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MG A IR L AE MONI R saEpE | 24ERLE | 24EANS
TT7AUB RN TT7T AU B RV TH % % % % %
TAYA 3, 390 3,473 384, 963 29.3 — 12.5 1.7 15.1
THF & RV THFZ RV
AFH 180 187 16, 723 1.3 — 0.9 0.2 0.2
TR Ta—n Ta—n
KA 530 546 74, 298 5.7 — 3.4 — 2.3
AHVT 1, 000 1,012 137, 668 10.5 — 7.8 2.6 —
TR 480 496 67,551 5.1 — 5.1 — —
A 960 1,062 144, 473 11.0 — 11.0 — —
AL F— 60 60 8, 290 0.6 — 0.6 — —
TANT R 50 57 7,789 0.6 — 0.6 — -
FAXYARY K| FAFY AR
AFXY 2 330 341 52, 205 4.0 — 3.7 - 0.2
FAYz=F =% | FAVz=T/)/0-%
A z—F 1, 000 1,056 14, 613 1.1 — 1.1 - -
FI/NVgz=sn=2 | Ty == n—x%
T =— 730 759 10, 677 0.8 — 0.5 0.3 -
FA=ALF)T IV | FA=APTUT R
F—=AF VT 2, 680 2,912 256, 920 19.6 — 8.7 10.9 -
Foa=V=FU RV | F2a=U=FVFFL
=a—Y—F K 450 495 40, 044 3.0 — 2.5 0.6 —
TYUHR=N RN | FYvAiR=N RV
UK=L 650 681 57,103 4.3 — 2.1 1.2 1.0
& it — — 1,273,324 96.9 — 60.6 17.4 18.9
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(B)ShE OMEEL) AfHE 8 RIBR
4 & EYA E N
& # TR e g";%é fl - ﬁiﬁ% ] o
TAUD % | T7AUB RN | TT AU ARV TH
EfiFES | 1.25 T-NOTE 181130 1.25 1,250 1,243 137,873 | 2018/11/30
1.5 T-NOTE 180831 1.5 550 549 60,890 | 2018/8/31
1.5 T-NOTE 260815 1.5 390 359 39,793 | 2026/8/15
1.75 T-NOTE 220930 1.75 50 48 5,400 | 2022/9/30
1. 875 T-NOTE 220430 1.875 150 147 16,346 | 2022/4 /30
3 T-BOND 441115 3.0 650 669 74,190 | 2044/11/15
4.5 T-BOND 360215 4.5 150 189 21,052 | 2036/2/15
6.375 T-BOND 270815 6.375 200 265 29,415 | 2027/8/15
/) Bl 384, 963
B FH THFL RN | THFF L
[EfEFE%4: | 0.5 CAN GOVT 181101 0.5 30 29 2,653 | 2018/11/1
0.75 CAN GOVT 210901 0.75 30 28 2,567 | 2021/9/1
1.5 CAN GOVT 230601 1.5 50 48 4,337 2023/6/1
1.5 CAN GOVT 260601 1.5 40 37 3,384 | 2026/6/1
5 CAN GOVT 370601 5.0 30 42 3,781 | 2037/6/1
N #t 16,723
Z—n Fa—n Fa—n
KA [EfEFES | 0 SCHATS 190614 — 220 222 30,180 | 2019/6 /14
0.5 BUND 250215 0.5 220 224 30,523 | 2025/2/15
2 BUND 230815 2.0 90 100 13,595 | 2023/8/15
ABYT EfEFES | 0.7 ITALY GOVT 200501 0.7 250 254 34,540 | 2020/5/1
1.25 ITALY GOVT 261201 1.25 390 371 50,553 | 2026/12/ 1
2 ITALY GOVT 251201 2.0 300 307 41,821 | 2025/12/ 1
5 ITALY GOVT 400901 5.0 60 79 10,753 | 2040/9/1
TR E 7S | 0.5 0.A. T 250525 0.5 280 282 38,353 | 2025/5/25
1.25 0.A. T 360525 1.25 100 97 13,255 | 2036/5/25
2.5 0.A. T 300525 2.5 100 117 15,942 | 2030/5/25
AL v [EfEFES | 1.3 SPAIN GOVT 261031 1.3 550 549 74,645 | 2026/10/31
2.35 SPAIN GOVT 330730 2.35 50 51 6,948 | 2033/7/30
4.7 SPAIN GOVT 410730 4.7 100 137 18,751 | 2041/7/30
5.4 SPAIN GOVT 230131 5.4 260 324 44,129 | 2023/1/31
AL F— [EfEFE%4 | 0.8 BEL GOVT 270622 0.8 40 40 5,474 | 2027/6 /22
1 BEL GOVT 260622 1.0 20 20 2,816 | 2026/ 6 /22
TANT VR | EEfES | 2.4 IRISH GOVT 300515 2.4 50 57 7,789 | 2030/5/15
I G 440, 071
A4 XY R TAXRYARY N | TAX) AR R
EfEFES | 0.75 GILT 230722 0.75 20 19 3,020 | 2023/ 7 /22
1.75 GILT 190722 1.75 20 20 3,113 | 2019/ 7 /22
1.75 GILT 370907 1.75 240 237 36,353 | 2037/9/7
4.25 GILT 271207 4.25 50 63 9,719 | 2027/12/7
N #t 52, 205
A z—T TAYz=T o=k | TAVz=T /) u—%
| [EE RS | 1 SWD GOVT 261112 1.0 400 412 5,706 | 2026/11/12

