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. At
B % e & #
FT AU RV FT AU RV
TAYUH EMERES 4,599 5, 540
T R ThF & K
Vil [EMERES: 368 416
o—n Fa—n TFa—n
KA EMERES 1, 069 560
AZVT EMERES 782 1,321
s 7T UR [EE R 353 49
ARA [EMERES: 1,239 1, 080
AL — EMERES 40 41
TANT VR EfERES 340 402
FAXVRARK FAFXFIVRARK
AFXU R [EME RS 437 627
TFAYz—F 7 a—3x TFAY2—F 7 u—3%
A =TV EMERES 4,953 4,075
E5] FTIoNVTz—rm—3% F/o vy =—ra—x
VeSS [EE RS 1,897 1,362
FA—AZ VU7 K FA—A+Z7 U7 K
A=A T VT EMERES 3,401 4,751
Fma—U—F U KRV Fm=a—V—F 2 KR
—a2—V—F 8 | [EfEES 708 742
F U HR—L RKv T U HR—=IL KL
U R—v [EME RS 195 190
() ST IERE, RBFIFHEEENRTEY $8A,)
OFEERAEDEE N RE (20174 1 B17TE~20184 1 A168)
| HEBRA L OmEIRR
S oo | IS Commmec] B EMES SommmEc] D
& OWBIRIRB A L OEFIRID C
=P [EpaaE| % =P =P %
2R E I | 572 59 10.3 815 101 12.4

FIERLRA &1,
HUF J8R1T.
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OMAEEDA (20184 1 B16 B
| sEnE
(A)SME MR AFHE FEEERIB R
E] 3 ES
X Vi o ﬂ ffi R ___ T 9 ggmgu; _ BATH] F’a*]/?”f:ﬂ)\ﬂ:”ﬁ __
MG A IR L AE MONI R saEp E | 24ERLE | 24EANS
TT7AUB RN TT7T AU B RV TH % % % % %
TAYU S 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
(1) AEHE SR, WIRORHIE 2 D23 E O % EIF 72 EAG OMEIC L ) MERF L2 b DT,
() MALEERIE, W PERE 9 2 Al A O FI A,
() FHMIZ OV TR RIS ¥E . MEERSTELV T —F 2 AT LV ET,




SEEIMBEHEIF—T 7k

(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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§# izl . y P M % T
Moo R e
Ay =—T v % | FAV==Fvyn-% | FAVz-Fv)n-% M
[ EffEE% [ 1.5 SWD GOVT 231113 1.5 600 644 8,907 | 2023/11/13
/I G 14, 613
SNV = F)vgz=ru-% | F)Vyz—)n-%
Ef&zF% | 1.5 NORWE GOVT 260219 1.5 300 299 4,204 | 2026/2/19
2 NORWE GOVT 230524 2.0 180 187 2,631 | 2023/5/24
3.75 NORWE GOVT 210525 3.75 250 273 3,841 | 2021/5/25
/h G 10, 677
F—=ANZ7UT TA=ANTIT RNV | FA=ANTIT FN
EfFzE% | 2.75 AUST GOVT 240421 2.75 50 50 4,466 | 2024/ 4/21
3.25 AUST GOVT 290421 3.25 50 52 4,593 | 2029/4/21
3.25 AUST GOVT 390621 3.25 350 349 30,817 | 2039/6 /21
3.75 AUST GOVT 370421 3.75 350 378 33,392 | 2037/4/21
4.5 AUST GOVT 200415 4.5 750 790 69,696 | 2020/4 /15
4.5 AUST GOVT 330421 4.5 150 177 15,644 | 2033/4 /21
4.75 AUST GOVT 270421 4.75 50 58 5,139 | 2027/4/21
5.5 AUST GOVT 230421 5.5 200 230 20,321 | 2023/4/21
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
3 NZ GOVT 200415 3.0 90 92 7,435 | 2020/4/15
4.5 NZ GOVT 270415 4.5 80 90 7,317 | 2027/4/15
5.5 NZ GOVT 230415 5.5 240 276 22,328 | 2023/4/15
N 7t 40, 044
T H R TYUAR=VENV | FYVAR=L RV
2.125 SINGAPORGOV 260601 2.125 50 50 4,227 2026/6/1
2.75 SINGAPORGOVT 420401 2.75 140 146 12,246 | 2042/4/1
3.25 SINGAPORGOVT 200901 3.25 180 187 15,745 | 2020/ 9/1
3.5 SINGAPORGOVT 270301 3.5 120 134 11,253 | 2027/3/1
4 SINGAPORGOVT 180901 4.0 160 162 13,630 | 2018/9/1
/h Gl 57,103
& it 1,273,324

