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(3) & MEE24BAHME (the Schedule of Investments)
ELd F4<y Tw—Sv4 a—h)L Rk 270K J (UPY)
(20154 2 B28HIRTE)

HEeR F HEeR B HESH B
(B F) (B F) (B F) (B F) (B4 0 F) (B4 - F)
INVESTMENTS IN SECURITIES 105.9% INDONESIA 10.0% POLAND 20.3%
BRAZIL 11.0% SOVEREIGN ISSUES 10.0% SOVEREIGN ISSUES 20.3%
SOVEREIGN ISSUES 11.0% i i Bond Poland Government International Bond
Brazil Notas do Tesouro Nacional Serie F 5.625% due 05/16/2023 IDR 300,000 $ 2 3.250% due 07/25/2025 PN 200 $ 60
10.000% due 01/01/2017 BRL 31 $ 123 6.126% due 05/15/2028 889,000 63 3.750% due 04/25/2018 200 5
10.000% due 01/01/2021 2,010 652 6.375% due 04/15/2042 272,000 18 4.000% due 10/25/2023 20 62
10.000% due 01/01/2025 40 13 6.626% due 05/15/2033 22,000 2 5.250% due 10/26/2017 1,000 295
Total Brazil o8 8.250% due 07/15/2021 96,000 8 5.250% due 10/26/2020 500 159
(Cost $1.231) 8.250% due 06/15/2032 4,946,000 47 5.500% due 10/26/2019 1,100 346
8.375% due 03/15/2024 844,000 7 5.750% due 10/26/2021 1,330 443
CHINAZ1% 8.375% due 03/15/2034 388,000 3 5.750% due 09123/2022 100 3
CORPORATE BONDS & NOTES 2.8% A5 o Y el 9 Total Poland 1.456
. 10.500% due 08/15/2030 83,000 8 (Cost $1518)
Sinopec Group Overseas Development 2014 Ltd. 12.900% due 06/15/2022 270,000 % "
1.032% due 04/10/2017 $oom____ - S—
otal Indonesia 4%
SOREREIGNIISSUESHsid (Cost$911) ISOVEREIGN ISSUES 2.4%
China Government International Bond e .
Romania Government International Bond
2.600% due 11/22/2016 ONH 2000 313 [ONEINE ' AT e o
Total China 513 SOVEREIGN ISSUES 8.2% 5.750% due 01/27/2016 100 2%
(Cost $530) Malaysia Government International Bond 5.750% due 04/29/2020 100 30
4.160% due 07/15/2021 MYR 105 30 5.950% due 06/11/2021 200 61
COLOMBIA 4.9% 4.181% due 07/15/2024 200 5 "
CORPORATE BONDS & NOTES 02% 4.240% due 0210712018 %00 B e 17
Financi Desarrollo Territorial S.A. Findeter 4.378% due 11/29/2019 345 9
7.875% due 08/12/2024 COP 37,000 15 mgjﬁ gue gi%gggg 4gg 1:; RUSSIA 2.7%
- ue
SOVEREIGN ISSUES 2.7%
SOVEREIGNISSUESHT:A 4.709% due 09/15/2026 50 15 : -
Colombia Government International Bond . Russia Government International Bond
9.850% due 06/28/2027 76,000 ) [T 581 §.200% due 01/31/2018 RUB 200 3
R (Cost $611) 6.800% due 12/11/2019 1,100 13
5.000% due 11/21/2018 161,000 6 D A0 Ly ]
T (o DT B 3 5% 7.500% due 03/15/2018 300 4
MG fe A CORPORATE BONDS & NOTES 0.8% 7.500% due 02/27/2019 1,500 20
7.000% due 09/11/2019 30,000 13 - fpood ‘
7.000% due 05/04/2022 60,000 % Petroleos Mexicanos 7.600% due 04/14/2021 10,100 123
7 6004 due 08/26/2028 ER & 7.190% due 09/12/2024 MXN 800 54 7.600% due07/20/2022 2,200 2%
10.000% due 07/24/2024 150,000 ) SOVEREIGN ISSUES 2.7% Total Russia 190
338 Mexico Government International Bond (Cost $529)
; 4.750% due 06/14/2018 1,880 126
Total Colombi 353 /
T 7.750% due 11/23/2034 b2 IR S0UTH AFRICA 13.4%
8.500% due 11/18/2038 370 32 SOVEREIGN ISSUES 13.4%
HONG KONG 2.8% 10.000% due 12/05/2024 210 18 South Africa Government International Bond
CORPORATE BONDS & NOTES 2.8% 194 6.500% due 02/28/2041 ZAR 100 7
h y
Huaneng Hong Kong Capital Ltd. Total Mexico 248 %ggn//: sue ggg;ggg} 1233 129
3.375% due 06/11/2018 § 20 201 (Cost $287) ot
7.250% due 01/16/2020 2,840 26
e jemans S
SOVEREIGN ISSUES 0.7% M5 Ly g
— s 8.250% due 09/15/2017 2,300 205
HUNGARY 0.6% Nigeria Government Bond 8.500% due 01/31/2037 200 18
SOVEREIGN ISSUES 0.6% 7.000% due 10/23/2019 NGN 3,100 n 10.500% due 12/21/2026 300 31
T e —— 10.700% due 05/30/2018 500 2 ——— —
0/ al Soul rica
6.500% due 06/24/2019 HUF 6400 2% }ggggnf g”g ggggggfg lg?g zg (Cost $1.259)
6.750% due 11/24/2017 4,440 18 o '
AN 0 16.390% due 01/27/2022 1,300 7 —
Total Hunga 46 - 9%
(Cost ssa)g " T:"' :'1':9"’ LN SOVEREIGN ISSUES 1.9%
Loty Inter-American Development Bank
DERU T 7.350% due 09/12/2018 DR 1,810,000 139
SOVEREIGN ISSUES 2.0% Total Supranational 139
Peru Government International Bond (Cost $145)
5.700% due 08/12/2024 PEN 350 115
6.900% due 08/12/2037 90 31
Total Peru 146
(Cost $144)
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HERR B {ii BT
(Bif © F) (4L F) (B4 F)
THAILAND 1.9% Financial Derivative
SOVEREIGN ISSUES 1.9% Instruments (c){e) (2.8%) $ (202)
Thailand Government Bond (Cost or Premiums, net $8)
1.250% due 03/12/2028 (a) THB 3476 $ 94 Other Assets and Liabilities, net (3.1%) (221)
3.875% due 06/13/2019 1,200 39 Net Assets 100.0% $ 1184
Total Thailand 133
(Cost $153)
TURKEY 5.1%
SOVEREIGN ISSUES 5.1%
Turkey Government International Bond
3.000% due 07/21/2021 (a) TRY 195 83
3.000% due 08/02/2023 (a) 200 86
6.300% due 02/14/2018 100 38
7.100% due 03/08/2023 100 37
8.800% due 11/14/2018 100 2l
8.800% due 09/27/2023 200 82
Total Turkey 367
(Cost $413)
UNITED STATES 4.4%