— 25
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SNV = F)vgz=ru-% | F)Vyz—)n-%
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/h G 10, 677
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5.75 AUST GOVT 210515 5.75 330 367 32,414 | 2021/5/15
5.75 AUST GOVT 220715 5.75 400 458 40,434 | 2022/ 7/15
/I 2 256, 920
—a—U—5 K Fza=Y=F/RFV | Fza=Y=F/ KV
EMEFES: | 2.75 NZ GOVT 370415 2.75 40 36 2,963 | 2037/4/15
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N 7t 40, 044
T H R TYUAR=VENV | FYVAR=L RV
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(3) BEHMET4EAMER (the Schedule of Investments)

ELa 43y =225 O—hA)L RO K 72K J (UJPY)

(20174 2 A28 R {R7#E)

BEEHE Bl
(B F) (B F)
INVESTMENTS IN SECURITIES 97.8

ARGENTINA 2.0%

SOVEREIGN ISSUES 2.0%

Argentina Bonos del Tesoro

15.500% due 10/17/2026 ARS 2 8 2
16.000% due 10/17/2023 306 2
18.200% due 10/03/2021 800 62
Total Argentina 87
(Cost $75)

BRAZIL 3.5%
CORPORATE BONDS & NOTES 3.5%

Caixa Economica Federal

2.375% due 11/06/2017 $ /0 180
Total Brazil 150
(Cost $149)

CHINA 4.7% |

CORPORATE BONDS & NOTES 4.7%
Amber Circle Funding Ltd.

2.000% due 12/04/2017 200 21
Total China 201
(Cost $200)
o sues o |
SOVEREIGN ISSUES 7.4%

i ional Bond
9.850% due 06/28/2027 COP 76,000 32
Colombian TES
5.000% due 11/21/2018 161,000 54
6.000% due 04/28/2028 178,000 56
7.000% due 09/11/2019 30,000 "
7.000% due 05/04/2022 60,000 21
7.500% due 08/26/2026 192,000 68
10.000% due 07/24/2024 160,000 61
Fi i e Territorial S.A. Findeter
7.875% due 08/12/2024 37,000 12
Total Colombia 315

(Cost $459)

CZECH REPUBLIC 2.8%
SOVEREIGN ISSUES 2.8%

Czech Republic Government Bond

0.000% due 11/09/2017 CzK 1,100 43
0.950% due 05/15/2030 1,900 75
Total Czech Republic 118
(Cost $119)

HUNGARY 4.2%
SOVEREIGN ISSUES 4.2%

Hungary Government Bond

3.000% due 06/26/2024 HUF 4,600 16
3.000% due 10/27/2027 16,200 54
7.000% due 06/24/2022 25,100 107
Total Hungary 177
(Cost $176)

BEEEH B
(B F) (B F)

INDONESIA 7.2% |
SOVEREIGN ISSUES 7.2%

BEEE Bl
(HGL: F) (B F)