() FREHS AT,
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OREEFXUEDIER (20184 1 B 16 7)
% H _ ] # ES
it il il e P
TH %
/N R 1,273,324 96. 8
a—)L - m—2 % Z0f 42, 442 3.2
B 5 M A 1,315, 766 100. 0

() #iRICHR T 2AMEEMEPE (1, 309, 366 T-11) OHFEFFCMAERE (1,315, 766 T1) (23 5 H341399. 5% T
() AMEEEPET, WIRORHGZ D23 E O BEEFE T EHSGOMEIC L0 HEHRE L b0 TT, ok, HRICBIT 2MEHRR L — M
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174U % KL=110. 841 145 % KLr=89. 141 1 x—m =135. 931 14 XY AR F=152. 984
1A x2—F 7 u—%=13.830| 1 /v x—7u—x=14.064 | 14 —AFF U7 F)L=88.211 [1==2—Y—F > F K/L=80.81H
13 HAR—=L RL=83. 79[

O%k. 8. TARVEEMBEOKR ons1816850 OBBEDIRR (201741 A17B~20184% 1 A168)

H 5l ERIES H 5l ElE::
A =
W &E 1,315, 766, 586 (VI SEETE: 36, 328, 761
a—)L - gt 33,106, 457 ZHFE 36, 331, 439
AT GE%E) 1, 273, 324, 980 SRR A 2,678
ARIFILE 8, 600, 675 (B) HFEHTEEE 52,100, 875
AL 734, 474 D= 91, 887, 977
B af%E 2,000, 009 FEEE A 39,787,102
HRILFRERI G 2, 000, 000 ©C) REEZERF A 1,061,444
HRALFIE 9 D) LHBEHS(A+B+C) 87,368, 192
(C) WMBEMREA-B) 1,313,766, 577 (E) miffgBLiaRS 431, 629, 648
JoA 870, 751, 050 (F) BMmEE=ERES 1,580,213
TR 25 4 443, 015, 527 (OF: & 5F-==F2% A T1,562, 526
(D) RIELOMK 870, 751, 0500 H) #(D+E+F+G) 443,015, 527
1HA%- Y H#EHEE(C D) 15,088 REABHEBEE (H) 443,015, 527
< FILHBE> () B) AMEIAEEEBR I ROFMIHRZIC LD bDOEERET,
O ITA%E 1,037, 768, 737H () F)EBMERZE/RELLH 50T, FEOBMEEOR, BN
R IBINGER E e AR 3,419, 7871 & LI D IEAZ LS W BB 2 OV ET,
I — IR T AKE 170, 437, 4741 () @) fREBREE L H 2D OIT, PRI OB, ST b fiRFIMEE
Floo 1 RN RIEERIT. WK1, 5088 TY, B LWz R B VWET,
@MIERIZBT 2RO (UBEEEFEERENG & T2 HBEEFET & DA%
Ta—r gL s Ry R e R_R—=y y (B A PER) 870, 751, 0504
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(3) BEHMET4EAMER (the Schedule of Investments)

ELd ¥4y Tv—o05 a—AaA) RUF 272K J (UPY)

(20184 2 A28 R &R *#)

HEEHE i

(B F) (BfL: F)
INVESTMENTS IN SECURITIES 94.1
ARGENTINA 1.1%

[SOVEREIGN ISSUES 1.1%

Argentina Bocon

23.225% due 10/04/2022 ARS 18 8 2
i Bond

24.918% due 04/03/2022 621 34

25.499% due 03/11/2019 10 0

25.751% due 03/01/2018 10 0

Argentine Bonos del Tesoro

21.200% due 09/19/2018 2 1

22.750% due 03/05/2018 82 5

Total Argentina 42

(Cost $45)

CHILE 1.1%

ISOVEREIGN ISSUES 1.1%

Bonos de la Tesoreria de la Republica en pesos

4.500% due 03/01/2026 CLP 15,000 2

6.000% due 01/01/2043 10,000 19

Total Chile 45

(Cost $41)

