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(3) HBEARMIEAAMEK (the Schedule of Investments)
A ELa TR—PVT RUFE A4YhL Z7VF
(2024108310 K )

EEEE Bl
(HfL: F) (B F)
INVESTMENTS IN SECURITIES 0.6%
[SHORT-TERM INSTRUMENTS 0.6%

Australia and New Zealand Banking Group Ltd.

4.330% due 11/01/2024 $ 5 % 5
Brown Brothers Harriman & Co.
4.330% due 11/01/2024 8 8
Citibank N.A.
4.330% due 11/01/2024 52 52
DBS Bank Ltd.
4.330% due 11/01/2024 3 3
DnB Bank ASA
4.330% due 11/01/2024 18 18
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 127 127
Royal Bank of Canada
4.330% due 11/01/2024 1 1
Sumitomo Mitsui Banking Corp.
4.330% due 11/01/2024 51 51
Sumitomo Mitsui Trust Bank Ltd.
4.330% due 11/01/2024 36 36

331
Total Short-Term Instruments 331
(Cost $331)
Total Investments in Securities 331
(Cost $331)

035

INVESTMENTS IN AFFILIATES 99.4%
OTHER INVESTMENT COMPANIES 99.4%

PIMCO Emerging Bond Income Fund (M)

(Cost $47,320) 3,149,485 68,234

Total Investments in Affiliates 58,234

(Cost $47,320)

Total Investments 100.0% $ 58,565

(Cost $47,651)

Other Assets and Liabilities, net (0.0%) (15)
Net Assets 100.0% __$ 58,550

NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
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INVESTMENTS IN SECURITIES 102.2%
[ALBANIA 0.1%

FLa Tv—>

Republic of Albania

3.500% due 11/23/2031 EUR 200 $ 208
Total Albania 206
(Cost $223)

[ANGOLA 1.0%

Angolan Government International Bond

8.000% due 11/26/2029 $ 700 642
8.250% due 05/09/2028 600 574
8.750% due 04/14/2032 500 454
Total Angola 1,670
(Cost $1,620)

IARGENTINA 2.5%

Argentina Government International Bond

0.750% due 07/09/2030 288 194
1.000% due 07/08/2029 749 539
3.500% due 07/09/2041 1,600 824
4.125% due 07/09/2035 900 500
4.125% due 07/09/2046 1,725 991
5.000% due 01/09/2038 1,621 n
Provincia de Buenos Aires

6.625% due 09/01/2037 9 55
Provincia de la Rioja

8.500% due 02/24/2028 390 232
Total Argentina 4,306
(Cost $3,868)

[ARMENIA 0.5%

Armenia Government International Bond

3.600% due 02/02/2031 500 420
3.950% due 09/26/2029 600 532
Total Armenia 952
(Cost $1,086)

[AZERBAIJAN 1.9%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 1,600 1,604
Southern Gas Corridor CJSC

6.875% due 03/24/2026 1,700 1,735
Total Azerbaijan 3,339
(Cost $3,337)

[BAHRAIN 0.7%

Bahrain Government International Bond

4.250% due 01/26/2028 1,000 951
5.625% due 09/30/2031 200 192
Total Bahrain 1,143
(Cost $1,207)

S o >
KUK
BEEHE B {iff

(B F) (B F)
[BENIN 0.1%
Benin Government International Bond
7.960% due 02/13/2038 $ 200_$ 197
Total Benin 197
(Cost $194)
BRAZIL 2.6%
Banco do Brasil S.A.
8.500% due 07/29/2026 MXN 16,000 yii
Brazil Government International Bond
4.750% due 01/14/2050 $ 1,500 1,104
6.125% due 01/22/2032 300 303
6.125% due 03/15/2034 400 396
7.125% due 05/13/2054 200 200
Brazil Minas SPE via State of Minas Gerais
5.333% due 02/15/2028 1,680 1,685

3,688

Total Brazil 4,465
(Cost $4,904)
BULGARIA 0.8%
Bulgaria Government International Bond
3.625% due 09/05/2032 EUR 300 332
4.250% due 09/05/2044 300 321
5.000% due 03/05/2037 $ 800 768
Total Bulgaria 1,427
(Cost $1,442)
CAMEROON 0.7%
Republic of Cameroon International Bond
5.950% due 07/07/2032 EUR 500 431
9.500% due 11/19/2025 $ 133 133
9.500% due 07/31/2031 700 672
Total Cameroon 1,242
(Cost $1,359)
CAYMAN ISLANDS 4.3%
Bioceanico Sovereign Certificate Ltd.
0.000% due 06/05/2034 1,774 1,389
Gaci First Investment Co.
4.875% due 02/14/2035 (g) 1,700 1,640
5.000% due 10/13/2027 (g) 500 501
5.125% due 02/14/2053 800 694
5.375% due 01/29/2054 (g) 600 540
Interoceanica IV Finance Ltd.
0.000% due 11/30/2025 17 16
Interoceanica V Finance Ltd.
0.000% due 05/15/2030 1,265 1,030
7.860% due 05/15/2030 143 147
Peru Pass-Through Finance Ltd.
0.000% due 06/02/2025 14 14
QNB Finance Ltd.
4.875% due 01/30/2029 500 502
Suci Second Investment Co.
6.000% due 10/25/2028 900 935

> KRUR

AohL TFUF (M)

HEEE Bl
(B F) (B F)

Total Cayman Islands $ 7,408

(Cost $7,449)

CHILE 2.8%

Banco del Estado de Chile

7.850% due 05/02/2029 (al(b] $ 300 316

Corp. Nacional del Cobre de Chile

4.875% due 11/04/2044 1,800 1,644

6.300% due 09/08/2063 300 302

6.440% due 01/26/2036 (g) 300 313

Empresa de los Ferrocarriles del Estado

3.068% due 08/18/2050 200 127

3.830% due 09/14/2061 300 204

Empresa de Transporte de Pasajeros Metro S.A.

3.850% due 05/07/2030 (g) 200 186

4.700% due 05/07/2050 300 254

Empresa Nacional del Petroleo

3.450% due 09/16/2031 262 229

5.950% due 07/30/2034 200 202

6.150% due 05/10/2033 600 615
4,292

Chile Government International Bond

3.250% due 09/21/2071 200 125

3.500% due 01/25/2050 300 20

4.340% due 03/07/2042 200 175

517

Total Chile 4,809

(Cost $5,413)

COLOMBIA 2.8%

Ecopetrol S.A.