U.S. TREASURY OBLIGATIONS 4.4%
U.S. Treasury Notes

3.126% due 04/30/2017 (b $ 30 _ 316

Total United States 316

(Cost $316)

[SHORT-TERM INSTRUMENTS 3.0%

[TIME DEPOSITS 3.0%

ANZ National Bank

0.030% due 03/02/2015 3 3

Bank of Tokyo-Mitsubishi UFJ Ltd.

0.005% due 03/02/2015 ¥ 366 3

0.030% due 03/02/2015 $ 5 5

Brown Brothers Harriman & Co.

0.005% due 03/02/2015 ¥ 4 0

4.950% due 03/02/2015 ZAR 68 6

Citibank N.A.

0.030% due 03/02/2015 $ 33 33

DBS Bank Ltd.

0.030% due 03/02/2015 60 60

DnB NORBank ASA

0.030% due 03/02/2015 2 20

HSBC Bank

0.005% due 03/02/2015 ¥ 180 2

0.005% due 03/02/2015 SGD 2 2

0.086% due 03/02/2015 GBP 0 1

4.850% due 03/02/2015 ZAR 646 56

JPMorgan Chase & Co.

0.030% due 03/02/2015 $ 20 2

Sumitomo Mitsui Banking Corp.

0.005% due 03/02/2015 ¥ 163 1

Wells Fargo Bank

0.030% due 03/02/2015 $ 4 4
216

Total Short-Term Instruments 216

(Cost $216)

Total Investments in Securities 105.9% $ 1607

(Cost $9,223)
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS):

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Principal amount of security is adjusted for inflation.