COLOMBIA 5.8%

[SOVEREIGN ISSUES 5.8%

Colombia Government International Bond

7.750% due 04/14/2021 coP 5,000 2

9.850% due 06/28/2027 263,000 114

Colombian TES

7.000% due 05/04/2022 60,000 22

7.500% due 08/26/2026 192,000 n

10.000% due 07/24/2024 8,900 4

F de Ti S.A. Findeter

7.875% due 08/12/2024 37,000 13

Total Colombia 226

(Cost $279)

CZECH REPUBLIC 5.8%
[SOVEREIGN ISSUES 5.8%

Czech Republic Government Bond

0.850% due 03/17/2018 Czk 1,500 72
0.950% due 05/15/2030 600 25
1.000% due 06/26/2026 100 5
2.400% due 09/17/2025 400 2
3.750% due 09/12/2020 2,000 104
Total Czech Republic 226
(Cost $209)

HUNGARY 5.5%
[SOVEREIGN ISSUES 5.5%

Hungary Government Bond

3.000% due 06/26/2024 HUF 4,600 18
5.500% due 06/24/2025 35,900 m
7.000% due 06/24/2022 4,900 2
Total Hungary 214
(Cost $201)

EEEE EEELE B
(B F) (B F) (Bf: F) (B F)
INDONESIA 7.7% ROMANIA 3.3%
[SOVEREIGN ISSUES 7.7% [SOVEREIGN ISSUES 3.3%
i i Bond i i Bond
6.375% due 04/15/2042 IDR 272000 $ 18 3.500% due 12/19/2022 RON 29 ¢ 7%
6.625% due 05/15/2033 199,000 14 4.750% due 02/24/2025 100 27
8.250% due 06/15/2032 824,000 66 5.800% due 07/26/2027 100 2
578 e D150 w g el Romera e
R h due i A —
8.750% due 05/15/2031 705,000 59 Casteiza)
8.750% due 02/15/2044 71,000 6 RUSSIA 3.1%
9.000% due 03/15/2029 337,000 2 SOVEREIGN ISSUES 3.1%
9.500% due 05/15/2041 14,000 1 . .
. Russia Bond
Total 2% 7500% due 03/15/2018 RUB 300 5
(Cost $332) 7.700% due 03/23/2033 3,100 58
8.500% due 09/17/2031 2,900 58
IMALAYSIA 5.9% . —
[SOVEREIGN ISSUES 5.9% Total Russia I
. . (Cost $111)
Malaysia Government International Bond
3.743% due 08/26/2021 MYR 500 127 SOUTH AFRICA 8.3%
iRl (AR 77 i BN C ORPORATE BONDS & NOTES 0.3%
3.955% due 09/15/2025 180 4 L D
3.990% due 10/15/2025 2 5 skom Holdings -
4.378% dus 11/29/2019 10 % 0.000% due 08/18/2027 ZAR 200 5
————  0.000% due 12/31/2032 400 6
Total Malaysia 230 1n
\Custeza) ISOVEREIGN ISSUES 8.5%
IMEXICO 1.8% South Africa Government International Bond
CORPORATE BONDS & NOTES 1.0% 8.250% due 03/31/2032 430 35
o —— 8.500% due 01/31/2037 1,500 121
8.875% due 02/28/2035 1,100 93
Y .
7.190% due 09/12/2024 MXN 800 38 T o TG e =
[SOVEREIGN ISSUES 0.8% -
Mexico Government International Bond .
8.000% due 11/07/2047 500 27 (T:;:: :;9";;’ afnca —Ei
8.500% due 11/18/2038 100 5
SN S OUTH KOREA 0.8%
Total Mexico 70 [SOVEREIGN ISSUES 0.8%
(Cost $99) Export-Import Bank of Korea
7.250% due 12/07/2024 IDR 400,000 30
PERU 3.7% D
[SOVEREIGN ISSUES 3.7% Total South Korea [
(Cost $30)
Fondo MIVIVIENDA S.A.
7.000% due 02/14/2024 PEN 100 34 [SUPRANATIONAL 0.5%
Peru Government International Bond [SOVEREIGN ISSUES 0.5%
5.700% due 08/12/2024 120 4 Bank for ion &
6.150% due 06/12/2032 in - 7.375% due 041152019 30,000 2
6.350% due 08/12/2028 100 34 i )
te! Bank
Total Peru 192 7.875% due 03/14/2023 200,000 16
EmSES) Total Supranational 18
(Cost$17)