5.875% due 05/28/2045 600 423

7.375% due 09/18/2043 375 324

7.750% due 02/01/2032 500 488

8.375% due 01/19/2036 400 391
1,626

Colombia Government International Bond

5.200% due 05/15/2049 600 41

5.626% due 02/26/2044 2,200 1,659

7.500% due 02/02/2034 200 198

8.000% due 11/14/2035 300 304

8.375% due 11/07/2054 (c) 300 292

8.750% due 11/14/2053 400 408
3,272

Total Colombia 4,898

(Cost $5,960)

[COSTA RICA 0.7%

Instituto Costarricense de Electricidad

6.375% due 05/15/2043 500 464

Costa Rica Government International Bond

6.550% due 04/03/2034 200 208

7.000% due 04/04/2044 200 206

7.300% due 11/13/2054 300 317

731

A2ohlL 72K (M)
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Total Costa Rica $
(Cost $1,134)

SOVEREIGN ISSUES 4.5%

Dominican Republic Central Bank Notes

12.000% due 10/03/2025 DOP 3,400 57
13.000% due 12/05/2025 53,500 915
13.000% due 01/30/2026 11,300 194

Dominican Republic International Bond

5.300% due 01/21/2041 $ 200 175
5.500% due 02/22/2029 500 492
5.876% due 01/30/2060 150 133
6.000% due 07/19/2028 650 654
6.000% due 02/22/2033 500 493
6.400% due 06/05/2049 700 680
6.800% due 06/01/2036 150 183
6.850% due 01/27/2045 1,500 1,630
6.875% due 01/29/2026 800 812
7.050% due 02/03/2031 150 157
9.750% due 06/05/2026 DOP 9,400 159
10.750% due 06/01/2036 18,500 327
13.625% due 02/03/2033 16,000 321
13.625% due 02/10/2034 20,000 408
Total Dominican Republic 7,658
(Cost $7,685)

ECUADOR 1.7%
SOVEREIGN ISSUES 1.7%

Ecuador Government International Bond

0.000% due 07/31/2030 $ 373 204
5.000% due 07/31/2040 1,340 681
5.500% due 07/31/2035 2,063 1,142
6.800% due 07/31/2030 1,232 852
Ecuador Social Bond Sarl

0.000% due 01/30/2035 138 96

Total Ecuador

1,195

ELa Iv—U4

(Cost $2,441)

EGYPT 2.7%
[SOVEREIGN ISSUES 2.7%

Egypt Government International Bond

4.750% due 04/11/2025 EUR 200 217
4.750% due 04/16/2026 200 212
6.375% due 04/11/2031 3,400 3,190
7.903% due 02/21/2048 $ 900 679
8.875% due 05/29/2050 400 321
Total Egypt 4,625
(Cost $4,778)

EL SALVADOR 0.8%
[SOVEREIGN ISSUES 0.8%

El Salvador Government International Bond

6.375% due 01/18/2027 301 292
7.625% due 09/21/2034 1,300 1112
8.250% due 04/10/2032 70 66

Total El Salvador
(Cost $1,658)

HEEEEE Bl
(B F) (B F)
GABON 0.3%
[SOVEREIGN ISSUES 0.3%
Gabon Government International Bond
6.625% due 02/06/2031 $ 200 § 160
6.850% due 06/16/2025 400 391
Total Gabon 551
(Cost $538)
GEORGIA 0.1%
[SOVEREIGN ISSUES 0.1%
Georgia Government International Bond
2.750% due 04/22/2026 200 188
Total Georgia 188
(Cost $190)
IGHANA 1.1%
[SOVEREIGN ISSUES 1.1%
Republic of Ghana International Bond
0.000% due 07/03/2026 137 127
0.000% due 01/03/2030 235 179
0.000% due 07/03/2035 849 594
5.000% due 07/03/2029 1,085 890
5.000% due 07/03/2035 139 97
Total Ghana 1,887
(Cost $1,937)
IGUATEMALA 2.0%
[SOVEREIGN ISSUES 2.0%
Guatemala Government Bond
4.375% due 06/05/2027 200 193
4.500% due 06/03/2026 200 197
4.875% due 02/13/2028 1,600 1,567
4.900% due 06/01/2030 500 471
6.050% due 08/06/2031 400 399
6.550% due 02/06/2037 300 303
6.800% due 06/13/2036 400 407
Total 3,533
(Cost $3,640)
HONG KONG 0.4%
SOVEREIGN ISSUES 0.4%
Airport Authority
2.400% due 03/08/2028 (b) 800 742
Total Hong Kong 742
(Cost $803)
HUNGARY 2.9%
[SOVEREIGN ISSUES 2.9%
Hungary Government International Bond
1.625% due 04/28/2032 EUR 100 92
1.750% due 06/05/2035 1,000 843
2.126% due 09/22/2031 $ 400 321
5.250% due 06/16/2029 900 893
5.500% due 03/26/2036 400 386
6.250% due 09/22/2032 200 208
6.750% due 09/26/2062 600 639
Magyar Export-Import Bank Zrt
6.000% due 05/16/2029 EUR 400 466
6.125% due 12/04/2027 $ 300 306
MFB Magyar Fejlesztesi Bank Zrt
6.500% due 06/29/2028 900 931

AT Bl
(BfL: F) (B F)
Total Hungary $ 5,085
(Cost $5,253)
INDIA 0.9%
[CORPORATE BONDS & NOTES 0.1%
Indian Railway Finance Corp. Ltd.
3.850% due 02/13/2060 $ 200 161
SOVEREIGN ISSUES 0.8%
Export-Import Bank of India
3.250% due 01/15/2030 200 184
3.376% due 08/05/2026 1,200 1,170
1,354
Total India 1,515
(Cost $1,598)
INDONESIA 1.4%
[CORPORATE BONDS & NOTES 1.3%
Bank Negara Indonesia Persero Thk PT
5.280% due 04/05/2029 300 302
Indonesia Asahan Aluminium PT
5.450% due 05/15/2030 (g) 1,000 1,003
Pertamina Persero PT
6.450% due 05/30/2044 (g) 400 427
Perusahaan Perseroan Persero PT Perusahaan Listrik
Negara
4.000% due 06/30/2050 200 146
4.375% due 02/05/2050 300 231
5.250% due 05/15/2047 200 182
2,297
[SOVEREIGN ISSUES 0.1%
ia Government i Bond
1.100% due 03/12/2033 EUR 200 178
Total Indonesia 2,475
(Cost $2,673)
IRELAND 0.4%
[SOVEREIGN ISSUES 0.4%
Republic of Angola Via Avenir Issuer Il Ireland DAC
6.927% due 02/19/2027 $ 786 762
Total Ireland 762
(Cost $753)
ISRAEL 1.6%
[CORPORATE BONDS & NOTES 0.1%
Israel Electric Corp. Ltd.
3.750% due 02/22/2032 200 il
SOVEREIGN ISSUES 1.5%
Israel Government International Bond
5.000% due 10/30/2026 (g) EUR 1,700 1,883
5.376% due 03/12/2029 $ 300 301
5.500% due 03/12/2034 200 196
5.750% due 03/12/2064 300 275
2,655
Total Israel 2,826
(Cost $2,776)
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IVORY COAST 1.5%
[SOVEREIGN ISSUES 1.5%

Ivory Coast Government International Bond

4.875% due 01/30/2032 EUR 648 $ 617
5.250% due 03/22/2030 963 989
5.750% due 12/31/2032 $ 355 338
5.875% due 10/17/2031 EUR 300 307
6.875% due 10/17/2040 200 188
7.625% due 01/30/2033 $ 100 100
Total lvory Coast 2,539
(Cost $2,630)

JJAMAICA 0.3%

[CORPORATE BONDS & NOTES 0.1%

TransJamaican Highway Ltd.

