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(3) BEARMIIZAMSER (the Schedule of Investments)

FLad 4wy I7—o245 Aa—A)L RVE 272K J (UJPY)

(20194F 2 A28 H IR

FEESEE L] EelnEa ) B ffl EEE i3]
(BfL - F) (BfL:F) (BAL - F) (BfL: F) (BfL - F) (BfL: F)
INVESTMENTS IN SECURITIES 98.8% INDONESIA 7.6%
ARGENTINA 0.7%
i Bond Romania Government International Bond
Argentina Bocon 8.250% due 06/15/2032 DR 824000 $ 59 3.500% due 12/19/2022 RON 290 § 69
49.153% due 10/04/2022 ARS 18 s 1 8.250% due 05/15/2036 326,000 23 4.750% due 02/24/2025 100 2%
! B 8.375% due 03/15/2024 1,009,000 7 5.800% due 07/26/2027 50 13
43.075% due 04/03/2022 574 (6] ) JAAD % Total Romania 106
47.474% due 03/11/2019 10 7 [ e R JA{umy 5 (Cost$ns) E—
i - . 9.000% due 03/15/2029 271,000 2
Argentina POM Politica Monetaria 9.500% due 05/15/2041 14,000 1 RUSSIAlaER
53.639% due 06/21/2020 60 2 10.500% due 07/15/2038 20,000 2 :
Prnvinncia de Buenos Aires Total Indonesia 29 Russia Government International Bond
40.022% due 05/31/2022 2 1 (Cost $284) i
40.213% due 12/06/2019 10 0 7.600% due 07/20/2022 RUB 2,600 33
Y 7.700% due 03/23/2033 4700 68
R 15 - MALAYSIA 7.3% 8.500% due 09/17/2031 2,900 45
Total Argentina 24 . - |
— . N Total Russia 152
(Cost $43) Malaysia Government International Bond (Cost $169) ]
i e 3.743% due 08/26/2021 MYR 500 123
3.795% due 09/30/2022 100 2%
'
3.955% due 09/15/2025 80 20 (SOUTH AFRICA 8.0%
Brazil Government International Bond 3.990% due 10/15/2025 20 5 -
10.250% due 01/10/2028 BRL 250 75 4.378% due 11/29/2019 100 2% Es"“'ﬂ" Holdings SOC Ltd.
12.500% due 01/05/2022 250 75 4.762% due 04/07/2037 130 3 gggg n;ﬂ g“e ?ggsggg AR igg g
.| /o due
Total Brazil 150 Total Malaysia 230 g
(Cost $167) (Cost $218)
CHILE 3.3% IMEXICO 4.6% South Africa Government International Bond
8.250% due 03/31/2032 430 28
Bonos de la Tesoreria de la Republica en pesos Petroleos Mexicanos 8'5[][]2/" due 01/31/2037 15500 9%
4500% due 03/01/2026 P 5,000 8 7.190% due 09/12/2024 wxNo a0 33 ST Uf”ﬂ/m% ‘;UU i
6.000% due 01/01/2043 10,000 19 Sl 17010 il zig
Chile Government International Bond Mexico Government International Bond .
5.500% due 08/05/2020 50000 7B 5000% due 12/11/2019 500 % Tg"' South Africa — 256
Total Chile 105 8.000% due 11/07/2047 1,000 4g (Costs283)
(G e i soUTH KoReA 1% |
10.000% due 11/20/2036 600 R LU KORESTIE:
113
. Export-Import Bank of Korea
. . [etalNexic 16 7 250% due 12/07/2024 IDR 400,000 2%
Colombia Government International Bond (Cost $188) 8.000% due 05/15/2024 100,000 7
7.750% due 04/14/2021 COP 5000 2 ) P
9.850% due 06/28/2027 138,000 5 fetalSoutiKores —]
Financiera de Desarrollo Territorial S.A. Findeter {Costsay)
7.875% due 08/12/2024 37,000 13 Fondo MIVIVIENDA S.A. B ANATION Al o —
> ) 7.000% due 02/14/2024 PEN 100 3 SUERANATIONARLSZ:
otal Colombia 70
(Cost $79) Pirnla njﬁover[;lﬂlv:ezn?tﬂlglt‘ematinnal Bond 0 % Corp. Andina de Fomento
U dra i 8.500% due 03/16/2023 500,000 kS
CZECH REPUBLIC 3.0% 6.150% due 08/12/2032 100 31 ’ 4
6.350% due 08/12/2028 100 2 pean Bank for &
. T 7.375%due 04/15/2019 30,000 2
Czech Republic Government Bond Total Peru 134 | )
0.750% due 02/23/2021 K 90 39 (Cost $133) ; ank
1.000% due 08/26/2026 100 4 7.875% due 03/14/2023 200000 14
2.400% due 09/17/2025 1,100 51 POLAND 16.4% Total Supranational 49
Total Czech Republic 9% (Cost $54)
(Cost $97) Poland Government International Bond
1.750% due 07/25/2021 PIN 100 27
HUNGARY 6.1% 2.500% due 07/25/2027 100 %
3.250% due 07/25/2025 375 103 Thailand Government Bond
gy o e 5.750% due 09/23/2022 1200 361 2.550% due 06/26/2020 THB 700 2
3.000% due 06/26/2024 HUF 4,600 17 Total Poland 517 A A (TR 1400 4
5.600% due 06/24/2025 35,900 163 (Cost $514) LD T 1,990 69
7.000% due 06/24/2022 4,900 2 4.875% due 06/2212029 180 69
Total Hungary 191 Total Thailand 209
(Cost $197) {Costs1a7)
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L Bl
(BfL : F) (BfL: F)

