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ISHORT-TERM INSTRUMENTS 5.6%

BNP Paribas Bank

0.005% due 11/01/2021 $ 1% 1
Citibank N.A.
0.005% due 11/01/2021 1 1
JPMorgan Chase Bank N.A.
0.005% due 11/01/2021 2 2
Sumitomo Mitsui Banking Corp.
0.005% due 11/01/2021 3 3
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 11/01/2021 1 1

8
0.043% due 01/18/2022 (a) 200 200
Total Short-Term Instruments 208
(Cost $208)
Total Investments in Securities 208
(Cost $208)

O%
(B F)

INVESTMENTS IN AFFILIATES 94.6%
[OTHER INVESTMENT COMPANIES 94.6%

PIMCO Bermuda Bank Loan Fund (M)

(Cost $3,103) 265 3,479
Total Investments in Affiliates 3479
(Cost $3,103)
Total Investments 100.2% $ 3,687
(Cost $3,311)
Financial Derivative

Instruments (b) (0.2%) 9

(Cost or Premiums, net $0)

Net Assets 100.0% $ 3678

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

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

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRBT (1)
RE

HEIEF RFEA ZELBE SHRE K af
BOA 1172021 GBP 2 $ 3 $ 0 $ 0
BOA 1172021 $ 57 AUD 79 2 0
BOA 1172021 303 GBP 224 4 0
BPS 1172021 AUD 4 $ 3 0 0
BPS 1172021 BRL 1,638 290 0 0
BPS 1112021 EUR 5 6 0 0
BPS 1112021 INR 225 3 0 0
BPS 1112021 KRW 3,572 3 0 0
BPS 1112021 MXN 6,187 306 5 0
BPS 1172021 $ 308 BRL 1,638 0 (18)
BPS 1112021 12 GBP 9 0 0
BPS 1112021 0 INR Al 0 0

3
~
4
\¢
I
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) &

HBIHEF RER ZELBE ZHGER

BPS 1172021 $ 316 KRW 375,347 $ 5 $ 0
BPS 1112021 312 MXN 6,329 0 (4
BPS 11/2021 48 TRY 435 0 (3]
BPS 12/2021 INR 7N $ 0 0 0
BPS 12/2021 $ 13 BRL 75 0 0
BPS 1212021 305 MXN 6,187 0 (5]
BPS 01/2022 36 TRY 337 0 (2|
CBK 1172021 BRL " $ 2 0 0
CBK 1172021 GBP 2 3 0 0
CBK 1172021 IDR 4,376,705 309 0 0
CBK 1172021 INR 22,597 302 0 0
CBK 1172021 $ 2 BRL " 0 0
CBK 1172021 3N IDR 4,457,293 4 0
CBK 1212021 307 4,360,269 0 (1
CBK 1212021 301 INR 22,610 0 1
GLM 1112021 CAD 1 $ 6 0 0
GLM 1172021 INR 225 3 0 0
GLM 1112021 KRW 366,029 313 0 0
GLM 1112021 TRY 384 40 0 0
GLM 1112021 491 51 0 0
GLM 1112021 369 39 0 0
GLM 1172021 $ o4 TRY 488 0 3)
GLM 1212021 313 KRW 366,371 0 (1)
GLM 1212021 50 TRY 489 0 0
GLM 1212021 39 375 0 0
GLM 01/2022 40 397 0 0
HUS 1172021 AUD 37 $ 28 0 0
HUS 1172021 EUR 1 1 0 0
HUS 1172021 IDR 42,396 3 0 0
HUS 1172021 MXN 62 3 0 0
HUS 1172021 TRY 28 3 0 0
HUS 1172021 $ 33 TRY 2686 0 (4)
HUS 12/2021 15 AUD 20 0 0
IND 1112021 BRL 75 $ 13 0 0
IND 1172021 RUB 213 3 0 0
IND 1112021 $ 14 BRL 75 0 0
JPM 1112021 BRL 75 $ 13 0 0
JPM 1172021 CAD 17 14 0 0
JPM 1172021 MXN 81 4 0 0
JPM 1112021 $ 13 BRL 75 0 0
MYl 1172021 AUD 361 $ 27 0 0
MYl 1112021 BRL 1,685 302 3 0
MYl 1112021 RUB 143 2 0 0
MYl 1112021 $ 299 BRL 1,685 0 0
MYl 1112021 309 RUB 22,609 10 0
MYl 1172021 12 TRY 12 0 1
MYl 11/2021 2 17 0 0
MYl 1112021 4 35 0 0
MYl 1112021 10 92 0 (1
MYl 1112021 45 408 0 3]
MYl 1212021 M AUD 361 0 0
MYl 1212021 300 BRL 1,685 0 3l
SCX 1112021 AUD 4 $ 3 0 0
SCX 1112021 EUR 258 298 0 0
SCX 1112021 GBP 1 1 0 0
SCX 1112021 IDR 42,693 3 0 0
SCX 1112021 KRW 5,896 5 0 0
SCX 12001 $ 306 EUR 264 0 (1)
SCX 1112021 29 TRY 267 0 2)
SCX 1212021 299 EUR 258 0 0
SCX 1212021 25 TRY 232 0 il
SSB 1112021 BRL 17 $ 3 0 0
SSB 1112021 $ 3 BRL 17 0 0
SSB 1212021 BRL 17 $ 3 0 0
TOR 1112021 CAD 379 306 0 0
TOR 1112021 GBP 228 314 1 0
TOR 1112021 $ 205 AUD 283 8 0