5.750% due 10/10/2036 132 122
SOVEREIGN ISSUES 0.2%

Jamaica Government International Bond

7.875% due 07/28/2045 400 480
Total Jamaica 602
(Cost $590)

[JORDAN 0.7%

SOVEREIGN ISSUES 0.7%

Jordan Government International Bond

7.375% due 10/10/2047 800 730
7.500% due 01/13/2029 500 511
Total Jordan 1,241
(Cost $1,317)

KAZAKHSTAN 1.9%

[CORPORATE BONDS & NOTES 1.9%

Development Bank of Kazakhstan JSC

5.500% due 04/15/2027 500 504
5.750% due 05/12/2025 900 900
KazMunayGas National Co. JSC

3.500% due 04/14/2033 1,600 1,350
5.750% due 04/19/2047 400 354
6.376% due 10/24/2048 200 190
Total Kazakhstan 3,298
(Cost $3,183)

KENYA 0.7%

[SOVEREIGN ISSUES 0.7%

Republic of Kenya Government International Bond

7.000% due 05/22/2027 200 198
8.000% due 05/22/2032 400 369
9.750% due 02/16/2031 600 603
Total Kenya 1,170
(Cost $1,094)

LATVIA 0.3%

[SOVEREIGN ISSUES 0.3%

Latvia Government International Bond

5.126% due 07/30/2034 500 438
Total Latvia 498
(Cost $495)

IMALAYSIA 1.3%

[CORPORATE BONDS & NOTES 1.3%

Khazanah Capital Ltd.

4.876% due 06/01/2033 400 397

ELa Iv—U4

AmEEH Bl
(BfL: F) (B F)
Khazanah Global Sukuk Bhd

4.687% due 06/01/2028 $ 500 $ 498
Petronas Capital Ltd.

3.404% due 04/28/2061 500 347
4.500% due 03/18/2045 300 269
4.800% due 04/21/2060 400 366
Petronas Energy Canada Ltd.

2.112% due 03/23/2028 500 458
Total Malaysia 2,335
(Cost $2,803)

IMARSHALL ISLANDS 0.0%

[CORPORATE BONDS & NOTES 0.0%

Nakilat, Inc.

6.267% due 12/31/2033 58 61
Total Marshall Islands 61
(Cost $66)

MEXICO 5.2%
[CORPORATE BONDS & NOTES 2.0%

FIEMEX Energia - Banco Actinver S.A. Institucion de
Banca Multiple

7.250% due 01/31/2041 200 201

Petroleos Mexicanos

6.850% due 01/28/2060 1,300 927

7.690% due 01/23/2080 (g) 2,900 2,252
3,380

[SOVEREIGN ISSUES 3.2%

Mexico Government International Bond

2.750% due 11/27/2031 (d) MXN 27,278 1,167

3.000% due 12/03/2026 (d) 36,371 1,708

3.771% due 05/24/2061 $ 300 181

4.000% due 11/30/2028 (d) MXN 7,439 356

4.000% due 08/24/2034 (d) 5,788 260

4.000% due 03/15/2115 EUR 900 714

5.750% due 10/12/2110 $ 800 642

6.050% due 01/11/2040 400 385
" 111

Total Mexico 8,791

(Cost $11,409)

[MONGOLIA 0.4%

[SOVEREIGN ISSUES 0.4%

Mongolia Government International Bond

3.500% due 07/07/2027 500 468

7.875% due 06/05/2029 200 212

Total Mongolia 680

(Cost $695)

MOROCCO 0.8%

[CORPORATE BONDS & NOTES 0.8%

OCP S.A.

3.750% due 06/23/2031 700 614

5.125% due 06/23/2061 800 617

7.500% due 05/02/2054 200 207

Total Morocco 1,438

(Cost $1,678)

NAMIBIA 0.5%

[SOVEREIGN ISSUES 0.5%

Namibia Government International Bond

5.260% due 10/29/2025 800 794

AT Bl

(BfL: F) (B F)
Total Namibia $ 794
(Cost $799)

NIGERIA 2.7%
CORPORATE BONDS & NOTES 0.5%

BOI Finance BV

7.500% due 02/16/2027 EUR 800 936

[SOVEREIGN ISSUES 2.2%

Nigeria Government International Bond

6.126% due 09/28/2028 $ 400 362

6.500% due 11/28/2027 2,400 2,268

7.143% due 02/23/2030 300 M

7.626% due 11/28/2047 300 230

7.875% due 02/16/2032 200 180

8.376% due 03/24/2029 500 483
— S|

Total Nigeria 4,730

(Cost $4,732)

NORTH MACEDONIA 0.3%

[SOVEREIGN ISSUES 0.3%

North Macedonia Government International Bond

6.960% due 03/13/2027 EUR 500 565

Total North Macedonia 565

(Cost $531)

OMAN 1.7%

[SOVEREIGN ISSUES 1.7%

Oman Government International Bond

4.750% due 06/15/2026 $ 500 496

6.000% due 08/01/2029 1,000 1,026

6.250% due 01/25/2031 200 208

6.500% due 03/08/2047 400 403

6.750% due 01/17/2048 200 207

7.000% due 01/25/2051 500 535

Total Oman 2,875

(Cost $2,701)

PAKISTAN 1.2%
SOVEREIGN ISSUES 1.2%

Pakistan Government International Bond

6.000% due 04/08/2026 800 752
6.875% due 12/05/2027 600 544
7.375% due 04/08/2031 200 170
8.875% due 04/08/2051 (g) 600 479
Pakistan Water & Power Development Authority

7.500% due 06/04/2031 200 157
Total Pakistan 2,102
(Cost $1,985)

[PANAMA 2.8%

[CORPORATE BONDS & NOTES 0.8%
Aeropuerto Internacional de Tocumen S.A.

5.126% due 08/11/2061 200 151

Autoridad del Canal de Panama

4.950% due 07/28/2035 300 280

Banco Nacional de Panama

2.500% due 08/11/2030 1,100 892
1,323
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[SOVEREIGN ISSUES 2.0%

Panama Government International Bond

2.262% due 09/29/2032 700 $ 513

4.300% due 04/29/2053 300 191

4.500% due 04/01/2056 1,000 644

4.500% due 01/19/2063 200 127

6.400% due 02/14/2035 600 576

6.700% due 01/26/2036 800 787

6.853% due 03/28/2054 300 271

7.875% due 03/01/2057 200 210

8.000% due 03/01/2038 200 211
S 5361

Total Panama 4,859

(Cost $6,029)

PARAGUAY 0.7%

[SOVEREIGN ISSUES 0.7%

Paraguay Government International Bond

4.700% due 03/27/2027 200 197

5.400% due 03/30/2050 300 267

5.600% due 03/13/2048 200 183

6.000% due 02/09/2036 200 205

7.800% due 02/09/2031 PYG 3,093,000 399

Total Paraguay 1,251

(Cost $1,376)

PERU 1.7%

[CORPORATE BONDS & NOTES 0.6%

Petroleos del Peru S.A.