BORROWINGS AND OTHER FINANCING TRANSACTIONS
SALE-BUYBACK TRANSACTIONS:

FARRDRE
BEIHBF EARF #AB #HYB HAREY DX
BCY 0.142%  02/26/2015 03/05/2015 $ (319) $ (319)
Total Sale-Buyback Transactions $ (319)

""" The average amount of borrowings outstanding during the period ended February 28, 2015 was $14 at a weighted average interest rate of 0.172%.
% Payable for sale-buyback transactions includes $0 of deferred price drop.

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing T ions and collateral (received)/p as of February 28, 2015:

(b) Securities with an aggregate market value of $316 have been pledged as collateral under the terms of the following master agreements as of February 28,

2015.

L2 UR=ZLARD  FARRERE EFEY D BEHEA BRO E
mEIEF DEm ik D3 Xih Z Ot S HIE| (E®W) /EAD THRK—T =0
Master Securities Forward Transactions Agreement
BCY $ 0 s 0 % 319)  $ 0 ¢ (319) $ 36§ 13)
Total Borrowings and Other Financing i $ 0 $ 0 8 (319)  $ 0

" Net exposures represent 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.

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

FUTURES CONTRACTS:
EHEEE

48 8 BA R REBEFMHR HAE ffE
10-Year USD Deliverable Interest Rate Swap March Futures Short 03/2015 1 $ (3) $ 0 $ 0
Total Futures Contracts $ 3) $ [ 0
SWAP AGREEMENTS:
EHEFO EWEF EDIERS
X/ B AVTFIIR #HPE BETE Kizk1ii-4 REBET (1) 4 RE h=Lid
Receive 3-Month USD-LIBOR 1.750% 06/17/2018 $ 100 $ 2) $ 0 0 $ 0
Receive 3-Month USD-LIBOR 2.000% 12/18/2018 120 3) (1Al 0 0
Receive 3-Month USD-LIBOR 3.000% 12/18/2023 30 12) 12) 0 0
Pay 3-Month ZAR-SAJIBOR 7.750% 09/16/2025 ZAR 100 0 0 0 0
Receive 6-Month JPY-LIBOR 0.250% 09/18/2015 ¥ 140,000 m 1 0 0
Receive 6-Month JPY-LIBOR 0.250% 03/18/2017 10,000 0 0 0 0
Receive 6-Month JPY-LIBOR 0.150% 12/18/2017 90,000 0 0 0 0
Receive 6-Month JPY-LIBOR 0.500% 09/17/2021 10,000 m 0 0 0
Pay IBMEXID 5.630% 10/11/2021 MXN 800 0 0 0 0
Pay IBMEXID 5.750% 09/02/2022 6,400 4 1 0 12)
Pay IBMEXID 5.980% 08/26/2024 400 0 0 0 0
Receive IBMEXID 5.665% 01/23/2025 1,200 1 1 0 0
Pay IBMEXID 7.380% 02/09/2029 200 2 1 0 0
Total Swap Agreements $ 2) $ 1 $ 0 $§ 2
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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 February 28, 2015:

(d) Cash of $45 has been as for traded and cleared fi i ivative i as of February 28, 2015. See Note
7, Principal Risks, in the Notes to Financial for more i i ing master netting arrangements.
SRREBREE SRREBRAR
_ Tl FBieEE _ Wl ZHEMSARE
HBhATvay % AI9vT &t FYAT v %9 2997 At
Total Exchange-Traded or Centrally Cleared $ 0§ 0§ [ 0 $ 0§ 0§ 2) § 2)