POLAND 16.9% |
SOVEREIGN ISSUES 16.9%

Bond Poland Government International Bond
6.375% due 04/15/2042 IDR 272,000 $ 16 1.750% due 07/26/2021 PLN 100 % 24
6.625% due 05/15/2033 199,000 13 2.500% due 07/25/2027 100 22
8.250% due 06/15/2032 2,223,000 170 4.000% due 10/25/2023 350 89
8.250% due 05/15/2036 326,000 25 5.250% due 10/25/2020 500 134
8.750% due 05/15/2031 945,000 76 5.500% due 10/25/2019 200 53
8.750% due 02/15/2044 45,000 3 5.750% due 10/26/2021 730 201
Total Indonesia 303 5.750% due 09/23/2022 700 195
(Cost $407) Total Poland 718
(Cost $811)

ovonart sows s sz |
CORPORATE BONDS & NOTES 2.4% ROMANIA 2.0% ‘
Intergas Finance BV SOVEREIGN ISSUES 2.0%
6.375% due 05/14/2017 $ 100 101 i Bond
b — O s w
(Ceatsy) 5.800% due 07/26/2027 % 8
SOVEREIGN ISSUES 6.0% Total Romania 86

q ional Bond (Cost $102)
3.795% due 09/30/2022 MYR 100 2
3.990% due 10/15/2025 2 5
4.232% due 06/30/2031 330 72 Russia Government International Bond
4.254% due 05/31/2035 30 1 7.050% due 01/19/2028 RUB 700 "
4.378% due 11/29/2019 100 23 7.500% due 03/15/2018 300 5
4.444% due 05/22/2024 300 69 7.750% due 09/16/2026 1,500 2%
4.709% due 09/15/2026 50 12 8.150% due 02/03/2027 1,900 33
4.736% due 03/15/2046 20 5 8.500% due 09/17/2031 4,900 85
Total Malaysia 255 Total Russia 159
(Cost $291) (Cost $150)
MEXICO 5.1% | SOUTH AFRICA 8.5% |

CORPORATE BONDS & NOTES 0.8%
Petroleos Mexicanos

7.190% due 09/12/2024 MXN 800 34
SOVEREIGN ISSUES 4.3% |
Mexico Government International Bond

8.000% due 06/11/2020 3,500 181
Total Mexico 215
(Cost $239)

PERU 4.7%
SOVEREIGN ISSUES 4.7%

Fondo MIVIVIENDA S.A.

7.000% due 02/14/2024 PEN 100 31
Peru Government International Bond

5.700% due 08/12/2024 250 76
6.350% due 08/12/2028 200 62
6.900% due 08/12/2037 90 29
Total Peru 198
(Cost $202)

CORPORATE BONDS & NOTES 0.2%

Eskom Holdings SOC Ltd.
0.000% due 08/18/2027 ZAR 200 4
0.000% due 12/31/2032 40_ 5
S—
[SOVEREIGN ISSUES83% |
South Africa Government International Bond
6.250% due 03/31/2036 100 5
8.250% due 03/31/2032 1,400 98
8.500% due 01/31/2037 1,500 104
8.750% due 01/31/2044 100 7
8.875% due 02/28/2035 1,400 102
9.000% due 01/31/2040 500 36
352
Total South Africa 361
(Cost $366)

[SUPRANATIONAL 0.4%
SOVEREIGN ISSUES 0.4%

European Bank for R &

7.375% due 04/15/2019 IDR 30,000 2
Inter-American Development Bank

7.875% due 03/14/2023 200,000 16
Total Supranational 18
(Cost $17)
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BEEEE B
(BT F) (B F)

TURKEY 7.2% |
SOVEREIGN ISSUES 7.2%

Turkey Government International Bond

7.100% due 03/08/2023 TRY 00 2
8.000% due 03/12/2025 8 19
8.800% due 09/27/2023 300 76
9.400% due 07/08/2020 200 53
9.500% due 01/12/2022 100 21
10.400% due 03/20/2024 100 21
10.600% due 02/11/2026 100 28
10.700% due 02/17/2021 200 55
Total Turkey 308
(Cost $407)

UNITED STATES 4.7%
U.S. TREASURY OBLIGATIONS 4.7%

U.S. Treasury Notes

1.875% due 01/31/2022 $ 200 200
Total United States 200
(Cost $200)