4.750% due 06/19/2032 $ 200 154

5.625% due 06/19/2047 1,300 854
SERTIN0EY

SOVEREIGN ISSUES 1.1%

Peru Government International Bond

3.230% due 07/28/2121 200 112

3.600% due 01/15/2072 600 386

5.375% due 02/08/2035 620 613

5.875% due 08/08/2054 300 297

6.900% due 08/12/2037 PEN 2,300 600
— |

Total Peru 3,016

(Cost $3,732)

PHILIPPINES 1.3%

SOVEREIGN ISSUES 1.3%

Philippines G 1 ional Bond

2.650% due 12/10/2045 $ 200 132

2.950% due 05/05/2045 1,200 839

3.700% due 03/01/2041 1,300 1,075

5.175% due 09/05/2049 300 290

Total Philippines 2,336

(Cost $3,177)

POLAND 2.1%

[SOVEREIGN ISSUES 2.1%

Bank Gospodarstwa Krajowego

4.375% due 03/13/2039 EUR 400 442

5.750% due 07/09/2034 $ 400 404

6.260% due 10/31/2028 400 419

6.260% due 07/09/2054 400 409

ELa Iv—U4
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Poland Government International Bond

4.875% due 10/04/2033 $ 200 § 197

5.125% due 09/18/2034 300 297

5.500% due 04/04/2053 750 728

5.500% due 03/18/2054 0M_ 617

Total Poland 3,573

(Cost $3,551)

QATAR 1.4%

[CORPORATE BONDS & NOTES 1.2%

Qatar Energy

2.250% due 07/12/2031 400 344

3.125% due 07/12/2041 1,100 836

3.300% due 07/12/2051 1,300 924

2,104

[SOVEREIGN ISSUES 0.2%

Qatar Government International Bond

4.400% due 04/16/2050 200 178

5.103% due 04/23/2048 200 198
376

Total Qatar 2,480

(Cost $3,045)

[ROMANIA 2.0%

SOVEREIGN ISSUES 2.0%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 278

2.875% due 04/13/2042 400 287

3.500% due 04/03/2034 100 93

3.750% due 02/07/2034 200 190

4.000% due 02/14/2051 $ 200 135

4.625% due 04/03/2049 (g) EUR 1,100 985

5.250% due 05/30/2032 200 217

5.625% due 05/30/2037 400 423

6.375% due 09/18/2033 (g) 400 461

7.625% due 01/17/2053 $ 400 433

Total Romania 3,502

(Cost $3,999)

RUSSIA 0.0%

[SOVEREIGN ISSUES 0.0%

Russia Government International Bond

7.500% due 03/31/2030 54 36

Total Russia 36

(Cost $9)

[SAUDI ARABIA 1.0%

CORPORATE BONDS & NOTES 0.5%

Saudi Arabian 0il Co.

5.250% due 07/17/2034 400 401

5.875% due 07/17/2064 400 385
786

SOVEREIGN ISSUES 0.5%

Saudi Government International Bond

3.750% due 01/21/2055 200 141

5.000% due 01/16/2034 (g) 800 796
937

Total Saudi Arabia 1,723

(Cost $1,791)

vk

AT Bl
(BT F) (B F)
[SENEGAL 1.3%
[SOVEREIGN ISSUES 1.3%

Senegal Government International Bond

4.750% due 03/13/2028 EUR 1,400 § 1,408
6.250% due 05/23/2033 $ 500 414
7.750% due 06/10/2031 400 368
Total Senegal 2,190

(Cost $2,609)

[SERBIA 1.0%
SOVEREIGN ISSUES 1.0%

Serbia Government International Bond

1.500% due 06/26/2029 EUR 600 585
2.050% due 09/23/2036 200 164
3.125% due 05/15/2027 500 535
6.000% due 06/12/2034 $ 400 402
Total Serbia 1,686
(Cost $1,640)

SINGAPORE 0.2%
[CORPORATE BONDS & NOTES 0.2%

Singapore Airlines Ltd.

3.375% due 01/19/2029 400 377
Total Singapore 377
(Cost $398)

ISLOVENIA 0.4%
[SOVEREIGN ISSUES 0.4%

Slovenia Government International Bond

5.000% due 09/19/2033 700 705
Total Slovenia 705
(Cost $695)

SOUTH AFRICA 4.3%
[CORPORATE BONDS & NOTES 1.9%

Eskom Holdings SOC Ltd.

4.314% due 07/23/2027 1,400 1,339

6.350% due 08/10/2028 1,100 1,102

8.450% due 08/10/2028 900 942
3,383

SOVEREIGN ISSUES 2.4%

South Africa Government International Bond

4.300% due 10/12/2028 200 189

4.850% due 09/30/2029 200 189

4.875% due 04/14/2026 1,100 1,091

5.750% due 09/30/2049 1,600 1,255

8.500% due 01/31/2037 ZAR 3,400 161

8.875% due 02/28/2035 23,000 1,166
4,051

Total South Africa 7,434

(Cost $7,830)

[SOUTH KOREA 0.4%

[CORPORATE BONDS & NOTES 0.1%

KODIT Global Co. Ltd.

4.954% due 05/25/2026 $ 200 200

SOVEREIGN ISSUES 0.3%

Korea National il Corp.

4.875% due 04/03/2029 500 502

Total South Korea 702

(Cost $697)
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SRI LANKA 1.2%
[SOVEREIGN ISSUES 1.2%

Sri Lanka Government International Bond (e)

5.750% due 04/18/2049 $ 200 $ 122
5.875% due 07/25/2049 200 122
6.125% due 06/03/2025 (g) 600 3N
6.200% due 05/11/2027 600 3N
6.750% due 04/18/2028 600 37
6.850% due 11/03/2025 600 376
7.550% due 03/28/2030 600 374
Total Sri Lanka 2,113

(Cost $3,150)

[SUPRANATIONAL 0.5%
[CORPORATE BONDS & NOTES 0.5%

Banque Ouest Africaine de Developpement

5.000% due 07/27/2027 900 882

Total Supranational 882

(Cost $894)

[TRINIDAD AND TOBAGO 0.2%

[SOVEREIGN ISSUES 0.2%

Trinidad & Tobago Government International Bond

5.850% due 01/14/2031 300 299

Total Trinidad and Tobago 299

(Cost $298)

[TUNISIA 0.5%

[SOVEREIGN ISSUES 0.5%

Tunisian Republic

3.280% due 08/09/2027 ¥ 100,000 541

5.750% due 01/30/2025 $ 400 392

Total Tunisia 933

(Cost $1,507)

[TURKEY 3.7%

[CORPORATE BONDS & NOTES 0.3%

Turkiye Varlik Fonu Yonetimi A/S

8.250% due 02/14/2029 500 526

SOVEREIGN ISSUES 3.4%

Turkey Government International Bond

4.875% due 04/16/2043 1,900 1,369

5.250% due 03/13/2030 900 851

5.750% due 05/11/2047 200 155

5.875% due 05/21/2030 EUR 200 225

5.875% due 06/26/2031 $ 300 284

6.500% due 01/03/2035 200 190

7.125% due 07/17/2032 200 201

7.625% due 05/15/2034 700 723

9.125% due 07/13/2030 500 559

Turkiye Government Bond

52.191% due 05/17/2028 TRY 29,500 850

53.640% due 05/20/2026 1,400 M

53.640% due 08/19/2026 3,000 88

Turkiye lhracat Kredi Bankasi A|S

7.500% due 02/06/2028 $ 400 42
5,948

Total Turkey 6,474

(Cost $6,630)
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UKRAINE 1.4%
[SOVEREIGN ISSUES 1.4%