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

SREBPEFAM (18) 2

BEIHEF RFER 2 LBE ZREBE HE £
AZD 04/2015 IDR 801,065 $ 62 1 $ 0
AZD 04/2015 JPY 800 7 0 0
BOA 03/2015 RUB 4,656 76 1 0
BOA 03/2015 $ 8 JPY 1,000 0 0
BOA 03/2015 154 MXN 2,198 0 7
BOA 03/2015 n RUB 4,656 4 0
BOA 04/2015 CLP 24,397 $ 39 0 0
BOA 04/2015 MYR 26 7 0 0
BOA 04/2015 RON n 18 0 0
BOA 04/2015 $ 51 BRL 147 0 0
BOA 04/2015 79 HUF 2,617 1 0
BOA 06/2015 cop 60,245 $ 25 1 0
BOA 06/2015 $ 56 cop 133,868 0 3)
BOA 07/2015 PN 86 $ 2 0 0
BOA 07/2015 $ 10 BRL 28 0 m
BPS 03/2015 BRL 163 $ 56 2 0
BPS 03/2015 $ 58 BRL 163 0 (5)
BPS 06/2015 45 copP 104,244 0 (4)
BPS 07/2015 PEN 32 $ 10 0 0
BRC 03/2015 TRY 36 14 0 0
BRC 04/2015 HUF 2,749 10 0 0
BRC 04/2015 MYR 62 7 0 0
BRC 04/2015 PIN 82 2 0 0
BRC 04/2015 RUB 695 " 0 0
BRC 04/2015 $ 2% INR 1,628 0 0
BRC 04/2015 14 RON 56 0 0
BRC 04/2015 ZAR 2,124 $ 181 1 0
BRC 05/2015 MXN 12 7 0 0
BRC 05/2015 THB 563 17 0 0
BRC 05/2015 $ 2 THB 789 0 0
BRC 06/2015 cop 26,697 $ n 0 0
BRC 07/2015 $ 29 PLN 108 0 0
CBK 03/2015 CLP 6,863 $ " 0 0
CBK 03/2015 RUB 3,193 52 1 0
CBK 03/2015 $ 16 cop 39,904 0 0
CBK 03/2015 8 JPY 1,000 0 0
CBK 03/2015 7 MXN 1,103 0 3
CBK 03/2015 45 RUB 3,193 6 0
CBK 04/2015 PEN 30 $ 10 0 0
CBK 04/2015 $ 47 CLP 29,082 0 0
CBK 04/2015 ZAR 308 $ 27 1 0
CBK 05/2015 $ 6 IDR 76,380 0 0
CBK 05/2015 2 KRW 26,675 0 0
CBK 05/2015 9 MXN 140 0 0
CBK 06/2015 cop 12,175 $ 5 0 0
CBK 06/2015 $ 12 cop 29,500 0 0
ouB 03/2015 BRL 136 $ 49 2 0
DUB 03/2015 CLP 2,500 4 0 0
ouB 03/2015 $ 47 BRL 135 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

REREFM (18) 2

3T RHEA B LER BRER RE A%

DuB 04/2015 HUF 2,436 $ 9 $ 0 $ 0
puB 04/2015 IDR 26,300 2 0 0
pus 04/2015 PEN 38 13 0 0
puB 04/2015 $ 14 CLP 8,723 0 0
puB 04/2015 13 MXN 197 0 0
puB 04/2015 7 MYR 26 0 0
DuB 05/2015 MXN 642 $ 43 0 0
DuB 05/2015 $ 14 IDR 181,080 0 0
DuB 05/2015 5 MXN 75 0 0
pus 06/2015 cop 51,170 $ 2 1 0
DuB 06/2015 $ 92 cop 218,730 0 (5)
puB 07/2015 BRL 126 $ 47 4 0
pus 04/2016 $ 298 CNY 1,769 0 (24)
FBF 03/2015 9 MXN 136 0 0
FBF 04/2015 CNH 907 $ 144 1 0
GLM 05/2015 $ 6 IDR 77,810 0 0
GLM 05/2015 3 MXN 45 0 0
GLM 05/2015 36 PHP 1,604 0 0
HUS 03/2015 BRL 187 $ 65 0 0
HUS 03/2015 CLP 624 1 0 0
HUS 03/2015 $ 65 BRL 187 0 0
HUS 03/2015 478 TRY 1,138 0 (27)
HUS 04/2015 BRL 187 $ 65 0 0
HUS 04/2015 $ 55 CNH 344 0 0
HUS 04/2015 ZAR 16 $ 4 0 0
HUS 05/2015 IDR 1,926,960 148 2 0
HUS 05/2015 MXN 12 7 0 0
HUS 06/2015 cop 1,545 3 0 0
HUS 02/2016 $ 6 NGN 1,662 0 0
JPM 03/2015 BRL 35 $ 13 1 0
JPM 03/2015 RUB 2,788 4 0 (4)
JPM 03/2015 $ 12 BRL 35 0 0
JPM 03/2015 46 RUB 2,788 0 1]
JPM 04/2015 HUF 2371 $ 9 0 0
JPM 04/2015 IDR 118,310 9 0 0
JPM 04/2015 INR 1,315 2 0 (1
JPM 04/2015 PEN 195 65 3 0
JPM 04/2015 RON 256 65 1 0
JPM 04/2015 TRY 2 9 0 0
JPM 04/2015 $ 30 CNY 187 0 0
JPM 04/2015 368 MXN 5422 0 (7
JPM 04/2015 ZAR 342 $ 29 0 0
JPM 05/2015 $ 2 IDR 284,970 0 (2)
JPM 05/2015 294 THB 9,633 3 0
JPM 07/2015 PLN 2,072 $ 552 0 (6)
MSB 03/2015 BRL 70 26 2 0
MSB 03/2015 RUB 5,061 7 0 (4)
MSB 03/2015 $ 2% BRL 0 0 0
MSB 03/2015 83 RUB 5,081 0 (1
MSB 04/2015 76 5,061 4 0
SCX 04/2015 CNY 3,623 $ 584 0 1]
SCX 05/2015 $ 8 MXN 123 0 0
SeX 06/2015 0 INR 5,679 1 0
S06 03/2015 77 MXN 1,09 0 (4)
S0G 04/2015 51 CNY 316 0 0
S0G 04/2015 22 MYR 9 0 0
S06 04/2015 ZAR 78 $ 61 0 0
UAG 04/2015 $ 5 INR 298 0 0
UAG 05/2015 108 IDR 1,389,283 0 (3)
UAG 05/2015 10 THB 329 0 0
UAG 07/2015 BRL 50 $ 18 1 0
UAG 07/2015 $ 35 BRL 97 0 (2)
UAG 10/2015 BRL 99 $ 35 2 0
Total Forward Foreign Currency Contracts $ 47 $ (115}
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PURCHASED OPTIONS:
ERRF O
BEIHBF 1) ZEHERAVTIIR XIh/2H] TESH  TEMR BETE azxk ik 1fii:3
FBF Put - OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Receive 1.250%  11/05/2015 ¥ 37000 $ 8 1
Total Purchased Options $ 8 1
WRITTEN OPTIONS:
EHEFD JLz7a
HWEIH8F E:30) EHRRA VT VIR XH/B] TESRH  TEMR BETE (28) i i
FBF Put - OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR Pay 2.250%  11/05/2015 ¥ 37,000 $ [EI 0
JLIT LA

