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(3) BEHMEI#EAMME (the Schedule of Investments)

ELad 543y Iv—205 A—AlL KUK 272K J (JPY)

ELa 743> TR—=205 O—A)L RUF I72F J (JPY)

(20162 A 29 BT

BEEEE B
(B F) (B F)
INVESTMENTS IN SECURITIES 104.4%

BRAZIL 6.1%
CORPORATE BONDS & NOTES 0.2%

EEEE BF{f
(EGL: F) (Bf7: F)

MALAYSIA 8.7%
SOVEREIGN ISSUES 8.7%

Malaysia Government International Bond

AT BF{f
(EGL: F) (BfL: F)

RUSSIA 2.2%
SOVEREIGN ISSUES 2.2%

Russia Government International Bond

Petrobras Global Finance BV 3.795% due 09/30/2022 MYR 170§ 4 6.800% due 12/11/2019 RUB 1200 $ 15
3.000% due 01/15/2019 $ 10_s 8 3.800% due 08/17/2023 100 2% 7.000% due 01/25/2023 100 1
ISOVEREIGN ISSUES 5.9% 3.820% due 11/15/2016 300 7 7.500% due 03/15/2018 300 4
— o 3.955% due 09/15/2025 310 74 7.500% due 02/27/2019 1,500 19
razi’ Notas to lesouro Naclonal Serie 3.990% due 10/15/2025 20 5 7.600% due 04/14/2021 6,100 75
10.000% due 01/01/2021 BRL 1,410 300 E—
——— S 4.048% due 09/30/2021 293 n Total Russia -
Total Brazil 308 4.160% due 07/15/2021 100 2% (Cost $305) —
(Cost $738) 4.378% due 11/29/2019 45 1
3
vt Al CORPORATE BONDS & NOTES 0.1%
SOVEREIGN ISSUES 6.0% 4.709% due 09/15/2026 50 13
China Government International Bond Total Malaysia 438 DT]U?]I';: do U:}I;f;lﬂm - 7AR 200 )
2.600% due 11/22/2016 CNH 2,000 301 (Cost$470) E— ool
g i 0s 0.000% due 12/31/2032 400 4
Total China 301
(Cost $330) N VIEXICO 3.6% ____6
CORPORATE BONDS & NOTES 0. SOVEREIGN ISSUES 9.3%
COLOMBIA 4.9% Petroleos Mexicanos South Africa Government International Bond
SOVEREIGN ISSUES 4.9% 7.190% due 09/12/2024 MXN 800 ) [l TR il (=
R 0/
- O T
9% due 06/28/2027 COP 76,000 2 ; . ol k
9.850 : Mexico Government International Bond 7.750% due 02/28/2023 700 4
Colombian TES 4.750% due 06/14/2018 1,880 104 8.000% due 01/31/2030 1,700 9
5.000% due 11/21/2018 161,000 4 7.750% due 11/23/2034 230 14 8.250% due 09/15/2017 300 57
6.000% due 04/28/2028 178,000 2 8.500% due 11/18/2038 3n 2 8.250% due 03/31/2032 1,100 81
7.000% due 09/11/2019 30,000 9 143 8.500% due 01/31/2037 200 1
7.000% due 05/04/2022 50,000 17 - 8.750% due 01/31/2044 100 5
7.500% due 08/26/2026 192,000 5 (T(':’": :‘22’5‘)'”’ —— B 7%k due 02282035 100 6
10.000% due 07/24/2024 150,000 48 08 68
Financiera de D llo Territorial S.A. PERU 1.7% Total South Africa an
7.875% due 08/12/2024 37,000 9 SOVEREIGN ISSUES 1.7% (Cost $665)
Total Colombia 248 Peru i Bond
(Cost $459) 5.700% due 08/12/2024 PEN 250 65
6.900% due 08/12/2037 90 23 SOVEREIGN ISSUES 2.6%
HUNGARY 0.8% Inter-American Development Bank
SOVEREIGN ISSUES 0.8% (T:;:: :;':, —— B 0% due 092018 ’ IDR 1,810,000 132
Hungary Government Bond Total Supranational 132
6.500% due 06/24/2019 HUF 6,400 26 POLAND 23.4% (Cost $144)
6.750% due 11/24/2017 4,440 17 ISOVEREIGN ISSUES 23.4%
Total Hungary 3 Poland Government International Bond
(Cost $58) 1.500% due 04/25/2020 PN 200 49
3.250% due 07/25/2025 200 5 Thailand Government Bond
INDIA 0.9% 4.000% due 10/25/2023 200 54 1.250% due 03/12/2028 (a]  THB 3,446 88
CORPORATE BONDS & NOTES 0.9% 5250% due 10/25/2017 300 80 S — T
Power Grid Corporation of India Ltd. 5.250% due 10/25/2020 500 143 (Cost $114) |
8.200% due 01/232025 () INR 3,000 83 g?ggzﬁ due }g/gg/ggg Zggg 653
1 750% d
Total India — 8 75002 e 09;23;2022 100 EN U KEY T 8%
(Cost $18) - sl SO VEREIGN ISSUES 7.8%
Total Poland 1,186 T "
urkey Bond
lsng’t;::ls(:a :s1s/u — (Cost $1.299) 7.100% due 03/08/2023 TRY 300 85
41% 000% due 03/12/202 17 2
e — rre A B
SOVEREIGN ISSUES 1.7% .
6.375% due 04/15/2042 IR 272,000 15 S B800% due 09/27/2023 40 124
6.625% due 05/15/2033 199,000 12 R Bond 9.400% due 07/08/2020 100 3
8.250% due 06/15/2032 2,486,000 178 5.750% due 04/29/2020 RON 100 28 9.500% due 01/12/2022 100 32
8.750% due 02/15/2044 45,000 4 5.950% due 06/11/2021 00 57 10.400% due 03/20/2024 M 34
Total Indonesia 209 Total Romania 8 Total Turkey 33
(Cost $339) (Cost $97) (Cost $458)
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HEEE BF{
(BfL: F) (BfL: F)