Ukraine Government International Bond

0.000% due 02/01/2030 (f) $ 145 % 70
0.000% due 02/01/2034 (f) 541 200
0.000% due 02/01/2035 (f) 457 223
0.000% due 02/01/2036 (f) 381 185
1.750% due 02/01/2029 (g) 431 260
1.750% due 02/01/2034 826 390
1.750% due 02/01/2035 858 396
1.750% due 02/01/2036 535 243
7.750% due 08/01/2041 620 448
Total Ukraine 2,415
(Cost $2,150)

UNITED ARAB EMIRATES 3.5%
[CORPORATE BONDS & NOTES 2.8%

Abu Dhabi Crude 0il Pipeline LLC

4.600% due 11/02/2047 800 1

Abu Dhabi Developmental Holding Co. PJSC

5.250% due 10/02/2054 400 371

5.376% due 05/08/2029 400 408

5.500% due 05/08/2034 400 M2

Abu Dhabi Ports Co. PJSC

2.500% due 05/06/2031 800 695

Adnoc Murban Rsc Ltd.

5.125% due 09/11/2054 700 656

DP World Ltd.

5.626% due 09/26/2048 400 385

Masdar Abu Dhabi Future Energy Co.

4.875% due 07/25/2033 800 787

MDGH GMTN RSC Ltd.

5.084% due 05/22/2063 200 190

5.876% due 05/01/2034 300 318
4,949

[SOVEREIGN ISSUES 0.7%

Abu Dhabi Government International Bond

5.500% due 04/30/2054 600 612

Finance Department Government of Sharjah

3.625% due 03/10/2033 200 172

4.000% due 07/28/2050 200 136

4.375% due 03/10/2051 400 288
1,208

Total United Arab Emirates
(Cost $6,400)

6,157

UNITED KINGDOM 0.5%
[CORPORATE BONDS & NOTES 0.2%

Ukraine Railways Via Rail Capital Markets PLC
8.250% due 07/09/2026 400 344

[MORTGAGE-BACKED SECURITIES 0.3%

Canada Square Funding 6 PLC

5.830% due 01/17/2059 GBP 147 190

Rochester Financing No.3 PLC

5.664% due 12/18/2044 147 189

Tower Bridge Funding PLC

5.700% due 12/20/2063 7 99
478

[SOVEREIGN ISSUES 0.0%

Ukreximbank Via Biz Finance PLC

9.750% due 01/22/2025 $ 44 42

AT Bl

(BfL: F) (B F)
Total United Kingdom $ 864
(Cost $845)
UNITED STATES 5.9%
[CORPORATE BONDS & NOTES 0.8%
DAE Funding LLC
2.626% due 03/20/2025 $ 600 593
3.376% due 03/20/2028 400 378
Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036 480 343

1,314

U.S. TREASURY OBLIGATIONS 5.1%

U.S. Treasury Bonds

1.750% due 08/15/2041 1,100 738

2.000% due 11/15/2041 1,300 905

3.250% due 05/15/2042 400 337

3.376% due 08/15/2042 2,200 1,881

4.625% due 06/15/2054 100 102

U.S. Treasury Notes

2.375% due 05/15/2029 2,400 2,226

3.125% due 08/31/2029 (g) 2,700 2,579

8,768

Total United States 10,082

(Cost $11,278)

URUGUAY 0.5%

[SOVEREIGN ISSUES 0.5%

Uruguay Government International Bond

5.100% due 06/18/2050 1,000 952

Total Uruguay 952

(Cost $1,025)

UZBEKISTAN 0.4%

SOVEREIGN ISSUES 0.4%

National Bank of Uzbekistan

8.500% due 07/05/2029 500 512

Republic of Uzbekistan International Bond

3.700% due 11/25/2030 200 169

Total Uzbekistan 681

(Cost $674)

VENEZUELA 0.7%

[CORPORATE BONDS & NOTES 0.4%

Petroleos de Venezuela S.A.

5.375% due 04/12/2027 2,030 202

5.500% due 04/12/2037 4,231 419
621

SOVEREIGN ISSUES 0.3%

Gi ional Bond (e)

6.000% due 12/09/2049 1,810 162

7.000% due 03/31/2038 3,250 451

11.950% due 08/05/2031 160 25
638

Total Venezuela 1,259

(Cost $6,351)

[ZAMBIA 0.2%

[SOVEREIGN ISSUES 0.2%

Zambia Government International Bond

0.500% due 12/31/2053 268 147

5.750% due 06/30/2033 286 251
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Total Zambia $ 398
(Cost $645)

[SHORT-TERM INSTRUMENTS 0.6%

Australia and New Zealand Banking Group Ltd.

2.990% due 11/01/2024 NZD 1 1
3.400% due 11/01/2024 AUD n 7
4.330% due 11/01/2024 $ 10 10
BNP Paribas Bank
2.250% due 11/01/2024 SGD 86 65
2.310% due 11/01/2024 SEK 800 75
2.990% due 11/01/2024 NZD 1 0
3.480% due 11/01/2024 NOK 9 9
4.170% due 11/01/2024 GBP 17 22
6.440% due 11/01/2024 ZAR 1 0
Brown Brothers Harriman & Co.
0.010% due 11/01/2024 ¥ 18 0
0.250% due 11/01/2024 CHF 4 4
4.170% due 11/01/2024 GBP 1 1
4.330% due 11/01/2024 $ 16 16
Citibank N.A.
2.340% due 11/01/2024 EUR 1 1
4.330% due 11/01/2024 $ 103 103
DBS Bank Ltd.
4.330% due 11/01/2024 64 64
DnB Bank ASA
2.310% due 11/01/2024 SEK 110 10
2.340% due 11/01/2024 EUR 2 24
3.400% due 11/01/2024 AUD 59 39
4.330% due 11/01/2024 $ 36 36
HSBC Bank
2.250% due 11/01/2024 SGD 43 32
HSBC Bank PLC
2.340% due 11/01/2024 EUR 38 M
4.170% due 11/01/2024 GBP 9 12
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 $ 250 250
MUFG Bank Ltd.
0.010% due 11/01/2024 ¥ 33 0
Royal Bank of Canada
4.330% due 11/01/2024 $ 1 1
Sumitomo Mitsui Banking Corp.
0.010% due 11/01/2024 ¥ 783 5
2.340% due 11/01/2024 EUR 80 87
4.330% due 11/01/2024 $ 100 100
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/01/2024 ¥ 454 3
2.340% due 11/01/2024 EUR 2 2
4.170% due 11/01/2024 GBP 6 7
4.330% due 11/01/2024 $ n il
1,098
Total Short-Term Instruments 1,098
(Cost $1,098)
Total Investments in Securities 102.2%  $ 177,745

(Cost $196,150)

Financial Derivative
Instruments 0.5% 898
(Cost or Premiums, net $(4)

Other Assets and Liabilities, net (2.7%) $

Net Assets 100.0%
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NOTES TO SCHEDULE OF INVESTMENTS:

A zero balance may reflect actual amounts rounding to less than one thousand.

(a) Contingent convertible security.

