
U.S. Treasury 30-Year Bond December Futures Long 12/2018 46 (30) 0 (30)
Total Futures Contracts $ [(aki] $ 5 3 118
[SWAP AGREEMENTS:
NIBEI0A3IABRND - =
B 2 1734 F 9LIst KREJFME _ EBEIME
RiEH £F bkl =] Adby ke BETAO i35 it @ (8) # HE aff
Deutsche Bank AG 1.000% 06/20/2019 0.698% EUR 5,900 $ 2 $ 29 $ 0 $ 0
7 EEZM - RERFE __EBENS
AVTIIR/bSvvT 7 mE BETAES i3 i @ (18) # # aff
CDX.EM-29 Index 1.000% 06/20/2023  § 1,600 $ (60) $ 1 $ 0 $ m
CDX.EM-30 Index 1.000% 12/20/2023 2,300 (107) 1 0 (M
$ (167) $ 2 $ 0 $ 2
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EHEFID EHEF RER EENEEALE
X3/ ZE AVTIIR B 27 prtI] HMETH i i (8) # 7 &
Pay 3-Month USD-LIBOR® 2.800% 03/16/2021 $ 30,400 $ (185) $ (158) $ 0 $ N4
Receive 3-Month USD-LIBOR®! 2.643% 03/16/2022 30,400 153 128 13 0
Pay 3-Month USD-LIBOR 1.750% 06/21/2047 8,200 (2,451) (913) 0 (64)
Receive 6-Month EURIBOR® 1.000% 03/20/2029 EUR 3,700 17 2 3 0
Receive 6-Month EURIBOR® 1.500% 03/20/2049 6,500 67 (88 0 (4)
Pay 6-Month HUF-BIBOR® 2.250% 12/19/2023 HUF 1,934,600 (65) 15 0 (19
Pay IBMEXID 8.120% 09/18/2023 MXN 156,300 (229) (241) 0 (75)
Receive IBMEXID 8.363% 09/11/2028 93,100 220 228 59 0
$ (2,473) $ (1,027) $ 75 $  (166)
Total Swap Agresments $ (2,619) 3 (996) $ 15 $ (168

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, 2018:

(g9) Cash of $7,290 has been pledged as for traded and centrally cleared fii i ivative i as of October 31, 2018. See
Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

SRURAE R SEE ERREESAE
15 fits TEIWS B i LTINS B
Bt Fvay bt/ A99T &ait EYATvay bt/ AI9T &t
Total Exchange-Traded or Centrally Cleared $ 0 ¢ 5 ¢ % § 80 8 0 ¢ {1e) (168) $ 1286)

""" 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 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 agreemerts 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.

The prices and resulting values for credit default swap agreements on credit indices 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
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.

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.

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

(18) #

H5IH8F RFA RiELAE ZHGER

BOA 1112018 GBP 1,491 $ 1,950 $ 44 $ 0
BOA 1112018 $ 1,436 JPY 161,200 0 8)
BOA 1212018 JPY 161,200 $ 1,440 8 0
BOA 01/2018 $ 2,482 EGP 47,448 87 0
BPS 11/2018 EUR 40,74 $ 48,103 1941 0
BPS 01/2018 $ 3,212 EGP 62,168 108 0
BRC 11/2018 ARS 657 $ 17 0 (1
BRC 11/2018 HUF 575,866 EUR 1,778 18 1Al
CBK 1112018 EUR 2,106 $ 2,419 34 0
CBK 01/2019 $ 7,416 EGP 137,815 71 (1)
FBF 1212018 SGD 4,081 $ 2978 42 0
GLM 1212018 MYR 9,765 2,363 32 0
HUS 11/2018 BRL 2,142 518 0 (59)
HUS 11/2018 $ 576 BRL 2,142 0 0
HUS 11/2018 ZAR 46,159 $ 3,423 298 0
HUS 03/2019 $ 1,097 EGP 20,622 14 0
JPM 11/2018 JPY 161,200 $ 1,432 3 0
JPM 11/2018 $ 2,006 EUR 1,768 0 3)
JPM 11/2018 3,169 ZAR 46,159 0 (43)
JPM 02/2019 ZAR 46,159 $ 3,129 43 0
MYI 11/2018 BRL 2142 576 0 0
MYI 11/2018 $ 577 BRL 2142 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