UNITED STATES 6.1%

U.S. Treasury Notes

3.125% due 04/30/2017 $ 300 _§ 308
Total United States 308
(Cost $309)

SHORT-TERM INSTRUMENTS 12.7%

ANZ National Bank

0.150% due 03/01/2016 $ 31 31

Bank of Tokyo-Mitsubishi UFJ Ltd.

0.150% due 03/01/2016 15 15

Brown Brothers Harriman & Co.

6.400% due 03/01/2016 ZAR 3 1

Citibank N.A.

0.150% due 03/01/2016 $ 31 3

DnB NORBank ASA

0.150% due 03/01/2016 24 2%

HSBC Bank

0.100% due 03/01/2016 SGD 1 1

6.400% due 03/01/2016 ZAR 46 3

JPMorgan Chase & Co.

0.150% due 03/01/2016 $ 35 35
1M

0.231% due 04/07/2016 100 100

0.243% due 03/03/2016 200 200

0.270% due 03/17/2016 200 200
500

Total Short-T 641

(Cost $641)

Total Investments in Securities 104.4% $ 5280

(Cost $6,849)

Financial Derivative

Instruments (c)(e) (4.0%) (203)

(Cost or Premiums, net $(65))

Other Assets and Liabilities, net (0.4%) (18)

Net Assets 100.0% $§ 5059

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

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

4R H—R wmHe mEHE axk 5 g MBELLE
Power Grid Corporation of India Ltd. 8.200% 01/23/2025 03/17/2015 $ 48 $ 43 0.85%

BORROWINGS AND OTHER FINANCING TRANSACTIONS |

The average amount of borrowings outstanding during the period ended February 29, 2016 was $62 at a weighted average interest rate of 0.261%.
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(c) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

SWAP AGREEMENTS:

EHEFID EHEFI _ EWERE
X/ RE AVTIIR EE 7 R BETH el ﬁiiiﬁmﬂﬁ (18 # HE aff
Receive 3-Month USD-LIBOR 1.750% 1216/2018 $ 200 $ (5) (4) $ 0 $ 0
Receive 3-Month ZAR-SAJIBOR 8.000% 03/16/2021 ZAR 500 1 0 0 0
Pay 3-Month ZAR-SAJIBOR 8.500% 03/16/2026 500 M (1 0 0
Pay 3-Month ZAR-SAJIBOR 9.500% 09/16/2026 400 1 1 0 0
Pay IBMEXID 5.270% 03/12/2020 MXN 800 0 0 0 0
Pay IBMEXID 5.210% UE 13/2020 600 0 0 0 0
Pay IBMEXID 6.240% 01/2021 400 1 0 0 0
Receive IBMEXID 5.630% 10/1 12021 300 0 0 0 0
Pay IBMEXID 5.835% 06/29/2022 900 0 0 0 0
Pay IBMEXID 5.750% 09/02/2022 4,600 1 (4) 0 M
Pay IBMEXID 5.908% 12/28/2022 1,000 1 0 0 0
Receive IBMEXID 5.665% 01/23/2025 200 0 0 0 0
Receive IBMEXID 6.505% 01/14/2031 300 0 0 0 0
Total Swap Agreements $ (11 $ 18) $ 0 $

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 29, 2016:

(d) Cash of $55 has been pledged as for exch traded and lly cleared fil ial derivative i as of February 29, 2016. See Note 7,
Principal Risks, in the Notes to Financial for more i i garding master netting arrangements.
ERREBREE ERREBRRAE
il EBEEEE s EHEINE A
BEwAJvay Eigz) A7y 7 ait RYFTVay %M A7vF &t
Total Exchange-Traded or Centrally Cleared $ 0 $ 0§ 0 $ 0 $ 0 $ 0§ 1) $ {1)

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

REREE (HB)
A& i

HEIHEF RFA ZELUEBR ZEIER

AZD 08/2016 $ 65 IDR 1,013,378 $ 8 $ 0
AZD 11/2016 55 840,742 4 0
BOA 03/2016 BRL 20 $ 5 0 0
BOA 03/2016 $ 5 BRL 2 0 0
BOA 03/2016 37 MXN 685 1 0
BOA 03/2016 17 ZAR 278 1 0
BOA 05/2016 148 CNH 991 2 0
BOA 05/2016 il INR 1,421 0 0
BOA 05/2016 187 ZAR 2,802 0 12)
BPS 04/2018 6 CLP 4,610 0 0
BPS 05/2016 2 MYR 7 0 0
BPS 06/2016 cop 24,044 $ 1 0 0
BPS 09/2016 CNH 2 3 0 0
BRC 03/2016 PN 36 9 0 0
BRC 03/2016 $ 2 HUF 582 0 0
BRC 03/2018 17 MXN 307 0 0
BRC 03/2016 18 PEN 60 0 (1
BRC 03/2016 60 RUB 4,61 1 0
BRC 05/2016 HKD 1,725 $ 222 0 0
CBK 03/2016 MXN 495 27 0 0
CBK 03/2016 TRY 107 35 0 (1)
CBK 03/2016 $ 147 HUF 42,598 2 0
CBK 03/2016 7 MXN 128 0 0
CBK 03/2016 ZAR 1,985 $ 123 0 2)
CBK 05/2016 HKD 865 m 0 0
CBK 05/2016 KRW 10,343 9 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Con