Y (WORLD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

RERFFH ($8) #*

HBIHEF RER ZELBE ZHGER ¥

TOR 1172021 $ 318 CAD 403 $ 7 $ 0
TOR 12/2021 306 379 0 0
TOR 1212021 314 GBP 228 0 [}
UAG 1172021 RUB 22,259 $ 317 3 0
UAG 11/2021 TRY 5 0 0 0
UAG 1172021 420 44 0 0
UAG 11/2021 $ 63 AUD 73 2 0
UAG 1172021 309 INR 23,026 0 (2)
UAG 12/2021 314 RUB 22,178 0 3
UAG 12/2021 32 TRY 275 0 (3)
UAG 12/2021 0 5 0 0
UAG 02/2022 44 438 0 0
Total Forward Foreign Currency Contracts $ 54 $ 163)
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INVESTMENTS IN SECURITIES 98.9%
BANK LOAN OBLIGATIONS 86.6%

AAdvantage Loyality IP Ltd.
5.500% due 04/20/2028 $
Adevinta ASA

3.750% due 06/26/2028
Advantage Sales & Marketing, Inc.
5.250% due 10/28/2027

Aggreko

5.250% due 08/17/2026 EUR
Aggreko

5.750% due 08/17/2026 $
AHP Health Partners, Inc.

4.000% due 08/04/2028

Air Canada

4.250% due 08/11/2028

Alliant Holdings Intermediate LLC
3.337% due 05/09/2025

Allied Universal Holdco LLC
4.250% due 05/12/2028

Algha 3 BV

3.000% due 03/18/2028

Altice France S.A.

4.126% due 08/14/2026

American Trailer World Corp.
4.500% due 03/03/2028

AP Core Holdings Il LLC

6.260% due 09/01/2027

Applovin Corp.

3.500% due 10/26/2028

Arches Buyer, Inc.

3.750% due 12/06/2027

Artera Services LLC

4.500% due 03/06/2025

Asurion LLC

3.087% due 11/03/2024

3.212% due 11/03/2023

3.337% due 12/23/2026
athenahealth, Inc.

4.377% due 02/11/2026

Avantor Funding, Inc.

2.500% due 11/21/2024

Azalea TopCo, Inc.

3.629% due 07/24/2026

Bally's Corp.

3.750% due 08/06/2028

BK LC Lux SPV Sarl

3.750% due 04/27/2028

Caesars Resort Collection LLC
2.837% due 12/23/2024

3.587% due 07/21/2025

Canada Goose, Inc.

4.250% due 10/07/2027

Carnival Corp.

3.750% due 06/30/2025

Casino, Guichard-Perrachon S.A.
4.000% due 08/31/2025 EUR
Castlelake Aviation Ltd.

3.250% due 10/08/2026 $
Castlelake Aviation Ltd.

3.260% due 10/22/2026

CCI Buyer, Inc.