SHORT-TERM INSTRUMENTS 4.3% |
TIME DEPOSIT: |

ANZ National Bank
0.270% due 03/01/2017 n "
Brown Brothers Harriman & Co.
0.006% due 03/01/2017 HKD 1 0
Citibank N.A.
0.270% due 03/01/2017 $ 10 10
DBS Bank Ltd.
0.270% due 03/01/2017 24 24
Deutsche Bank AG
(0.578%) due 03/01/2017 EUR 3 3
0.005% due 03/01/2017 HKD 17 2
HSBC Bank
0.010% due 03/01/2017 SGD 2 2
0.050% due 03/01/2017 GBP 1 1
JPMorgan Chase & Co.
0.270% due 03/01/2017 $ 3 3
National Australia Bank Ltd.
0.270% due 03/01/2017 1 1
Sumitomo Mitsui Banking Corp.
(0.578%) due 03/01/2017 EUR 2 2
(0.200%) due 03/01/2017 ¥ "7 1
Wells Fargo Bank
0.270% due 03/01/2017 $ 2 2
5.700% due 03/01/2017 ZAR 5 1
81

[ARGENTINA TREASURY BILLS 2.4% |
3.000% due 04/17/2017 $ 100 99
Total Short-Term 180
(Cost $180)
Total Investments in Securities 97.8% $ 4150
(Cost $4,651)
Financial Derivative

Instruments (a)(c) 0.7% 29
(Cost or Premiums, net $(3))
Other Assets and Liabilities, net 1.5% 65
Net Assets 100.0% $ 4204
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*):
* A zero balance may reflect actual amounts rounding to less than one thousand.

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The average amount of borrowings outstanding during the period ended February 28, 2017 was $3 at a weighted average interest rate of 0.579%. Average ings include sale-buyback ions, of which
there were none open at period end.

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

SWAP AGREEMEN'

EHEFO EHEF i __ EEEsE
Xib/ZE AVTIIR EEEF potil=] BETH inffite  RERFM (8) B  HE faff
Receive 3-Month USD-LIBOR 1.7650% 12/16/2018 $ 750 $ (5) $ " $ 0 $ 0
Receive 3-Month USD-LIBOR 1.250% 12/21/2018 200 3 3 0 0
Receive 3-Month USD-LIBOR 1.250% 06/21/2022 300 12 [ 0 0
Pay 3-Month USD-LIBOR 1.500% 06/21/2027 100 9) 0 0 0
Receive 3-Month ZAR-SAJIBOR 7.500% 03/15/2019 ZAR 100 0 0 0 0
Receive 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 300 0 0 0 0
Receive 6-Month CZK-PRIBOR 1.089% 03/02/2027 CzZK 7,900 0 0 0 0
Pay 6-Month CZK-PRIBOR 1.000% 03/15/2027 8,800 (3) 3) 0 (3)
Receive 6-Month EURIBOR 1.000% 09/20/2027 EUR 100 (2) W] 0 0
Receive 6-Month PLN-WIBOR 2.000% 03/15/2022 PLN 1,400 8 8 0 0
Pay BRL-CDI-Compounded 13.375% 01/02/2018 BRL 600 2 2 0 0
Receive BRL-CDI-Compounded 10.100% 01/02/2018 2,400 (2) 2 0 0
Pay BRL-CDI-Compounded 12.150% 01/02/2018 300 2 2 0 0
Pay BRL-CDI-Compounded 14.460% 01/02/2018 400 9 4 0 0
Pay BRL-CDI-Compounded 15.960% 01/02/2018 300 10 4 0 (1
Pay BRL-CDI-Compounded 11.380% 01/02/2020 400 3 1 0 0
Pay BRL-CDI-Compounded 10.280% 01/04/2021 1,200 3 3 0 0
Pay BRL-CDI-Compounded 12.030% 01/02/2025 400 7 9 0 0
Pay BRL-CDI-Compounded 12.540% 01/02/2025 100 2 2 0 0
Pay BRL-CDI-Compounded 13.520% 01/02/2025 100 4 2 0 0
Pay IBMEXID 7.150% 12/21/2018 MXN 800 0 0 0 0
Pay IBMEXID 5.270% 03/12/2020 800 (2) 2 0 0
Pay IBMEXID 5.210% 03/13/2020 600 (2) 2 0 0
Pay IBMEXID 7.790% 01/18/2022 700 0 0 0 0
Pay IBMEXID 7.470% 02/17/2022 2,000 0 0 0 (1
Pay IBMEXID 5.835% 06/28/2022 1,600 (6) (7 0 0
Pay IBMEXID 5.750% 09/02/2022 700 (4) (5) 0 0
Pay IBMEXID 5.908% 12/28/2022 1,000 (4) (4) 0 0
Pay IBMEXID 5.935% 08/04/2023 300 (1 (1 0 0
Pay IBMEXID 7.380% 11/04/2026 700 (1 0 0 0
Pay IBMEXID 6.710% 09/20/2029 1,800 (10) (14) 0 (1
Pay IBMEXID 8.320% 01/07/2032 300 0 0 0 0
Pay IBMEXID 8.310% 11/28/2036 200 0 0 0 0
Total Swap Agreements $ 14 $ 9 $ 0 § 1B}