(b) Perpetual maturity; date shown, if i pI next call date.
(c) When-Issued security.

(d) Principal amount of security is adjusted for inflation.

(e) Security is in default.

(f)  Security becomes interest bearing at a future date.

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

m5|HF EAFIED P NE] A fEATAD YIR—=R LRDXKH
BPS 5.530% 09/10/2024 1210/2024 $ (1,340 § (1,350
BRC 3.350% 10/23/2024 8D EUR (1,642 (1,784)
BRC 4.750% 09/27/2024 8D $ (673 (576)
BRC 4.850% 09/20/2024 8D (1,229 (1,236)
BRC 4.980% 09/20/2024 80" (493) (496)
JPS 5.040% 10/28/2024 11/04/2024 12,606) (2,607)
MEI 3.500% 10/18/2024 1112/2024 (266) (266)
MEI 4.000% 10/18/2024 111212024 (172) (172)
MEI 4.850% 10/18/2024 111212024 (292) (293)
Myl 3.320% 10/23/2024 8D EUR (1,308 (1,422)
MYl 4.150% 10/23/2024 TBD? $ (237) (237)
MYI 4.250% 09/26/2024 8D (239) (240)
Myl 4.850% 09/20/2024 8D (7989) (804)
Myl 5.110% 09/20/2024 80" 979) (985)
Total Reverse Repurchase Agreements $ (12,468)
EEHIR
A—n—F4+/
ARG 30832 31-90H 0HUE &t
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ (485) $ (1,350) $ (3,293) $ (5,108)
Non-U.S. Government Debt 0 (266) 0 (4,487) (4,753
U.S. Government Debt 0 (2,607) 0 0 (2,607
Total Reverse Repurchase Agreements $ 0 $ (3.338) $ (1,350) $ (7.780) $ (12,468)
Total Borrowings $ 0 $ (3,338) $ (1,350) $ (7,780 $ (12,468)
Payable for Reverse Repurchase Agreements $ (12,468)

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of October 31, 2024:

(9) Securities with an aggregate market value of $12,943 have been pledged as collateral under the terms of the following master agreements as of October

31, 2024.

LRZ2# YNR=R LR SETER EFTYD BEHEA HROEA AN
v ElLES DFZE DI i Ell0F%N BN Z DAt FAERS| (ZH) R=Tr—0
Global/Master Repurchase Agreement
BPS $ [UR 1,380)  $ 0 0 s (13500 1,430 $ 80
BRC 0 (4,082) 0 0 14,092) 4177 85
JPS 0 (2,607) 0 0 (2,607) 2,518 (29)
MEI 0 (731) 0 0 (731) 870 139
Myl 0 (3,688) 0 0 13,688) 3,888 200
Total Borrowings and Other Financing T i $ 0 (124680 % 0 0 {12,468)

‘" The average amount of borrowings outstanding during the period ended October 31, 2024 was $9,488 at a weighted average interest rate of 5.198%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

" Open maturity reverse repurchase agreement
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" Net exposure represents 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 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
FUTURES CONTRACTS:

IRET EHFIE

k4] iE5E RA 2H9% *(;ﬁ)ﬁagﬁm & faff

Euro-Bobl 5-Year Note December Futures Short 1212024 69 $ 53 $ 9 3 0
Euro-Bund 10-Year Bond December Futures Short 1212024 45 64 8 0
Euro-Buxl 30-Year Bond December Futures Short 1212024 14 40 0 (13)
Euro-Schatz 2-Year Note December Futures Short 1212024 37 6 3 0
U.S. Treasury 2-Year Note December Futures Long 1212024 33 (61) 0 2)
U.S. Treasury 5-Year Note December Futures Short 12/2024 7 180 10 0
U.S. Treasury 10-Year Note December Futures Long 12/2024 343 (1,259) 0 (80)
U.S. Treasury Ultra 30-Year Bond December Futures Long 1212024 7 (59) 1 0
Total Futures Contracts $ (1,036 $ 31§ (95)

SWAP AGREEMENTS:

EE (32h) FREB B B0

AVTIIR/ b &F i B BETEY it @ (8) ¥

CDX.EM-38 Index (1.000%) 121202027 % 6,000 $ 32 $ (136) $ 5 $ 0

[EE 2 E FREB LS
AVTIIR/ Mo 7] i 2 BETAEY i it @ (8) # ¥
CDX.EM-40 Index 1.000% 1212012028 § 1,300 $ (19) $ 13 $ 0 $ M
CDX.EM-41 Index 1.000% 06/20/2029 600 (13) 10 0 M
CDX.EM-42 Index 1.000% 12120/2029 900 (27) 0 0 [}
$ (59) $ 23 $ 0 $ @