4.500% due 12/17/2027

Chobani LLC

4.500% due 10/20/2027

Cimpress PLC

4.000% due 05/17/2028

Citadel Securities LP

2.587% due 02/02/2028

2,960
1,372
4,615

560
2,200
1,150
1,600
2,101
1,400
1,496
1,942
1,691
2,975
4,075
5,319
1,646
1,103
1,514
1,154
3,085

874
1,469
1,826

920

3,578
3,098

1,861
1,m

975

301
1474
1,672
1,856
1,244

2,289

$

B (i
(Bf1 - F)

3,073
1,374
4,636

629
2,189
1,154
1,618
2,087
1,401
1,496
1,938
1,684
2,985
4,070
5,303
1,642
1,096
1,612
1,143
3,098

875
1,460
1,826

920

3,565
3,105

1,867
1,710
1,128

300
1,472
1,678
1,861
1,248

2,212
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(BfL . F) (BfL: F)
Clarios Global LP
3.337% due 04/30/2026 $ 423 % 420
CNT Holdings I Corp.
4.500% due 11/08/2027 995 998
Commscope, Inc.
3.337% due 04/06/2026 4,017 3,970
Conduent Business Services LLC
4.750% due 10/16/2028 1,450 1,461
Cornerstone Building Brands, Inc.
3.750% due 04/12/2028 2,105 2,106
Cornerstone OnDemand, Inc.
4.250% due 10/16/2028 1,650 1,648
Cowen, Inc.
4.000% due 03/24/2028 2,506 2,519
CQP Holdco LP
4.250% due 06/05/2028 2,993 2,992
CSC Holdings LLC
2.580% due 04/15/2027 1477 1,451
DEI Sales, Inc.
6.250% due 04/23/2028 1,407 1,401
Diamond (BC) BV
3.500% due 09/29/2028 2,350 2,348
Diamond Sports Group LLC
3.340% due 08/24/2026 6,667 3,527
Dun & Bradstreet Corp.
3.338% due 02/06/2026 181 1,807
Endurance International Group Holdings, Inc.
4.250% due 02/10/2028 4,394 4,322
Energizer Holdings, Inc.
2.750% due 12/22/2027 687 686
Envision Healthcare Corp.
3.837% due 10/10/2025 5,168 4,289
Equiniti
5.000% due 10/29/2028 900 891
ExGen Renewables IV LLC
3.500% due 12/16/2027 676 678
First Student Bidco, Inc.
3.500% due 07/21/2028 3,000 2,983
Flex Acquisition Co., Inc.
4.000% due 02/23/2028 1,771 1,774
Forest City Enterprises LP
3.587% due 12/08/2025 63 62
Formula One Management Ltd.
3.500% due 02/01/2024 2,750 2,748
Foundation Building Materials, Inc.
3.750% due 02/03/2028 995 988
Frontier Communications Corp.
4.500% due 05/01/2028 3,128 3181
Gainwell Acquisition Corp.
4.750% due 10/01/2027 6,182 6,207
Gibson Brands, Inc.
5.750% due 06/26/2028 1,026 1,021
GIP Il Blue Holding LP
5.500% due 09/29/2028 4,850 4,868
Global Medical Response, Inc.
5.260% due 03/14/2025 2,400 2,392
Golden Entertainment, Inc.
3.750% due 10/21/2024 657 657
Golden Nugget, Inc.
3.250% due 10/04/2023 2,419 2,410
Grinding Media, Inc.
4.750% due 10/12/2028 2,025 2,030
Herens Holdco Sarl
4.750% due 07/03/2028 1,796 1,801
Hertz Corp.
4.000% due 06/30/2028 1,769 1773
H-Food Holdings LLC
3.775-6.000% due 06/23/2025 1,228 1,226
Hilton Grand Vacations Borrower LLC
3.500% due 08/02/2028 1,625 1,630

Hub International Ltd.

2.852% due 04/25/2025 $
Hudson River Trading LLC

3.087% due 03/20/2028

Hyperion Materials & Technologies, Inc.

5.000% due 08/30/2028
iHeartCommunications, Inc.
3.087% due 05/01/2026

INEOS Enterprises Holdings Ltd.
4.500% due 08/28/2026

INEOS Styrolution Group GmbH
3.260% due 01/29/2026

Instant Brands Holdings, Inc.
5.750% due 04/12/2028

Insulet Corp.

3.750% due 05/04/2028
Intelsat Jackson Holdings S.A.
5.760% due 10/13/2022 (b)
8.000% due 11/27/2023

IRB Holding Corp.

4.250% due 12/15/2027

Ivanti Software, Inc.

5.750% due 12/01/2027

Jazz Pharmaceuticals PLC
4.000% due 05/05/2028

KKR Apple Bidco LLC

3.500% due 09/22/2028

Kronos Acquisition Holdings, Inc.
4.250% due 12/22/2026

LABL, Inc.