FINANCIAL DERIVATIVE INSTRUME! XCHANGE-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, 2017:

(b)  Cash of $85 has been pledged as for traded and centrally cleared financial derivative instruments as of February 28, 2017. See Note
7, Principal Risks, in the Notes to Financial Statements for more information regarding master netting arrangements.

SRURER R E SRR 7R R
i35 i LW EEE i35l ZHEINE AE
BWAJvay bz ey &t FEYATvay i) Py &t
Total Exchange-Traded or Centrally Cleared $ 0 3 0§ 0§ 0 $ 0 3 0§ (6) § 16)
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(c) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8

mEIHEF RFEA ZELEBHE ZEER HE ffit

AZD 03/2017 $ 4 SGD 6 $ 0 $ 0

BOA 03/2017 BRL 3,094 $ 998 4 0

BOA 03/2017 RUB 1,102 19 0 0

BOA 03/2017 $ 990 BRL 3,004 5 0

BOA 03/2017 1 HKD " 0 0

BOA 03/2017 9 JPY 1,000 0 0

BOA 04/2017 80 INR 5,608 4 0

BOA 052017 ZAR 161 $ 12 0 0

BOA 08/2017 CNY 882 124 0 31
BOA 08/2017 $ 151 CNY 1,075 3 0

BOA 08/2017 18 TRY 69 0 0

BOA 08/2018 BRL 3,442 $ 990 0 91
BPS 03/2017 1,384 447 2 0

BPS 03/2017 $ 440 BRL 1,384 5 0

BPS 03/2017 4 CLP 2,672 0 0

BPS 052017 14 ZAR 192 0 0

BRC 03/2017 BRL 60 $ 19 0 0

BRC 03/2017 MYR 14 3 0 0

BRC 03/2017 RUB "1 2 0 0

BRC 03/2017 $ 19 BRL 60 0 0

BRC 03/2017 87 RUB 5,295 3 0

BRC 06/2017 IDR 162,240 $ 12 0 0

BRC 08/2017 CNY 1,135 162 0 (1
BRC 08/2017 $ 12 PEN 40 0 0

CBK 03/2017 BRL 266 $ 86 0 0

CBK 03/2017 IDR 1,132,320 84 0 (1
CBK 03/2017 KRW 1,951 2 0 0

CBK 03/2017 PEN 101 31 0 0

CBK 03/2017 $ 86 BRL 266 0 0

CBK 03/2017 8 IDR 81,320 0 0

CBK 03/2017 74 PEN 252 3 0

CBK 04/2017 85 BRL 266 0 0

CBK 06/2017 2 KRW 1,951 0 0

CBK 06/2017 " RUB ni 1 0

CBK 08/2017 CNY 1,074 $ 161 0 (3
CBK 08/2017 $ 307 CNY 2,183 7 0

DUB 03/2017 BRL 399 $ 129 1 0

DUB 03/2017 SGD 8 4 0 0

DUB 03/2017 $ 129 BRL 399 0 (1
DUB 03/2017 54 IDR 735,630 1 0

DUB 03/2017 3 THB 107 0 0

DUB 04/2017 128 BRL 399 0 (1
DUB 04/2017 400 INR 27,562 1 0

DUB 04/2017 90 RUB 5,367 1 0

DUB 052017 PN 981 $ 244 3 0

DUB 08/2017 CNY 937 132 0 (3
DUB 08/2017 5,742 810 0 (15)
DUB 08/2017 $ 161 CNY 1,075 4 0

FBF 03/2017 THB 602 $ 17 0 0

FBF 03/2017 $ 45 RUB 2,105 1 0

FBF 03/2017 9 THB 319 0 0

FBF 07/2017 CNH 8,915 $ 1,260 0 (29)
GLM 03/2017 BRL 3,309 1,057 0 (71
GLM 03/2017 cop 18,599 5 0 0

GLM 03/2017 PEN 101 3 0 0

GLM 03/2017 RUB 4,551 76 0 (1
GLM 03/2017 $ 1,068 BRL 3,308 0 (4
GLM 04/2017 EUR 5 $ 5 0 0

GLM 04/2017 $ 239 MXN 4,970 8 0

GLM 052017 ZAR 407 $ 30 0 (1
GLM 08/2017 $ 30 PEN 102 1 0

GLM 08/2018 990 BRL 3,446 10 0

HUS 03/2017 BRL "7 $ 38 0 0

HUS 03/2017 PEN 518 169 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS: (Cont):