Turkey Government International Bond
10.400% due 03/27/2019 TRY 40 § 75
10.700% due 02/17/2021 300 50

Total Turkey 125
(Cost $139)

JURUGUAY 0.4%

Uruguay Government International Bond
9.875% due 06/20/2022 uYu 400 12

Total Uruguay
(Cost $14)

SHORT-TERM INSTRUMENTS 8.5%

12

Australia and New Zealand Banking Group Ltd.

1.900% due 03/01/2019 $ 24 24
Bank of Nova Scotia
1.900% due 03/01/2019 M M
Citibank N.A.
1.900% due 03/01/2019 9 9
Deutsche Bank AG
1.900% due 03/01/2019 16 16
HSBC Bank PLC
0.360% due 03/01/2019 GBP 0 1
5.390% due 03/01/2019 ZAR 1 0
JPMorgan Chase Bank N.A.
1.900% due 03/01/2019 $ M M
Sumitomo Mitsui Banking Corp.
1.900% due 03/01/2019 2 2
The Hongkong and Shanghai Banking Corp. Ltd.
0.850% due 03/01/2019 SGD 1 1
155
41.146% due 05/10/2018 (a) ~ ARS 10 0
42.643% due 04/30/2018 (b) 836 2
26
18.351% due 11/12/2019 (a) ~ EGP 1,700 87
Total Short-Term Instruments 268
(Cost $267)
Total Investments in Securities 98.8% $ 3112
(Cost $3,305)
Financial Derivative
Instruments (c)(e) 0.3% 8
(Cost or Premiums, net $(2))
Other Assets and Liabilities, net 0.9% 30
Net Assets 100.0% 3,150

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSAN

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



EFLad 543y IR—205 A—A)L KUK 270K J (UPY)

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

SWAP AGREEMENTS:

EHEH O ZHEF ) _ TEFEE
Xih/ZE AVTYIR EEEF poEGlE] BETAE miinffits REBFHE (H) & HE fft
Receive 6-Month PLN-WIBOR 2.000% 03/15/2022 PLN 800 $ 3 $ 3 $ 0 $ m
Receive BRL-CDI-Compounded 6.405% 03/01/2019 BRL 1,200 0 0 0 0
Pay BRL-CDI-Compounded 9.300% 01/04/2021 300 5 5 0 0
Pay BRL-CDI-Compounded 10.280% 01/04/2021 600 13 9 0 0
Pay BRL-CDI-Compounded 12.056% 01/04/2021 200 6 3 1 0
Pay BRL-CDI-Compounded 9.170% 01/03/2022 100 1 1 0 0
Pay BRL-CDI-Compounded 9.835% 01/02/2023 200 4 3 0 0
Pay BRL-CDI-Compounded 13.520% 01/02/2025 100 5 3 0 0
Receive BRL-CDI-Compounded 9.760% 01/04/2027 130 n 1} 0 0
Pay IBMEXID 5.270% 03/12/2020 MXN 800 U] m 0 0
Pay IBMEXID 5.210% 03/13/2020 600 (1 m 0 0
Pay IBMEXID 8.735% 12/21/2020 1,700 1 1 0 0
Pay IBMEXID 8.320% 01/07/2032 300 0 0 0 0
Pay IBMEXID 8.310% 11/28/2036 200 il [} 0 0
$ 28 $ 18 $ 1 $ (1
Total Swap Agreements $ 28 $ 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, 2019:

(d)  Cash of $18 has been as for traded and cleared fi i ivative instruments as of February 28, 2019. See Note
8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

SRR 7 R SRUREERAE
s EREFSHE ki LB E AE
Bt Ivay ix/ 29vT &t EYFIvay iz A9v7 &t
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 18 1 $ 0 $ 0§ 11§ (1)

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

KRB (8 &
AE ffit

WEIHEF RFEA ZELBR ZEER

BOA 03/2019 $ 2 IDR 35,888 $ 0 $ 0
BOA 05/2019 2 ZAR 300 0 m
BPS 03/2019 MXN 199 $ 10 0 0
BPS 03/2019 TRY 126 22 0 m
BPS 03/2019 $ 3 IDR 38,184 0 0
BPS 03/2019 2 INR 15 0 0
BPS 03/2019 9 JPY 1,000 0 0
BPS 03/2019 18 TRY 97 0 0
BPS 04/2019 PIN 14 $ 4 0 0
BPS 04/2019 TRY 43 8 0 0
BPS 05/2019 $ 3 ZAR 48 0 0
BPS 06/2019 INR 1156 $ 2 0 0
BPS 06/2019 $ 158 cop 495,589 2 0
BPS 07/2019 RON M $ 10 0 0
BRC 03/2019 $ 9 MYR 37 0 0
BRC 03/2019 2 THB n 0 0
BRC 05/2019 CLP 1,222 $ 2 0 0
CBK 03/2019 HUF 1,959 7 0 0
CBK 03/2019 IDR 142,768 10 0 0
CBK 03/2019 MXN 3,954 204 0 m
CBK 03/2019 $ " ARS 462 0 0
CBK 03/2019 5 HUF 1,407 0 0
CBK 03/2019 2 PEN 1 0 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRR (B &
HE aifE