HEIHEF RFEA ZELUEBR REER HRE aff

CBK 05/2016 PHP 3,156 $ 65 $ 0 $ (1
CBK 05/2016 $ 101 CNH 678 2 0

CBK 05/2016 3 HUF 793 0 0

CBK 05/2016 49 INR 3,388 0 0

CBK 05/2016 69 ZAR 1,003 0 (61
CBK 08/2016 13 IDR 207,031 2 0

DUB 03/2016 12 ZAR 192 0 0

DUB 03/2016 ZAR 521 $ 34 1 0

DUB 04/2016 $ 298 CNY 1,769 0 (29)
DUB 05/2016 HKD 1,422 $ 183 0 0

DUB 05/2016 $ 8 PLN 33 0 0

DUB 05/2016 224 THB 78N 0 (1
DUB 1112016 MYR 303 $ 70 0 (2
DUB 01/2017 CNH 588 86 0 (1
FBF 03/2016 PEN 93 21 1 0

FBF 03/2016 $ 2 RUB 149 0 0

GLM 03/2016 BRL 422 $ 107 1 0

GLM 03/2016 PN 47 12 0 0

GLM 03/2016 $ 106 BRL 422 0 0

GLM 03/2016 445 MXN 7,837 0 (24)
GLM 03/2016 25 RON 105 0 0

GLM 03/2016 ZAR 620 $ 39 0 (1
GLM 04/2016 $ 106 BRL 422 0 0

GLM 05/2016 PN 1,626 $ 402 0 (5
GLM 05/2016 $ 37 PHP 1,768 0 0

GLM 06/2016 cop 99,094 $ 2 0 0

HUS 03/2016 HKD 1,748 204 0 (1
HUS 03/2016 TRY 85 28 0 0

HUS 05/2016 CNH 1,282 193 0 (1
HUS 05/2016 HKD 880 13 0 0

HUS 05/2016 $ 149 CNY 993 1 0

HUS 05/2016 63 EUR 56 0 (2
HUS 05/2016 1,463 HKD 11,319 3 0

HUS 05/2016 49 PHP 2,351 0 0

HUS 05/2016 9 SGD 12 0 0

HUS 07/2016 CNH 335 $ 50 0 (1
HUS 07/2016 $ 50 CNY 336 1 0

HUS 10/2016 CNH 386 $ 59 1 0

HUS 11/2016 CNY 1,790 274 7 0

HUS 11/2016 $ 272 CNY 1,791 0 (5
HUS 01/2017 CNH 1,402 $ 202 0 (6]
JPM 03/2016 BRL 443 m 0 0

JPM 03/2016 PN 94 24 0 0

JPM 03/2016 TRY 284 9% 0 (1
JPM 03/2016 $ 105 BRL 443 6 0

JPM 03/2016 17 MXN 301 0 0

JPM 03/2016 39 TRY 116 0 0

JPM 03/2016 23 ZAR 367 0 0

JPM 04/2016 119 RUB 8,806 0 (4
JPM 05/2016 43 MYR 180 0 0

JPM 10/2016 CNH 92 $ 14 0 0

MSB 03/2016 MXN 2,830 158 2 0

MSB 03/2016 PN 12 3 0 0

MSB 03/2016 RUB 1,192 18 2 0

MSB 03/2016 ZAR 1,304 8 0 (3
NGF 05/2016 MYR 94 22 0 0

NGF 05/2016 $ 2 MYR 94 0 0

SCX 03/2016 HUF 4,899 $ 17 0 0

SCX 03/2016 $ 1 PEN 3 0 0

SCX 03/2016 150 TRY 459 5 0

SCX 03/2016 ZAR 169 $ 10 0 (1
SCX 04/2016 $ 670 HKD 5,190 0 2)
SCX 05/2016 MYR 224 $ 83 0 0

SCX 05/2016 $ " EUR 10 0 0

SCX 08/2016 85 IDR 1,333,363 " 0

SCX 10/2016 CNH 2,352 $ 360 8 0

SCX 11/2016 $ 272 CNY 1,791 0 (5)
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.): |