5.500% due 10/29/2028

LBM Acquisition LLC

4.500% due 12/17/2027
LifeMiles Ltd.

6.250% due 08/30/2026
LifePoint Health, Inc.

3.837% due 11/16/2025
Madison IAQ LLC

3.750% due 06/21/2028
Magenta Buyer LLC

5.750% due 07/27/2028
Majordrive Holdings IV LLC
4.500% due 05/12/2028
Mattress Firm, Inc.

5.000% due 09/25/2028

Mauser Packaging Solutions Holding Co.

3.337% due 04/03/2024
Mavenir Systems, Inc.
5.250% due 08/13/2028
McAfee LLC

3.837% due 09/30/2024
McGraw-Hill Education, Inc.
5.260% due 07/28/2028
Medline Borrower LP
3.750% due 10/23/2028
Messer Industries GmbH
2.632% due 03/01/2026
MetroNet Systems Holdings LLC
4.500% due 05/26/2028

MH Sub I LLC

3.587-4.750% due 09/13/2024
Mitchell International, Inc.
4.250% due 10/15/2028

MPH Acquisition Holdings LLC
4.750% due 08/17/2028
Nouryon Finance BV

2.839% due 10/01/2025
Numericable U.S. LLC
2.879% due 07/31/2025

4,561
2,145
1,926
1,863
1,329
1,197
2,287
1,870

1,150
1,707

2,642
4,856

773
1,475
1,456

125
2,690
2,215
2,758
1,247
3,325
1,347

875
1,509
2,275
2,681

875

2,000

2,868
3,887
3,000
3,475
2,815

2,741
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4516
2,136
1,930
1,851
1,333
1,199
2,281
1,877

1,163
1,726

2,646
4,865

775
1474
1,418

122
2,660
2,211
2,755
1,246
3,325
1,349

884
141
2,287
2,687

869

2,004

2,878
3,885
2,976
3,396
2,798

2,706
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Option Care Health, Inc.
3.250% due 10/27/2028 $ 1,425
Ortho-Clinical Diagnostics, Inc.
3.080% due 06/30/2025 1,209
Oryx Midstream Services Permian Basin LLC
3.750% due 10/05/2028 2,300
Pactiv Evergreen, Inc.
3.337% due 02/05/2026 1
4.000% due 09/20/2028 1,450
Padagis LLC
5.250% due 07/06/2028 2,600
Parexel International Corp.
4.000% due 08/11/2028 1,375
Park River Holdings, Inc.
4.000% due 12/28/2027 2,199
Penn National Gaming, Inc.
3.000% due 10/15/2025 479
Peraton Corp.
4.500% due 02/01/2028 5,164
Petco Health & Wellness Co., Inc.
4.000% due 03/03/2028 3,281
Phoenix Guarantor, Inc.
3.338% due 03/05/2026 2,835
Polaris Newco LLC
4.500% due 06/02/2028 4,550
Prime Security Services Borrower LLC
3.500% due 09/23/2026 1,566
Pug LLC
3.587-4.750% due 02/12/2027 4,255
Rackspace Technology Global, Inc.
3.500% due 02/15/2028 180
RE[MAX LLC
3.000% due 07/21/2028 823
Recycle & Resource U.S. LLC
4.000% due 07/08/2028 2,450
Redstone HoldCo 2 LP
5.500% due 04/27/2028 3,200
Restoration Hardware, Inc.
3.000% due 10/20/2028 1,426
Sabre GLBL, Inc.
4.000% due 12/17/2027 3,716
Scientific Games International, Inc.
2.837% due 08/14/2024 3,790
Sequa Mezzanine Holdings LLC
7.750% due 11/28/2023 2,119
10.000% due 07/23/2025 3,098
Shutterfly LLC
5.750% due 09/25/2026 1,675
Signify Health LLC
3.750% due 06/22/2028 1,150
Sitel Group
4.250% due 08/28/2028 2,300
SkyMiles IP Ltd.
4.750% due 10/20/2027 1,150
Solenis International LP
4.250% due 09/21/2028 2,550
Sophia LP
4.000% due 10/07/2027 1,696
Sotera Health Holdings LLC
3.250% due 12/11/2026 3125
Spirit Aerosystems, Inc.
6.000% due 01/15/2025 2,630
SRS Distribution, Inc.
4.250% due 06/02/2028 424
Staples, Inc.
4.626% due 09/12/2024 587
5.126% due 04/16/2026 2411
Starwood Property Mortgage LLC
4.000% due 07/26/2026 1,726