EHEFIO ZHEF _ RERET(H _ LS
X/ ZH AVTIIR EIE S F _#EHR HBET 5 ffitE (8) # & ff

Pay 3-Month ILS-TELBOR 4.100% 09/10/2029 ILS 3,300 $ (14) $ (14) $ 0 s (2)
Pay 3-Month ILS-TELBOR 4.130% 09/10/2029 1,900 7 7 0 U]
Pay 3-Month ILS-TELBOR 4.180% 09/11/2029 2,400 (8) (8) 0 U]
Pay 3-Month ILS-TELBOR 4.161% 09/12/2029 2,200 (8) (8) 0 U]
Pay 3-Month ILS-TELBOR 4.073% 09/13/2029 1,300 (6) (6) 0 U]
Pay 3-Month ILS-TELBOR 4.100% 09/18/2029 2,000 9 9 0 U]
Pay 3-Month ILS-TELBOR 4.166% 09/18/2029 800 (3 (3) 0 0
Pay 3-Month ILS-TELBOR 4.096% 09/19/2029 500 2) 2) 0 0
Pay 3-Month ILS-TELBOR 4.240% 09/19/2029 200 U} M 0 0
Pay 3-Month ILS-TELBOR 4.210% 09/20/2029 2,100 (6) (6) 0 U]
Pay 3-Month ILS-TELBOR 4.280% 09/23/2029 100 0 0 0 0
Receive 3-Month ZAR-SAJIBOR 5.950% 11/30/2024 ZAR 38,000 12 12 0 0
Pay 6-Month CZK-PRIBOR 4.250% 04/18/2029 CzZK 11,200 2% 10 0 0
Pay 6-Month CZK-PRIBOR 3.530% 07/15/2029 29,500 (8) (18] 0 U]
Pay 6-Month CZK-PRIBOR 3.080% 10/03/2029 31,000 (31) (31 0 "
Pay 6-Month EURIBOR 3.370% 10/09/2028 EUR 400 18 18 0 m
Pay 6-Month EURIBOR 3.450% 10/20/2028 500 22 2 0 U]
Receive 6-Month EURIBOR 2.818% 06/26/2029 400 Ul 3 0 0
Pay®! 6-Month EURIBOR 2.500% 03/19/2030 1,900 17 2 0 m
Pay 6-Month EURIBOR 3.300% 10/03/2033 200 15 15 0 0
Pay®! 6-Month EURIBOR 2.500% 03/19/2035 4,100 34 1 1 0
Receive 6-Month EURIBOR 2.250% 03/19/2085 600 12) (1 0 7
Receive BRL-CDI-Compounded 10.656% 11/01/2024 BRL 15,500 0 0 0 0
Receive BRL-CDI-Compounded 10.659% 11/01/2024 72,500 0 0 0 0
Receive BRL-CDI-Compounded 11.038% 12/02/2024 75,600 (5) (5) 0 0
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EHEFD ZEHEF _ RERETH __EHEE
XHh/ZH AVTIIR EIEEF ot | BETA ﬁ'ﬂﬁﬁﬂ'ﬁ (8) & HE =1
Pay BRL-CDI-Compounded 11.850% 01/02/2025 BRL 15,300 (14) 14) $ 0 s 0
Pay BRL-CDI-Compounded 12.240% 01/02/2025 16,000 (5] (13) 0 0
Receive BRL-CDI-Compounded 13.216% 01/02/2025 2,600 9 9 0 0
Receive BRL-CDI-Compounded 13.241% 01/02/2025 2,700 (100 (101 0 0
Receive BRL-CDI-Compounded 13.427% 01/02/2025 6,200 (26) (26) 0 0
Pay BRL-CDI-Compounded 9.842% 01/04/2027 22,800 (207) (207 0 (3l
Receive BRL-CDI-Compounded 11.253% 01/04/2027 15,800 66 66 2 0
Pay BRL-CDI-Compounded 11.550% 01/04/2027 1,100 (3) (3) 0 0
Pay BRL-CDI-Compounded 11.570% 01/04/2027 14,000 (43) (43) 0 (2]
Receive BRL-CDI-Compounded 13.065% 01/04/2027 7,800 (19) (19 1 0
Pay Secured Overnight Financing Rate 4.500% 06/20/2025 $ 7,000 (12) 26 0 0
Receive Secured Overnight Financing Rate 4.250% 12/20/2025 6,900 54 (4) 1 0
Receive® Secured Overnight Financing Rate 3.750% 12/18/2029 4,060 1 128 6 0
Pay Secured Overnight Financing Rate 3.730% 08/03/2033 200 M 1 0 0
Pay Secured Overnight Financing Rate 3.735% 08/07/2033 200 M U] 0 0
Pay Secured Overnight Financing Rate 4.165% 09/27/2033 400 " " 0 m
Pay Secured Overnight Financing Rate 4.155% 10/02/2033 400 " " 0 0
Pay Secured Overnight Financing Rate 4.170% 10/03/2033 500 15 15 0 m
Pay Secured Overnight Financing Rate 4.030% 10/04/2033 100 2 2 0 0
Pay Secured Overnight Financing Rate 4.175% 10/10/2033 300 9 9 0 0
Pay Secured Overnight Financing Rate 4.150% 10/12/2033 300 8 8 0 0
Pay Secured Overnight Financing Rate 4.220% 10/20/2033 200 7 7 0 0
Pay Secured Overnight Financing Rate 4.230% 10/23/2033 100 3 3 0 0
Pay Secured Overnight Financing Rate 4.255% 10/23/2033 100 4 4 0 0
Pay Secured Overnight Financing Rate 4.450% 1U/31/2033 100 4 4 0 0
Pay Secured Overnight Financing Rate 3.500% 12/20/2033 690 (25) 12 0 (1
Receive Secured Overnight Financing Rate 4.250% 03/20/2034 3,000 (92) 35 4 0
Receive Secured Overnight Financing Rate 3.750% 06/20/2034 2,600 22 17 3 0
Receive®® Secured Overnight Financing Rate 3.750% 12/18/2034 300 1 (5) 1 0
Receive Secured Overnight Financing Rate 3.750% 06/20/2036 400 4 5 1 0
Pay Secured Overnight Financing Rate 3.830% 10/12/2053 100 3 3 0 0
Pay Secured Overnight Financing Rate 3.880% 10/16/2053 100 4 4 0 0
Pay Secured Overnight Financing Rate 3.870% 10/17/2053 100 3 3 0 0
Receive Secured Overnight Financing Rate 3.500% 06/20/2054 1,080 37 (8) 0 (2)
Receive® Secured Overnight Financing Rate 3.500% 12/18/2054 2,200 56 49 0 3
Receive Sinacofi Chile Interbank Rate
Average 5.511% 11/13/2033 CLP 635,100 (16) (16) 0 0
Pay Sinacofi Chile Interbank Rate
Average 4.856% 12118/2033 600,000 (17 1nn 0 0
Pay Sterling Overnight Interbank Average
Rate 4.000% 09/18/2029 GBP 4,500 (26) (116) 0 (24)
$ (188) $ (136) $ 20 % (67)
Total Swap Agreements $ (215) $ (249) $ 25 $ (60)
The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of October 31, 2024:
Cash of $2,132 has been as traded and y cleared fi derivative instruments as of October 31, 2024. See Note
8, Master Netting Arrangements, in the Notes to Financial Statements for more |nformat|on regarding master netting arrangements.
ERIRER REE ERIRER RER
5 itk B it EEEFNS A E
BnATvay %4 29vT &it FEYFT 3 Eit/] 27y T &Et
Total Exchange-Traded or Centrally Cleared $ 0 $ 31 $ 25 § 56 $ 0 $ (95) $ (60) $ (155)

""" If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i} receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a net settlementamount 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.

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 wil 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 o (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.
" 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

F (M)
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The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit] for the credit derivative should the
notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced underlying's credit
soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for Further information.

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

(18) #

WE1HEF RER ZELAR SWEBE HE s

AZD 11/2024 $ 153 AUD 231 $ 0 $ 2)
AZD 1212024 AUD 231 $ 163 2 0
BOA 11/2024 Dop 3,629 60 0 0
BOA 11/2024 $ 235 EUR 213 0 (4
BOA 11/2024 22 NGN 35,589 0 il
BPS 11/2024 BRL 820 $ 143 1 0
BPS 11/2024 IDR 95,648 6 0 0
BPS 11/2024 KRW 2,081 2 0 0
BPS 11/2024 $ 142 BRL 820 0 0
BPS 1112024 382 EUR 353 2 0
BPS 11/2024 200 JPY 30,627 0 0
BPS 12/2024 GBP 602 $ 778 5 0
BPS 12/2024 JPY 30,616 200 0 0
BPS 12/2024 MXN 19,131 949 1 0
BPS 12/2024 51,613 2,642 86 0
BPS 12/2024 $ 3 INR 218 0 0
BPS 05/2029 Kwp 73 $ 250 6 0
BPS 05/2028 73 250 6 0
BPS 05/2028 51 176 4 0
BPS 05/2028 73 250 6 0
BPS 07/2029 KwD 55 188 5 0
BRC 11/2024 TRY 3,083 87 0 2)
BRC 11/2024 $ 81 TRY 3,031 5 0
BRC 11/2024 22 823 2 0
BRC 11/2024 126 4,706 9 0
BRC 11/2024 43 1,599 3 0
BRC 1112024 52 1,932 4 0
BRC 12/2024 2,074 ZAR 36,633 0 (101
BRC 01/2025 TRY 1,338 $ 36 0 0
BRC 01/2025 $ 30 TRY 1,137 1 0
BRC 01/2025 1,849 69,548 17 0
BRC 01/2025 67 2,541 2 0
BRC 07/2025 513 23,307 2 0
CBK 11/2024 EUR 197 $ 219 5 0
CBK 11/2024 IDR 87,125 6 0 0
CBK 11/2024 KRW 4,230 3 0 0
CBK 11/2024 8,209 6 0 0
CBK 1112024 $ 358 EUR 327 0 (3l
CBK 11/2024 56 Kzr 26,918 0 n
CBK 1212024 ILS 462 $ 123 0 M
CBK 1212024 PEN 162 43 0 0
CBK 1212024 $ 9 EGP 5,047 2 0
CBK 1212024 10 INR 851 0 0
CBK 04/2025 EGP 1,198 $ 2 0 0
DuB 11/2024 $ 308 Kzt 148,642 0 (3l
DUB 03/2025 299 EGP 17,118 28 0
DuB 10/2025 EGP 1,291 $ 2 0 0
FAR 11/2024 AUD 231 169 8 0
FAR 1112024 EUR 15,184 17,002 519 0
FAR 1212024 PEN 1,808 476 0 (4
GLM 1112024 BRL 231 4 4 0
GLM 1112024 Dop 54,383 900 0 (3]
GLM 1112024 MYR 193 45 1 0
GLM 1112024 $ 417 BRL 231 0 Ul
GLM 1112024 76 JPY 11,627 0 0
GLM 1212024 bop 8,208 $ 136 0 n
GLM 1212024 12,697 209 0 m
GLM 1212024 8,207 136 0 m
GLM 1212024 8,971 148 0 m
GLM 1212024 ILS 198 53 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