(i8) #

m5|HEF RFA ZiE LA ZREE & s

MYl 12/2018 BRL 2,142 $ 579 $ 0 $ 0
SCX 11/2018 $ 46,759 EUR 41,078 0 (216)
SeX 12/2018 EUR 41,078 $ 46,876 m 0
SCX 12/2018 KRW 1,813,140 1,634 4 0
SCX 12/2018 TWD 295,327 9,702 124 0
S06 11/2018 $ 1815 GBP 1,491 0 10)
$06 12/2018 GBP 1,491 $ 1,917 9 0
Total Forward Foreign Currency Contracts $ 3,137 $ (352)

[SWAP AGREEMENTS:

2018510831 BEHD
B (XHh) 13774 F LSy b JLIT L RERIME _;ZtZML
2F #HE ATLyEO HMETAC i (BER) (8 @ 3 afE

v EGEES RiEH
MYC Russia Government International Bond (1.000%)  06/20/2023 1.380% $ 11,500 $ 191 $ 0 ¢ 1M $ 0
18E10R31BESR
B3 1Y774F Loyt _ TUIF L REREE _g;g‘_ﬁwm%r
H5|HF SRES 7 bEGlE] RTLy RS BETAY  Zih (FH) (8) # =1
BOA Colombia Government International Bond 1.000%  06/20/2019 0.412% $ 2,100 $ 4 $ 14 % 10 $ 0
BRC Colombia Government International Bond 1.000%  06/20/2019 0.412% 100 0 1 1 0
BRC Egypt Government International Bond 1.000%  12/20/2019 2.233% 7,600 (87) 9 0 (96)
BRC Peru Government International Bond 1.000%  12/20/2018 0.167% 7,100 (150) 166 16 0
BRC Qatar Government International Bond 1.000% 12/20/2018 0.150% 2,100 14 (9) 5 0
BRC Qatar Government International Bond 1.000%  06/20/2022 0.498% 500 2 12 10 0
BRC Qatar Government International Bond 1.000% 12/20/2022 0.569% 3,400 16 45 61 0
CBK Peru Government International Bond 1.000% 03/20/2019 0.165% 3,800 (51) 68 17 0
CBK Qatar Government International Bond 1.000% 06/20/2022 0.498% 12,000 30 191 m 0
FBF Ecuador Government International Bond 5.000%  12/20/2020 5.657% 6,300 (282) 248 0 (44)
GST Colombia Government International Bond 1.000%  06/20/2019 0.412% 2,400 m 19 12 0
GST Indonesia Government International Bond 1.000%  06/20/2023 1.440% 2,200 (24) (14) 0 (38)
GST Peru Government International Bond 1.000%  03/20/2019 0.165% 12,700 (182) 238 56 0
GST Qatar Government International Bond 1.000% 12/20/2018 0.150% 3,400 17 (9) 8 0
HUS Argentina Government International Bond 5000%  03/20/2018 2.808% 400 2 4 6 0
HUS Peru Government International Bond 1.000% 03/20/2019 0.165% 15,000 219) 285 66 0
HUS Qatar Government International Bond 1.000%  12/20/2018 0.150% 1,100 7 4 3 0
HUS Saudi Government International Bond 1.000%  06/20/2023 0.841% 2,500 10 10 20 0
JPM Argentina Government International Bond 5.000% 12/20/2022 5.990% 4,800 458 (590) 0 (132)
JPM Nigeria Government International Bond 1.000%  06/20/2019 2.831% 2,300 (22) m 0 (23)
JPM Peru Government International Bond 1.000% 12/20/2018 0.167% 3,580 (82) 90 8 0
JPM Peru Government International Bond 1.000% 03/20/2019 0.165% 8,500 (120) 157 37 0
MYC Argentina Government International Bond 5.000% 06/20/2022 5.953% 4,000 362 (445) 0 (93)
MYC Argentina Government International Bond 5.000%  12/20/2022 5.890% 1,000 87 (115) 0 (28)
MYC Qatar Government International Bond 1.000%  12/20/2022 0.569% 500 m 10 9 0
NGF Egypt Government International Bond 1.000%  12/20/2018 1.860% 300 3 3 0 0
NGF Egypt Government International Bond 1.000%  06/20/2019 1.882% 7,400 21 (12) 0 (33)
NGF Qatar Government International Bond 1.000%  06/20/2022 0.498% 1,700 (15) 46 31 0
NGF Saudi Government International Bond 1.000%  12/20/2021 0.808% 200 0 2 2 0
$ (289) $ 401 s 539 $  (487)
Total Swap Agreements $ (98) $ 381 $ 70 $ 1481
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