WMEIHEF E:45 keRidiLicg TTERIR BETE (21) TG i
FBF Call - OTC U.S. dollar versus Indian rupee INR 64.370 05/29/2015 $ 40 $ 0 0
FBF Put - OTC U.S. dollar versus Indian rupee 61.410 05/29/2015 40 0 0
HUS Call - OTC U.S. dollar versus Chinese renminbi CNY 6.600 01/29/2016 38 0 0
HUS Call - OTC U.S. dollar versus Chinese renminbi 6.600 02/05/2016 72 n 1
JPM Put - OTC U.S. dollar versus Japanese yen ¥ 91.000 02/18/2016 19 (11 0
S0G Call - OTC U.S. dollar versus Indian rupee INR 65.170 05/11/2015 195 1) 1)

$ 3 3 2)
Total Written Options $ 6§ 2)

RANSACTIONS IN WRITTEN CALL AND PUT OPTIONS FOR THE PERIOD ENDED FEBRUARY 28, 2015

KFLET AET
BETE BETE FLITL
Balance at 02/28/2014 $ 784 ¥ 37,000 $ 18)
Sales 2,340 0 (161
Closing Buys (373) 0 3
Expirations (2,347) 0 15
Exercised 0 0 0
Balance at 02/28/2015 $ 404 ¥ 37,000 $ 16)

SWAP AGREEMEN

21542ABBHAD
1VI5AF B EEN RER 27y I Ol

WEIH8F BRES EEZIREF #HHA YLOy bk 2FLy Y BrREd Xih/ (2E) B (18) 2 HE faf
BOA South Africa Government International Bond 1.000%  06/20/2015 0.514% § 100 $ 1 $ 0 s 1 $ 0
BRC Brazil Government International Bond 1.000%  03/20/2015 0.991% 100 0 0 0 0
BRC Russia Government International Bond 1.000%  06/20/2015 4.277% 40 [l 0 0 (1
BRC Russia Government International Bond 1.000%  09/20/2015 4.277% 40 (m 0 0 ()

$ 1) $ 0§ 1 § 12)

take delivery of the referenced obligation or underlying securities comprising the referenced index or (ii) pay a net settlement amount
referenced obligation or underlying securities comprising the referenced index.

s

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

in the form of cash or securities equal to the notional amount of the swap less the recovery value of the

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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EHRF O FLsTL £3) 27 v T Ol

REIEFE XI/BE EHSHA VT VIR EERF e BETER X FE{E (18) RE af
BOA Pay 6-Month India National Stock Exchange NSE