POLAND 16.0%
[SOVEREIGN ISSUES 16.0%

Poland Government International Bond

0.000% due 04/25/2019 PIN 300 86
1.750% due 07/25/2021 100 29
2.500% due 07/25/2027 100 28
3.260% due 07/25/2025 250 74
5.750% due 09/23/2022 1210 403
Total Poland 620
(Cost $570)

HAILAND 5.4%
[SOVEREIGN ISSUES 5.4%

Thailand Government Bond

2.550% due 06/26/2020 THB 2,700 88
3.850% due 12/12/2025 690 25
4.875% due 06/22/2029 2,500 97
Total Thailand 210
(Cost $199)
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BEEHE B il
(BT F) (Bf7: F)
URKEY 4.3%
[SOVEREIGN ISSUES 4.3%
Turkey Government International Bond
8.000% due 03/12/2025 TRY 8 17
9.400% due 07/08/2020 200 49
9.500% due 01/12/2022 100 2
10.600% due 02/11/2026 100 25
10.700% due 02/17/2021 200 51
Total Turkey 166
(Cost $230)

URUGUAY 0.4%
[SOVEREIGN ISSUES 0.4%

Uruguay Government International Bond

9.876% due 06/20/2022 uyu 400 14
Total Uruguay 14
(Cost $14)

[SHORT-TERM INSTRUMENTS 13.1%
IME DEPOSITS 4.9%

ANZ National Bank

0.930% due 03/01/2018 $ 34 34

Bank of Nova Scotia

0.930% due 03/01/2018 49 49

Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.310%) due 03/01/2018 ¥ 16 0

Brown Brothers Harriman & Co.

0.150% due 03/01/2018 SGD 1 1

0.340% due 03/01/2018 HKD 2 0

Citibank N.A.

0.930% due 03/01/2018 $ 18 18

Deutsche Bank AG

0.930% due 03/01/2018 17 17

DnB NORBank ASA

0.930% due 03/01/2018 33 33

HSBC Bank

0.150% due 03/01/2018 SGD 2 2

0.230% due 03/01/2018 GBP 1 1

0.340% due 03/01/2018 HKD 17 2

5.950% due 03/01/2018 ZAR 0

JPMorgan Chase & Co.

0.930% due 03/01/2018 $ 34 34

National Australia Bank Ltd.

0.930% due 03/01/2018 1 1

Sumitomo Mitsui Banking Corp.

(0.310%) due 03/01/2018 ¥ 2 0
192

ARGENTINA TREASURY BILLS 2.0%

24.750% due 03/16/2018 ARS 10 1

25.196% due 09/19/2018 1,100 48

26.250% due 04/18/2018 20 1

27.977% due 05/16/2018 (a) 13 5

28.060% due 07/18/2018 (a) 82 4

28.057% due 06/21/2018 80 4

29.426% due 08/15/2018 (a) 343 15

78

INIGERIA OPEN MARKET OPERATION BILLS 1.0%

19.366% due 06/07/2018 NGN 15,000 40

U.S. TREASURY BILLS 5.2%

1.423% due 04/26/2018 (e) $ 100 100

BEEEH Bl
(BfT - F) (Bfr: F)

1.476% due 04/19/2018 $ 100 _$ 100
S—

Total Short-Term Instruments 510
(Cost $513)
Total Investments in Securities 94.1% $ 3652
(Cost $3,660)
Financial Derivative

Instruments (b)(d) 1.0% 36
(Cost or Premiums, net $5)
Other Assets and Liabilities, net 4.9% 191
Net Assets 100.0% $ 38719
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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.
(a) Coupon rep a weil d rate.

(BORROWINGS AND OTHER FINANCING TRANSACTIONS

The average amount of borrowings while outstanding during the period ended February 28, 2018 was $3 at a weighted average interest rate of 0.572%. Average borrowings include sale-buyback transactions and
reverse repurchase agreements, i held during period.