KRR (B

mEIEF RFEA ZiELAR ZEER HE afit

SCX 01/2017 CNH 656 $ 95 $ 0 $ 2)
SCX 01/2017 339 50 0 0
SCX 01/2017 $ 50 CNY 340 0 0
SCX 11/2017 143 CNH 957 0 (4)
S06 03/2016 HUF 8,093 $ 2 1 0
S0G 03/2016 PIN 250 61 0 n
S06 03/2016 RON 70 17 0 0
S06 03/2016 $ 74 CNH 500 2 0
S06 03/2016 2 PEN 1 0 0
S06 08/2016 101 IDR 1,595,363 14 0
S0G 10/2016 CNH 511 $ 74 0 2)
S06 12/2016 RUB 1,560 20 1 0
UAG 04/2016 CNY 1,738 210 6 0
UAG 05/2016 HKD 856 110 0 0
UAG 05/2016 IDR 2,519,037 183 0 (3)
UAG 05/2016 MYR 30 1 0 0
UAG 05/2016 PHP 1,633 34 0 0
UAG 05/2016 $ 89 MYR 385 3 0
UAG 05/2016 21 PHP 1,315 0 0
UAG 11/2016 CNY 1,792 $ 274 7 0
Total Forward Foreign Cumrency Contracts $ 107 $ (1304

PURCHASED OPTIONS: |

WEIHEF 4R TS TR BETE 3R+ il
AZD Put - OTC U.S. dollar versus Philippine peso PHP 46.020 04/14/2016 $ 450 $ 1 $ 0
BOA Put - OTC U.S. dollar versus Hong Kong dollar HKD 7.700 05/10/2016 160 0 0
CBK Put - OTC U.S. dollar versus Russian ruble RUB 84.000 01/20 2017 47 2 6
DUB Put - OTC U.S. dollar versus Chinese renminbi CNY 6.500 05/11/2016 620 " 4
HUS Put - OTC U.S. dollar versus Hong Kong dollar HKD 7.750 03/17/2016 820 2 0
HUS Put - OTC U.S. dollar versus Hong Kong dollar 7.770 03/23/2016 270 1 0
JPM Call - OTC U.S. dollar versus Turkish lira TRY 3.040 03/08/2016 100 1 0
SCX Call - OTC U.S. dollar versus Hong Kong dollar HKD 7.830 03/23/2016 470 0 1
SCX Call - OTC U.S. dollar versus Hong Kong dollar 7.825 03/31/2016 350 0 0
SCX Call - OTC U.S. dollar versus Hong Kong dollar 7.800 04/06/2016 3,360 4 4
SCX Put - OTC U.S. dollar versus Hong Kong dollar 7.650 03/31/2016 300 0 0
S06 Call- OTC U.S. dollar versus Chinese renminbi CNH 7.000 03/10/2016 370 2 0
UAG Call - OTC U.S. dollar versus Hong Kong dollar HKD 7.800 12/06/2016 130 0 1
UAG Put - OTC U.S. dollar versus Philippine peso PHP 45.600 04/14/2016 450 1 0
Total Purchased Options $ 25 $ 16

WRITTEN OPTIONS: |

PAEY N

BEIHF $4R 1Tl TR BETE (ZH) s i
BOA Call - OTC U.S. dollar versus Indian rupee INR 68.530 03/16/2016 $ 30 $ (18] $ 0
BOA Call - OTC U.S. dollar versus Indian rupee 76.000 10117/2016 180 (1 2)
BOA Put - OTC U.S. dollar versus Indian rupee 68.530 03/16/2016 30 (1 0
BOA Put - OTC U.S. dollar versus Indian rupee 67.750 10117/2016 180 (3) (1
CBK Call - OTC U.S. dollar versus Mexican peso MXN 18.600 04/08/2016 100 (1) (1)
CBK Call - OTC U.S. dollar versus Russian ruble RUB 114.000 01/20/2017 47 (2 M
DUB Put - OTC U.S. dollar versus Chinese renminbi CNH 6.500 05/11/2016 620 (12 (4)
FBF Call - OTC U.S. dollar versus South Korean won KRW  1,228.000 03/21/2016 100 (1 2)
GLM Call - OTC U.S. dollar versus Indian rupee INR 76.000 10/17/2016 180 (1) 2)
GLM Put - OTC U.S. dollar versus Indian rupee 67.750 10/17/2016 180 (3) (1
JPM Put - OTC U.S. dollar versus Turkish lira TRY 2.910 03/08/2016 100 0 0
MSB Call - OTC U.S. dollar versus Russian ruble RUB 90.000 12/06/2016 130 (4) 7
SCX Call - OTC U.S. dollar versus Chinese renminbi CNH 7.000 09/13/2016 280 (4) (4)
SCX Call - OTC U.S. dollar versus Chinese renminbi 7.100 1213/2016 119 (2) 2)
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TLIT L
WEIHEF 4] TR ATIEHAR BETE () i
SCX Call - OTC U.S. dollar versus Chinese renminbi CNH 7.100 1215/2016 $ 170 $ (2) $ (3)
SCX Call - OTC U.S. dollar versus Chinese renminbi 7.100 12121/2016 100 2) 2)
SCX Call - OTC U.S. dollar versus Chinese renminbi 7.080 1212212016 250 (4) (5]
SCX Call - OTC U.S. dollar versus Malaysian ringgit MYR 4.520 03/21/2016 100 (1 0
SCX Put - OTC U.S. dollar versus Chinese renminbi CNH 6.350 11/16/2017 620 (6) (7)
S06 Call - OTC U.S. dollar versus Chinese renminbi 7.500 1011/2016 370 (4) (3)
S06 Call - OTC U.S. dollar versus Russian ruble RUB 92.030 121202016 80 (3) (4)
S06 Call - OTC U.S. dollar versus Russian ruble 86.000 1212712016 190 9) (14)
UAG Put - OTC U.S. dollar versus Hong Kong dollar HKD 7.700 01/17/2017 250 (2) (2)
UAG Put - OTC U.S. dollar versus Hong Kong dollar 7.740 01/17/2017 250 (3) (2)
Total Written Options $ (72} $ (69)
K RILET MET