REREFE (H8)
aff

mEIEF RFA ZELAR ZHGE K HKE

HUS 03/2017 THB 180 BRL 5 $ 0 $ 0
HUS 03/2017 $ 37 7 1 0
HUS 03/2017 17 cop 50,227 0 0
HUS 03/2017 104 IDR 1,398,800 1 0
HUS 03/2017 9 JPY 1,000 0 0
HUS 04/2017 71 INR 5,297 2 0
HUS 04/2017 243 MXN 5,055 8 0
HUS 05/2017 PLN 280 $ 69 0 0
HUS 052017 $ 3 ZAR 44 0 0
HUS 12/2017 CNH 1,244 $ m 0 (7)
IND 08/2017 $ 218 CNY 1,870 5 0
JPM 03/2017 CNY 258 $ 37 0 0
JPM 03/2017 IDR 81,168 6 0 0
JPM 03/2017 RUB 484 8 0 0
JPM 03/2017 $ 108 CNH 41 0 0
JPM 03/2017 2 EUR 2 0 0
JPM 03/2017 31 MYR 137 0 0
JPM 03/2017 34 RUB 2,038 1 0
JPM 03/2017 338 THB 12,037 7 0
JPM 04/2017 INR 33,393 $ 485 0 (13
JPM 04/2017 MXN 4,944 239 0 (7)
JPM 04/2017 RON 248 59 1 0
JPM 04/2017 $ 9% RON 409 0 0
JPM 05/2017 135 ZAR 1,779 0 0
JPM 05/2017 ZAR 61 $ 4 0 0
JPM 08/2017 CNY 647 9N 0 (2)
JPM 08/2017 $ 278 CNY 1,870 5 0
JPM 08/2017 31 TRY 120 0 0
MSB 03/2017 BRL 428 $ 139 1 0
MSB 03/2017 $ 138 BRL 428 0 (1)
MSB 04/2017 138 428 0 (1)
MSB 052017 HUF 25812 $ 90 1 0
MSB 08/2017 CNY 1,970 278 0 (5)
MSB 08/2017 $ 132 CNY 939 3 0
MSB 12/2017 CNH 164 $ N 0 (1)
NGF 08/2017 CNY 1,969 278 0 (5)
NGF 08/2017 $ 632 CNY 4,480 12 0
SCX 03/2017 BRL 266 $ 86 0 0
SCX 03/2017 CNH m 108 1 (1)
SCX 03/2017 MYR 90 20 0 0
SCX 03/2017 $ 86 BRL 266 0 0
SCX 03/2017 48 CNY 340 1 0
SCX 03/2017 20 IDR 263,450 0 0
SCX 03/2017 46 MYR 208 1 0
SCX 03/2017 22 PHP 1,106 0 0
SCX 04/2017 85 BRL 266 0 0
SCX 07/2017 1,260 CNH 8,916 29 0
SCX 08/2017 CNY 1,074 $ 161 0 (3)
SCX 08/2017 $ 162 CNY 1,135 1 0
SCX 1112017 143 CNH 957 0 (6)
SCX 1212017 53 375 0 0
S06 03/2017 CzK 198 $ 8 0 0
$06 03/2017 RUB 816 14 0 0
S06 08/2017 CNY 654 92 0 (2)
S06 08/2017 $ 178 CNY 1,265 4 0
TOR 1112017 CZK 1,106 $ 44 0 0
UAG 03/2017 IDR 1,265,712 95 0 0
UAG 03/2017 MYR 102 23 0 0
UAG 03/2017 RUB 1,489 25 0 0
UAG 03/2017 $ 2 KRW 1,951 0 0
UAG 03/2017 b1 MYR 230 0 0
UAG 03/2017 5 THB 176 0 0
UAG 04/2017 INR 8,616 $ 126 0 (3)
UAG 04/2017 $ 49 INR 3,400 1 0
UAG 06/2017 94 IDR 1,265,712 0 0
UAG 1112017 il 311,972 1 0
Total Forward Foreign Currency Contracts $ 165 $ (136)
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PURCHASED OPTIONS:
_ EBHSFO 176 _