Interbank Offer Rate 8.100% 08/07/2019 INR 1,400 $ 0 $ 1% 1 $ 0
BOA Pay BRL-CDI-Compounded 10.910% 01/02/2017 BRL 100 0 0 0 0
BOA Pay BRL-CDI-Compounded 11.610% 01/02/2018 100 0 0 0 0
BOA Pay Colombia IBR Overnight Interbank Reference

Rate 5.310% 08/29/2019 COP 40,000 0 0 0 0
BPS Pay 6-Month Thailand Fixing Rate 3.385% 01/23/2021 THB 400 0 1 1 0
BPS Pay BRL-CDI-Compounded 8.485% 01/02/2017 BRL 800 3 (25) 0 (221
BPS Pay BRL-COI-Compounded 12.065% 01/04/2021 100 0 0 0 0
BPS Pay BRL-CDI-Compounded 12.230% 01/04/2021 400 0 1 1 0
BRC Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023 ZAR 200 0 1 1 0
CBK Pay 3-Month MYR-KLIBOR 3.360% 04/17/2018  MYR 280 0 m 0 m
CBK Receive 6-Month Singapore Swap Offer Rate Fixing 0.560% 03/20/2016 SGD 625 0 2 2 0
CBK Pay 6-Month Singapore Swap Offer Rate Fixing 1.620% 03/20/2019 250 0 0 0 0
CBK Pay 6-Month Thailand Fixing Rate 3.410% 01/15/2021 THB 800 0 1 1 0
CBK Receive 6-Month Thailand Fixing Rate 3.420% 01/17/2021 800 0 1 1 0
DUB Receive 6-Month PLN-WIBOR 5.610% 02/11/2021 PIN 400 0 (23 0 (23)
DuB Pay 6-Month Thailand Fixing Rate 2.175% 01/29/2020 THB 100 0 0 0 0
DuB Pay 6-Month Thailand Fixing Rate 2.580% 01/29/2025 100 0 0 0 0
DUB Pay BRL-CDI-Compounded 11.680% 01/04/2021 BRL 100 0 0 0 0
DuB Pay Colombia IBR Overnight Interbank Reference

Rate 6.120% 10162024~ COP 24,000 0 0 0 0
GLM Pay 3-Month ZAR-SAJIBOR 7.500% 1211712024 ZAR 67 0 0 0 0
GLM Pay BRL-CDI-Compounded 12.360% 01/02/2018 BRL 200 1 0 1 0
GLM Pay BRL-CDI-Compounded 11.500% 01/04/2021 150 0 (1) 0 1
GLM Pay BRL-CDI-Compounded 11.680% 01/04/2021 100 0 0 0 0
GST Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023  ZAR 700 0 2 2 0
HUS Receive 3-Month ZAR-SAJIBOR 7.750% 1217/2019 200 0 (1) 0 18]
HUS Pay 3-Month ZAR-SAJIBOR 7.500% 1211712024 133 0 0 0 0
HUS Receive 6-Month PLN-WIBOR 3.410% 1212112015 PIN 800 0 (3) 0 3)
HUS Pay 6-Month PLN-WIBOR 2.500% 1211712024 200 0 2 2 0
HUS Pay 6-Month Thailand Fixing Rate 2.123% 01/28/2020 THB 600 0 0 0 0
JPM Pay 3-Month ZAR-SAJIBOR 7.750% 12/18/2023  ZAR 1,000 0 2 2 0
JPM Pay 6-Month India National Stock Exchange NSE

Interbank Offer Rate 1.215% 01/16/2018 INR 21,400 0 1 1 0
JPM Pay Colombia IBR Overnight Interbank Reference

Rate 5.020% 02/17/2020  COP 190,300 0 1 1 0
JPM Receive KRW-CD-KSDA-Bloomberg 2.565% 04/11/2018  KRW 318,000 0 (5) 0 (5)
JPM Pay Sinacofi Chile Interbank Rate Average 3.870% 11121/2019 CLP 31,000 0 1 1 0
MYC Receive 6-Month PLN-WIBOR 5.590% 02/11/2021 PIN 1,600 3 (95) 0 (92)
MYC Pay Colombia IBR Overnight Interbank Reference

Rate 4.795% 03/03/2020  COP 24,000 0 0 0 0
UAG Pay BRL-CDI-Compounded 12.360% 01/02/2018 BRL 400 0 0 0 0

$ 7 $ (131 8 18 $  (148)

Total Swap Agreements $ 6 $  137) 8 19 $  (150)