HETA HETE TLI7 L
Balance at 02/28/2015 $ 404 ¥ 37,000 $ 6)
Sales 17,741 0 1174)
Closing Buys (8,200 0 61
Expirations (5,289) (37,000 47
Exercised 0 0 0
Balance at 02/29/2016 $ 4,656 ¥ 0 $ (72)

SWAP AGREEMENTS: |

H S
4ZBI§§§E29’7E$/?F JLs7L RER 27y T OffifE

H5IHEF SRES EEZIMEF  HHA ATy F® BETAY T/ (R FHE (8 # HE faft
BRC Russia Government International Bond 1.000%  06/20/2016 0.897% $ 190 $ 2) $ 2 % 0 $ 0
GST Brazil Government International Bond 1.000%  09/20/2017 2.148% 20 (1 0 0 (1
GST Colombia Government International Bond 1.000%  09/20/2016 0.830% 2 0 0 0 0
GST Penerbangan Malaysia Bhd 1.000%  12/20/2020 1.747% 200 9) 3 0 (6]
GST Petrobras Global Finance BV 1.000%  09/20/2016 5.100% 200 (7 3 0 (4)
HUS China Government International Bond 1.000%  09/20/2020 1.295% 100 0 m 0 (1l
HUS Penerbangan Malaysia Bhd 1.000%  09/20/2020 1.676% 100 (3) 1 0 2)

$ (22) $ 8§ 0 $14)

" 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 i) 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.

EHEFIO JUIFL  FER A7y IOl

HEIHEF i/ ZH EBEHAOTIIR EEEF wHAR BETH X/ (RE) FHE (8) & HRE faff
BOA Pay FBIL Overnight - MIBOR 8.100% 08/07/2019 INR 1,400 $ 0 $ 1% 1 $ 0
BOA Receive 7-Day China Fixing Repo Rate 2.650% 08/24/2020 CNY 130 0 0
BOA Pay Colombia IBR Overnight Interbank Reference