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

[SWAP AGREEMENTS:

LESFID EHRF i _ EEEHE
Xih/ZER AVTIIR EEEF wmHAa BETE Minflite  RERFMH (8) 2 HE aft
Receive 6-Month CZK-PRIBOR 1.089% 03/02/2027 CZK 6,900 $ 19 $ 19 $ 0 $ 0
Pay 6-Month CZK-PRIBOR 1.500% 03/21/2028 6,300 ) (10) 0 0
Receive 6-Month PLN-WIBOR 2.000% 03/15/2022 PIN 800 1 1 0 (1
Receive BRL-CDI-Compounded 6.590% 04/02/2018 BRL 100 0 0 0 0
Pay BRL-CDI-Compounded 14.460% 01/02/2019 230 7 5 0 0
Receive BRL-CDI-Compounded 15.960% 01/02/2018 200 (8) (2) 0 0
Pay BRL-CDI-Compounded 11.380% 01/02/2020 400 8 7 0 0
Receive BRL-CDI-Compounded 9.640% 01/02/2020 400 (5) (6) 0 0
Pay BRL-CDI-Compounded 10.280% 01/04/2021 1,000 15 " 1 0
Pay BRL-CDI-Compounded 12.055% 01/04/2021 200 5 1 0 0
Pay BRL-CDI-Compounded 9.300% 01/04/2021 300 2 2 0 0
Pay BRL-CDI-Compounded 9.170% 01/03/2022 100 0 0 0 0
Pay BRL-CDI-Compounded 10.300% 01/02/2025 100 1 1 0 0
Receive BRL-CDI-Compounded 11.750% 01/02/2025 200 (6) (6) 0 0
Pay BRL-CDI-Compounded 12.540% 01/02/2025 100 3 3 0 0
Pay BRL-CDI-Compounded 13.520% 01/02/2025 100 5 3 0 0
Pay BRL-CDI-Compounded 9.760% 01/04/2027 210 1 2 0 0
Pay IBMEXID 7.150% 12121/2018 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 6.710% 09/20/2029 1,400 7 (10) 0 0
Pay IBMEXID 8.320% 01/07/2032 300 0 0 0 0
Pay IBMEXID 8.310% 11/26/2036 200 0 0 0 0
$ 26 $ 18 $ 1 $ M
Total Swap Agreements $ 26 $ 18 $ 1 $ (1)

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, 2018:

(c) Cash of $49 has been pledged as collateral for traded and y cleared fil derivative il as of February 28, 2018. See Note
8, Master Netting Arrangements, in the Notes to Financial $ for more il garding master netting arrangements.
BRI A R SRR B B
i i EEEHS KT s EEEES A
BWAJvay %4 AIvT At EYATvay i) oy &t
Total Exchange-Traded or Centrally Cleared $ 0 8 0 ¢ 18 1 $ 0 8 0 3§ (1 $ 1

(d) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

[FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (8) &

HWEIHEF RER 2ELBR ZHER HE fff

BOA 03/2018 INR .24 $ 621 $ 0 $ (100
BOA 03/2018 RON 47 12 0 0
BOA 03/2018 $ 4 IDR 48,175 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (8 &
AE £