HWEIEF 4] EHEHNAVTIIR Xih/ZE &F TTHEHAR BETA SR s i
GLM Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Receive  1.300%  03/21/2017 $ 500 $ 1
Total Purchased Options $ 0 1
(WRITTEN OPTIONS:
_ EBMRRD T PR EN
WEIHEF i3] EHSHAVTIIR Xi/RE &F 1THERAR BETAE (2H) ko3
GLM Call - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Receive 0.900% 03212017 § 1,000 $ (1) $ 0
JPM Put - OTC 10-Year Interest Rate Swap 3-Month ZAR-SAJIBOR Pay 8.750%  04/20/2017  ZAR 300 0 0
$ 1) $ 0
PAVEREN
WEIHEF i3] R i} TTIEHAR BETA (ZH) TS
CBK Call - OTC U.S. dollar versus Russian ruble RUB 88.000 06/06/2017 $ 24 $ s 0
HUS Put - OTC U.S. dollar versus Mexican peso MXN 19.675 04/06/2017 50 0 0
$ m s 0
Total Written Option $ 2) % 0
[TRANSACTIONS IN WRITTEN CALL AND PUT OPTIONS FOR THE PERIOD ENDED FEBRUARY 28, 2017
KELVET ®B772YASVF
BETA BTHEETLA PAVED SN
Balance at 02/29/2016 $ 4,656  ZAR 0 $ (72)
Sales 2,902 300 (19)
Closing Buys (4,740 0 67
Expirations (1,744) 0 2
Exercised 0 0 0
Balance at 02/28/2017 $ 1,074 ZAR 300 $ 12)
SWAP AGREEMENTS:
017152 ABBHRN
BEZR 127548 JLo9b JLsTL  FER _ ARTvIOME
WmEIHEF SRES ) A 2TLy k@ BETHY (ZH) Rk AR aiE
GST Brazil Government International Bond 1.000%  09/20/2017 0.485% $ 0 $ (1 $ 1% 0 $ 0
HUS China Government International Bond 1.000%  09/20/2020 0.690% 100 0 1 1 0
$ (1) $ 28 1 $ 0

""" I 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 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.
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EHEFO TLIT L RER A0V IOffE
WEIHEF Xih/ZER EHERA T VIR B £ F mHE BEXA X/ (RHR) Bk HRE Hf
BPS Pay 6-Month Thailand Fixing Rate 3.385% 01/23/2021 THB 400 $ 0 $ 1% 1 $ 0
CBK Pay 6-Month Thailand Fixing Rate 3.410% 01/15/2021 800 0 1 1 0
CBK Pay 6-Month Thailand Fixing Rate 3.420% 0117/2021 800 0 1 1 0
DuB Pay 6-Month Thailand Fixing Rate 2.110% 05/19/2020 1,000 0 0 0 0
HUS Pay 6-Month Thailand Fixing Rate 2.310% 03/02/2026 1,000 0 0 0 0
JPM Pay 6-Month Thailand Fixing Rate 2.080% 05/26/2020 3,200 0 1 1 0
SCX Pay 6-Month Thailand Fixing Rate 2.565% 01/25/2027 4,500 0 0 0 0
$ 0 $ 4 % 4 $ 0
Total Swap Agreements $ n $ 6 ¢ 5 $ 0