WEIHEF RER ZELER ZHER

CBK 03/2019 $ 36 PEN 120 $ 0 $ 0
CBK 03/2019 85 RUB 5,756 2 0
CBK 04/2019 MXN 588 $ 30 0 0
CBK 04/2019 $ 4 PEN 13 0 0
CBK 06/2019 PEN 126 $ 38 0 0
CBK 06/2019 $ 200 MXN 3,954 1 0
DuB 03/2019 ARS 406 $ 10 0 0
DUB 03/2019 $ 213 MXN 4,153 3 0
ouB 02/2020 10 ARS 541 0 1}
FBF 03/2019 10 PHP 549 0 0
FBF 04/2019 CNH 10 $ 1 0 0
FBF 04/2019 $ 6 ARS 232 0 0
GLM 03/2019 HUF 9,204 $ 33 0 0
GLM 03/2019 IDR 302,971 yal 0 i}
GLM 03/2019 MYR 136 33 0 0
GLM 03/2019 RUB 527 8 0 0
GLM 03/2019 $ 1 ARS 36 0 0
GLM 03/2019 42 MYR 170 0 0
GLM 04/2019 PLN 13 $ 3 0 0
GLM 04/2019 $ 16 ARS 662 0 0
GLM 04/2019 80 PLN 299 0 0
GLM 06/2019 MYR 170 $ 42 0 0
GLM 07/2019 ARS 4,320 87 0 8
GLM 07/2019 2129 45 0 2
GLM 12/2018 $ 43 ARS 2,249 1 0
GLM 03/2020 ARS 5,338 $ 97 1 0
HUS 03/2019 BRL 59 16 0 0
HUS 03/2019 HUF 3,347 12 0 0
HUS 03/2019 IDR 42,042 3 0 0
HUS 03/2019 THB 156 5 0 0
HUS 03/2019 $ 16 BRL 59 0 0
HUS 03/2019 1 HKD " 0 0
HUS 03/2019 72 THB 2,363 3 0
HUS 03/2019 3 TRY 16 0 0
HUS 04/2019 PN 1,146 $ 307 3 0
HUS 04/2019 $ 74 ARS 3,166 5 0
HUS 05/2019 ARS 2,938 $ 67 0 (3
HUS 05/2019 ZAR 270 20 1 0
IND 03/2019 THB 575 18 0 0
IND 03/2019 $ 6 MYR 23 0 0
JPM 03/2019 IDR 241,808 $ 17 0 0
JPM 03/2019 $ 2 HUF 1,187 0 0
JPM 04/2019 MXN 58 $ 3 0 0
JPM 07/2019 HUF 1,187 28 0 0
JPM 12/2019 ARS 2,594 44 0 (6)
JPM 02/2020 $ 97 ARS 5,338 0 0
MY 03/2019 BRL 543 $ 145 0 0
MYI 03/2019 $ 143 BRL 543 1 0
MYI 04/2019 RON 36 $ 9 0 0
MYI 04/2019 $ 89 ARS 3,885 7 0
NGF 03/2019 INR 115 $ 2 0 0
NGF 03/2019 PEN 1 2 0 0
SCX 03/2019 BRL 484 129 0 0
SCX 03/2019 HKD 1 1 0 0
SCX 03/2019 RUB 134 2 0 0
SCX 03/2019 $ 129 BRL 484 0 0
SCX 03/2019 46 IDR 655,517 0 0
SCX 04/2019 129 BRL 484 0 0
SCX 05/2019 36 CZK 827 1 0
SCX 06/2019 IDR 330,727 $ 23 0 0
SCX 06/2019 $ 1 HKD 1 0 0
S06 03/2019 RUB 5,095 $ 77 0 0
S06 04/2019 PLN 3 8 0 0
S06 05/2019 $ 71 RUB 5,085 0 0
SSB 03/2019 MYR 94 $ 22 0 1}
TOR 03/2019 PEN 120 36 0 0
Total Forward Foreign Currency Contracts $ 31 $ (25)
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RITTEN OPTIONS:

PAVEREN
HBIEF 4] 1T 1THEHARR BETA (ZH) s
JPM Call - OTC U.S. dollar versus Turkish lira TRY 5.000 05/10/2019 $ 50 $ @2 (5)
Total Written Options $ 2 8 (5)

[SWAP AGREEMENTS:

01952 ABBFHAND N
EE R 12734 F 9L99h JLi7L _ kEm _ RIVIOfEE
mEIEF SRES ) Ptz ATLy R BETAY X/ (RE) FHf (R) & BE afit
HUS China Government International Bond 1.000%  09/20/2020 0.172% $ 100 $ 0 $ 1% 1 $ 0
EBEFO FLETL sy _ RIvIOfE
WEIHEF Xi/ZEB EHERAOTYIR EEEF pEGIE] BETAE X/ (ZH) EaaliE] BE faff
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.700% 10/22/2023 COP 347,000 $ 0 $ 2% 2 $ 0
SCX Pay 6-Month Thailand Fixing Rate 2.565% 01/25/2027 THB 3,000 0 4 4 0
$ 0 $ 6 $ 6 $ 0
Total Swap Agreements $ 0 7 % 7 0

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 indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The mplied 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.