mEIEF RER ZELEBR SZHGER

BOA 03/2018 $ N MXN 6,033 $ 0 $ (2]
BOA 05/2018 69 ZAR 847 2 0
BOA 05/2018 ZAR 815 $ 67 0 (1
BOA 08/2018 BRL 3,442 990 0 (61)
BPS 03/2018 PEN 83 26 0 0
BPS 03/2018 $ 759 CNH 5,245 69 0
BPS 03/2018 1 HKD " 0 0
BPS 04/2018 81 EGP 1,604 4 0
BPS 04/2018 14 PHP 710 0 0
BRC 03/2018 12 MYR 49 0 0
CBK 03/2018 ARS 116 $ 6 0 0
CBK 03/2018 INR 301 5 0 0
CBK 03/2018 $ 6 ARS 116 0 0
CBK 03/2018 58 cop 167,745 0 0
CBK 04/2018 ARS 116 $ 6 0 0
CBK 05/2018 21,683 1,104 74 0
CBK 05/2018 $ 123 TRY 483 1 0
CBK 05/2018 9 ZAR 107 0 0
DUB 03/2018 BRL 651 $ 201 0 0
DUB 03/2018 $ 202 BRL 651 0 (1
DUB 06/2018 IDR 56,414 $ 4 0 0
FBF 03/2018 BRL 334 103 0 0
FBF 03/2018 $ 103 BRL 334 0 (1
FBF 06/2018 RUB 31,223 $ 500 0 (48)
FBF 06/2018 $ 490 RUB 31,223 58 0
GLM 03/2018 BRL 262 $ 81 0 0
GLM 03/2018 CNH 10 2 0 0
GLM 03/2018 cop 68,041 24 0 0
GLM 03/2018 HUF 7,305 28 0 (1
GLM 03/2018 IDR 137,600 10 0 0
GLM 03/2018 MYR 67 18 0 (1
GLM 03/2018 $ 81 BRL 262 0 0
GLM 03/2018 2 CNH 10 0 0
GLM 03/2018 24 IDR 321,196 0 0
GLM 06/2018 CNH 10 $ 2 0 0
GLM 08/2018 $ 990 BRL 3,446 52 0
HUS 03/2018 IDR 408,264 $ 30 0 0
HUS 03/2018 INR 41,250 621 0 (10)
HUS 03/2018 $ 19 JPY 2,000 0 0
HUS 05/2018 193 RUB 11,206 4 0
HUS 06/2018 29 IDR 406,264 0 0
JPM 03/2018 ARS 924 $ 46 1 0
JPM 03/2018 BRL 1,175 361 0 (1
JPM 03/2018 $ 362 BRL 1,175 0 0
JPM 03/2018 3 CzK 51 0 0
JPM 03/2018 3 THB 104 0 0
JPM 04/2018 360 BRL 1,175 1 0
JPM 04/2018 57 CLP 34,357 1 0
MSB 03/2018 MYR 4 $ " 0 0
MSB 03/2018 THB 3,689 118 0 0
MSB 03/2018 $ 107 THB 3,525 6 0
MSB 05/2018 6 ARS m 0 0
MSB 06/2018 " MYR 44 0 0
MSB 06/2018 118 THB 3,689 0 0
NGF 03/2018 621 INR 41,402 12 0
NGF 05/2018 1,104 ARS 21,793 0 (69)
RBC 03/2018 2 PEN 6 0 0
RYL 03/2018 CLP 656,586 $ 983 0 (121)
SeX 03/2018 $ 3 IDR 36,894 0 0
SCX 03/2018 43 577,348 0 (1
SCX 03/2018 2 THB 60 0 0
SCX 06/2018 NGN 14,252 $ 38 0 (1
S06 03/2018 CZK 51 2 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (8 &
AE £

mEIEF RER ZELEBR SZHGER

S0G 03/2018 CZK 1,523 $ 62 $ 0 $ (1
S06 03/2018 $ 621 INR 4,275 " 0
S0G 04/2018 PIN 1,004 $ 300 6 0
S0G 04/2018 $ 49 PLN 166 0 0
S06 05/2018 2 CzZK 51 0 0
SSB 03/2018 983 CLP 656,742 7 0
UAG 03/2018 CNH 5,244 $ 759 0 (69)
UAG 03/2018 HKD " 1 0 0
UAG 03/2018 IDR 275,260 20 0 0
UAG 03/2018 $ 2 INR 115 0 0
UAG 03/2018 15 MYR 62 1 0
UAG 06/2018 INR 115 $ 2 0 0
UAG 06/2018 $ 1 HKD 1 0 0
Total Forward Foreign Currency Contracts $ 424 $ 1399)

RITTEN OPTIONS:

AR EN
mEIHEF AR feni i) TTEHR HETH (RE) ki)
JPM Call - OTC U.S. dollar versus Turkish lira TRY 5,000 05/10/2018 $ 50 $ 2 % i}
Total Written Options $ 2 % 1)

[SWAP AGREEMENTS:

N18E2 RABEND

EEER AYT54F HLSyh JLs7L  KER _ RIVIOfMME
WEIHEF SRES i Ptz ZTLyFe BETAY X/ (RER) FHE (8) #F 2 AE aft
BPS Argentina Government International Bond 5.000%  06/20/2019 1.081% § 100 $ 8 $ 2 s 6 $ 0
BRC Saudi Government International Bond 1.000%  06/20/2022 0.692% 100 m 2 1 0
GST Brazil Government International Bond 1.000%  12/20/2018 0.486% 100 0 1 1 0
HUS China Government International Bond 1.000%  09/20/2020 0.285% 100 0 2 2 0
$ 7 $ 3 3 10 $ 0

" If the Fund s 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.

EHEFID JLITL REB _ém%_
HBIEF Xi/RE EBERATIIR B 7 & F) bit1=] BETA X3/ (ZH) Eadfikad i
GLM Pay Sinacofi Chile Interbank Rate Average 3.430% 07/21/2022 CLP 28,700 $ 0 $ 0 0 $ 0
SCX Pay 6-Month Thailand Fixing Rate 2.565% 01/25/2027 THB 3,700 0 2 2 0
$ 0 $ 2 2 $ 0
Total Swap Agreements $ 7 $ 5 12 $ 0