B
(BfL = F)

$

1,425
1,210
2,294

1
1,448

2,608
1,378
2,192

479
5,180
3,284
2819
4,566
1,566
4,247

179

818

573
2,321

1,729
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Station Casinos LLC

2.500% due 02/08/2027 $ 1962 $ 1,835
Summer (BC) Bidco B LLC

5.250% due 12/04/2026 950 951
Sunshine Luxembourg VIl Sarl

4.500% due 10/01/2026 202 202
Surgery Center Holdings, Inc.

4.500% due 08/31/2026 1,067 1,07
SWF Holdings I Corp.

4.750% due 10/06/2028 1,400 1,391
Sycamore Buyer LLC

2.750% due 09/24/2028 950 950
Synlab Bondco PLC

2.500% due 07/01/2027 EUR 3500 & 4031
Tahoola, Inc.

4.500% due 08/17/2028 $ 1,300 1,300
Team Health Holdings, Inc.

3.760% due 02/06/2024 3,440 3,285
Tempo Acquisition LLC

3.750% due 11/02/2026 2,781 2,792
TGP Holdings Ill LLC

1.750-4.250% due 06/29/2028 (b) 958 958
TIBCO Software, Inc.

3.840% due 06/30/2026 2,561 2519
TK Elevator Midco GmbH

4.000% due 07/30/2027 3,044 3,063
TransDigm, Inc.

2.337% due 08/22/2024 2,607 2,585
Travel + Leisure Co.

2.337% due 05/30/2025 1,456 1,447
Trident TPI Holdings, Inc.

4.500% due 09/15/2028 (b) 1,926 1,932
U.S. Renal Care, Inc.

5.125-6.500% due 06/26/2026 3,635 3,620
Uber Technologies, Inc.

3.587% due 04/04/2025 2,080 2,083
United AirLines, Inc.

4.500% due 04/21/2028 1,996 2,026
United Talent Agency LLC

4.750% due 07/07/2028 650 649
Univision Communications, Inc.

4.000% due 05/05/2028 3,425 3,427
USS Ultimate Holdings, Inc.

4.750% due 08/25/2024 4,321 4,335
Verscend Holding Corp.

4.087% due 08/27/2025 3,438 3,449
Viad Corp.

5.500% due 07/30/2028 1,775 1,786
Victoria's Secret & Co.

3.750% due 06/30/2028 1,050 1,049
Waystar Technologies, Inc.

4.087% due 10/22/2026 214 214
WCG Purchaser Corp.

5.000% due 01/08/2027 2,451 2,467
Weber-Stephen Products LLC

4.000% due 10/30/2027 2,490 2,499
Welbilt, Inc.

2.587% due 10/23/2025 2,502 2,485
Wheel Pros, Inc.

5.250% due 05/11/2028 175 773
White Cap Buyer LLC

4.500% due 10/19/2027 4,752 4,768
Woof Holdings, Inc.

4.500% due 12/21/2027 1,632 1,636
WWEX UNI TopCo Holdings LLC

5.000% due 07/26/2028 2,000 2,008

HEEE Bl
(B F) (B F)

Zayo Group Holdings, Inc.

3.087% due 03/09/2027 $ 3719 § 3,666

Total Bank Loan Obligations 368,896

(Cost $368,474)

Freedom Mortgage Corp.

6.825% due 01/15/2027 2,150 2,041

OneMain Finance Corp.

3.500% due 01/15/2027 1,600 1,566
3,607

Allied Universal Holdco LLC

3.6256% due 06/01/2028 EUR 700 796

Cinemark USA, Inc.

5.875% due 03/15/2026 $ 425 421

Clear Channel Outdoor Holdings, Inc.

7.750% due 04/15/2028 5,050 5237

Community Health Systems, Inc.

6.125% due 04/01/2030 1,000 985

Coty, Inc.

5.000% due 04/15/2026 2,375 2,431

DaVita, Inc.

3.750% due 02/15/2031 1,150 1,091

Fortress Transp ion & [ LLC

6.500% due 10/01/2025 500 515

Full House Resorts, Inc.

8.250% due 02/15/2028 800 847

Midas 0pCo Holdings LLC

5.626% due 08/15/2029 2,326 231

Prime Healthcare Services, Inc.