Rate 6.220% 05/28/2025  COP 20,000 0 M 0 M
BPS Pay 6-Month Thailand Fixing Rate 3.385% 01/23/2021  THB 400 0 1 1 0
BPS Pay BRL-CDI-Compounded 15.510% 07/01/2016 BRL 200 0 0 0 0
BPS Pay BRL-CDI-Compounded 15.960% 01/02/2019 300 0 1 1 0
BRC Pay 3-Month ZAR-SAJIBOR 8.000% 12/18/2023  ZAR 100 0 0 0 0
CBK Receive 3-Month HKD-HIBOR 0.560% 06/16/2016  HKD 2,500 0 0 0 0
CBK Receive 3-Month HKD-HIBOR 0.915% 06/16/2017 2,500 0 0 0 0
CBK Receive 6-Month Singapore Swap Offer Rate Fixing 0.560% 03/20/2016 SGD 625 0 2 2 0
CBK Pay 6-Month Thailand Fixing Rate 3.410% 01152021 THB 800 0 1 1 0
CBK Pay 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 (18) 0 (18]
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EIEF D _
X/ BB EBEAAVT VIR

27y T OIfE

Ly
W5IHEF BEE & F wmHE BETE HR) ) i fafi
DUB Pay 6-Month Thailand Fixing Rate 2.110% 05/19/2020  THB 2,500 0 1 1 0
DUB Pay BRL-CDI-Compounded 16.025% 07/01/2016  BRL 600 0 1 1 0
DUB Pay BRL-CDI-Compounded 14.920% 01/02/2018 200 0 1 1 0
DUB Pay BRL-CDI-Compounded 11.680% 01/04/2021 100 0 (3) 0 (3)
DUB Pay BRL-CDI-Compounded 12.850% 01/04/2021 300 1 (6) 0 (5)
puB Receive BRL-CDI-Compounded 16.150% 01/04/2021 200 0 (1 0 n
puB Pay Colombia IBR Overnight Interbank Reference
Rate 6.120% 10/16/2024  COP 24,000 0 (1) 0 M
GLM Pay 3-Month ZAR-SAJIBOR 7.500% 1217/2024 ZAR 67 0 0 0 0
GLM Pay BRL-CDI-Compounded 11.680% 01/04/2021 BRL 100 0 (3) 0 (3)
GST Pay 3-Month ZAR-SAJIBOR 8.000% 121182023 ZAR 700 0 (2) 0 2)
HUS Receive 3-Month HKD-HIBOR 1.670% 06/16/2020  HKD 500 0 (1) 0 M
HUS Pay 3-Month ZAR-SAJIBOR 7.500% 1211712024 ZAR 133 0 (1) 0 M
HUS Pay 6-Month Singapore Swap Offer Rate Fixing 2.130% 05/13/2020 SGD 330 0 0 0 0
HUS Pay 6-Month Thailand Fixing Rate 2.370% 03/02/2026 THB 1,000 0 0 0 0
HUS Pay BRL-CDI-Compounded 13.376% 01/02/2018 ~ BRL 1,200 0 (6) 0 (6)
HUS Pay BRL-CDI-Compounded 14.720% 01/02/2018 140 0 0 0 0
HUS Pay BRL-CDI-Compounded 12.056% 01/04/2021 600 M (14} 0 (15)
HUS Receive BRL-CDI-Compounded 13.315% 01/04/2021 550 0 8 8 0
HUS Pay Colombia IBR Overnight Interbank Reference
Rate 6.120% 10/16/2024  COP 62,800 1 (2] 0 M
JPM Pay 3-Month ZAR-SAJIBOR 1.750% 12/18/2023 ZAR 100 0 0 0 0
JPM Pay FBIL Overnight - MIBOR 1.215% 01/16/2018 INR 5,100 0 1 1 0
JPM Pay 6-Month Thailand Fixing Rate 2.080% 05/26/2020 THB 3,200 0 1 1 0
JPM Pay Colombia IBR Overnight Interbank Reference
Rate 5.230% 05/28/2020  COP 20,000 0 0
MYC Receive 6-Month PLN-WIBOR 5.580% 02/11/2021 PLN 1,600 (761 (73)
MYC Pay Colombia IBR Overnight Interbank Reference
Rate 4.796% 03/03/2020  COP 24,000 0 (1) [0
S0G Receive 3-Month HKD-HIBOR 1.090% 03/01/2018  HKD 2,300 0 0 0
UAG Pay IBMEXID 5.210% 10/21/2020  MXN 600 0 0 0
4 (116) (132)
Total Swap Agreements 18 (108) (146}