7.250% due 11/01/2025 2,600 2,772

Staples, Inc.

7.500% due 04/15/2026 1,300 1,316

TransDigm, Inc.

4.625% due 01/15/2029 375 373

19,167

Clearway Energy Operating LLC

3.750% due 02/15/2031 600 595

CommScope, Inc.

4.750% due 09/01/2029 1,200 1,179

Diamond Sports Group LLC

5.375% due 08/15/2026 100 57

Occidental Petroleum Corp.

5.500% due 12/01/2025 (d) 400 440

Vine Energy Holdings LLC

6.750% due 04/15/2029 1,800 2,042
4,313

Total Corporate Bonds & Notes 21,087

(Cost $27,021)

Australia and New Zealand Banking Group Ltd.

0.005% due 11/01/2021 48 48

Bank of Nova Scotia

0.005% due 11/01/2021 4 4

BNP Paribas Bank

(0.280%) due 11/01/2021 ¥ 1920 17

0.005% due 11/01/2021 $ 332 332

Brown Brothers Harriman & Co.

(0.280%) due 11/01/2021 ¥ 8 0

Citibank N.A.

0.005% due 11/01/2021 $ 324 324

(M)
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DBS Bank Ltd.

0.005% due 11/01/2021 $ 136 ¢ 136
DnB Bank ASA
0.005% due 11/01/2021 2 2
JPMorgan Chase Bank N.A.
0.005% due 11/01/2021 647 647
MUFG Bank Ltd.
(0.280%) due 11/01/2021 ¥ 26328 231
National Australia Bank Ltd.
0.005% due 11/01/2021 $ 16 16
Royal Bank of Canada
0.005% due 11/01/2021 67 67
Sumitomo Mitsui Banking Corp.
0.005% due 11/01/2021 1,278 1,278
Sumitomo Mitsui Trust Bank Ltd.
(0.280%) due 11/01/2021 ¥ 3154 28
0.005% due 11/01/2021 $ 221 221
3,357
0.048% due 02/24/2022 (f) 2,800 2,800
0.050% due 03/31/2022 6,900 6,898
0.061% due 04/14/2022 8,400 8,398
18,096
0.050% due 02/15/2022 (c) 3,600 3,599
Total Short-Term Instruments 25,052
(Cost $25,053)
Total Investments in Securities (a) 98.9% $ 421,035
(Cost $420,548)
Financial Derivative
Instruments (e)(g) 0.0% 30
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 1.1% 4,674
Net Assets 100.0% % 425739

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

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

(a) The ion of Total by geographic region as of October 31, 2021 is 88.7% of Net Assets in the United States and other countries comprising
of 10.2% of Net Assets in aggregate.

(b) All or portion of this amount repi 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

(c) Coupon represents a yield to maturity.

_ . MisffE D
RiTE y—K wmHa migH ARk i it LR
Occidental Petroleum Corp. 5.500% 12/01/2026 03/08/2021 $ 426 $ 440 0.10%
(e) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
EBSFD _ EBEE
X4h/ZER EHERATIIR EEEF wmHR BETE minflite  RERFME (8 & KE fafit
Receive 3-Month USD-LIBOR 0.250% 06/16/2023 $ 47,800 $ 196 $ 169 $ 17 8 0
Receive 3-Month USD-LIBOR 0.500% 06/16/2026 12,900 395 112 1 0
Total Swap Agreements $ 591 $ 21 $ 18 § 0

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

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of October 31, 2021:

(f) Securities with an aggregate market value of $701 and cash of $35 have been as coll; | for traded and ly cleared fi
derivative instruments as of October 31, 2021. See Note 8, Master Netting Arrangements, in the Notes to Financial for more i i
regarding master netting arrangements.

SRURERREE SRREERAR
5 i LEEEE KR 5 i ZEEEE R
BEWAJvay it/ A7y T &t FEYFTvar it/ oy &t
Total Traded or y Cleared $ 0$ 0§ 18 $ 18 $ 0 § 0 $ 0 $ 0

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

KRB (8)
AE =]

WEIHEF REA ZEAE ZHAEE

BPS 1112021 $ 3,353 EUR 2,879 $ 0 $ (21
BRC 11/2021 JPY 31,537 $ 2686 10 0
SCX 1112021 EUR 10,103 11,715 23 0
SCX 1212021 1,224 8,365 0 0
Total Forward Foreign Currency Contracts $ 33 $ (21)
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