ELiEES RFA ZELAR ZHGEE

GLM 12/2024 JPY 11,585 $ 76 0 $ 0
GLM 01/2025 pop 5417 89 0 0
GLM 01/2025 2,252 37 0 0
GLM 02/2025 3,603 59 0 0
GLM 02/2025 MXN 23,571 1,158 1 0
GLM 02/2025 $ 273 BRL 1,672 0 4
GLM 03/2025 33 EGP 1,750 0 0
JPM 11/2024 EUR 490 $ o 9 0
JPM 11/2024 $ 3 EGP 149 0 0
JPM 11/2024 2 96 0 0
JPM 11/2024 16,594 EUR 15,331 50 0
JPM 11/2024 91 NGN 153,448 0 0
JPM 11/2024 40 TRY 1,494 3 0
JPM 11/2024 14 532 1 0
JPM 11/2024 31 1,142 2 0
JPM 11/2024 29 1,078 2 0
JPM 12/2024 CZK 1,867 $ 85 1 0
JPM 12/2024 EGP 1,699 34 0 0
JPM 12/2024 EUR 15,331 16,614 0 (50)
JPM 12/2024 $ 146 EGP 7,381 1 0
JPM 12/2024 52 2,646 1 0
JPM 12/2024 24 1,202 0 0
JPM 12/2024 10 INR 808 0 0
JPM 12/2024 62 TRY 2,340 4 0
JPM 12/2024 17 626 1 0
JPM 12/2024 2 846 1 0
JPM 02/2025 35 EGP 1,876 1 0
JPM 02/2025 189 uzs 2,621,875 3 0
JPM 03/2025 148 EGP 8,458 14 0
JPM 03/2025 6 TRY 300 1 0
JPM 05/2025 36 161 3 0
JPM 05/2025 2 1,296 2 0
MBC 11/2024 EGP 1,531 $ 31 0 0
MBC 11/2024 GBP 602 805 31 0
MBC 11/2024 SGD n 55 2 0
MBC 11/2024 $ 92 EGP 4,529 0 0
MBC 11/2024 8 SGD " 0 0
MBC 12/2024 EGP 1,244 $ 2% 0 0
MBC 12/2024 SGD " 8 0 0
MBC 12/2024 $ 3 INR 290 0 0
MBC 01/2025 300 EGP 15,218 0 2
MyI 11/2024 TRY 1,789 $ 52 0 0
MYI 12/2024 $ 1,158 ZAR 20,421 0 m
MYI 12/2024 ZAR 68,382 $ 3,874 yal 0
SCX 1112024 IDR 100,136 6 0 0
SCX 1112024 $ 2 NGN 36,297 0 m
SCX 1112024 43 SGD 56 0 0
SCX 1212024 SGD 56 $ 43 0 0
SCX 1212024 $ 49 EGP 2,504 1 0
SCX 1212024 17 842 0 0
SCX 1212024 20 INR 1,716 0 0
SCX 1212024 ZAR 9,308 $ 525 1 0
SCX 01/2025 $ 32 EGP 1,623 0 0
SCX 01/2025 " 557 0 0
S0G 1212024 EGP 2,466 $ 49 0 0
S0G 1212024 $ 250 EGP 12,751 5 0
S0G 03/2025 152 7,983 0 0
S0G 05/2025 36 1,931 1 0
SSB 1212024 ZAR 55 $ 3 0 0
TOR 1112024 JPY 37,583 261 14 0
UAG 1112024 17,18 124 8 0
UAG 1112024 $ 86 JPY 13,076 0 0
UAG 1212024 JPY 13,029 $ 86 0 0
UAG 1212024 $ 476 MXN 9,404 0 (11
UAG 02/2025 TRY 6,218 $ 155 0 (10)
Total Forward Foreign Currency Contracts $ 941 $ (130)
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WRITTEN OPTIONS:

ARZ49 PAZYEN
WEIEF 4R I542 TTHEEAR TR (2H) i1l
GLM Put - OTC U.S. dollar versus Turkish lira TRY 38.200 02/17/2025 444 $ mn s (16)
GLM Put - OTC U.S. dollar versus Turkish lira 38.670 02/21/2025 448 (6) (19)
UAG Call- 0TC U.S. dollar versus Turkish lira 44.155 01/31/2026 891 (22) 7
Total Written Options $ (35§ (42)

SWAP AGREEMENTS:

BE5E (3Hh) AR HLIvh DEREN %ﬁiﬁﬁﬁﬁ 27 FOffifE
WEIHEF ZRIVTAT4 7 pati1=) RTLyE® EEEK@ i?l.x (%HY) (18) # % =1
BOA Oman Government International Bond (1.000%)  12/20/2027 0.597% 100 $ $ (8) 0 $ Vi)
BOA Panama Government International Bond (1.000%)  06/20/2029 1.650% 300 7 1 8 0
BPS Chile Government International Bond (1.000%)  12/20/2028 0.463% 100 2) 0 0 2)
BPS Korea International Bond (1.000%)  12/20/2029 0.339% 600 (20) 1 0 (19)
BPS Oman Government International Bond (1.000%)  12/20/2027 0.597% 100 3 (5) 0 (2)
BRC Korea International Bond (1.000%)  12/20/2029 0.339% 320 [} 0 0 [}
BRC Panama Government International Bond (1.000%)  06/20/2029 1.650% 200 7 (1 6 0
BRC Saudi Government International Bond (1.000%)  06/20/2034 0.931% 2,000 22) 9 0 (13)
BRC South Africa Government International Bond (1.000%)  12/20/2024 0.322% 4,000 (14) 6 0 (8)
GST Korea International Bond (1.000%)  12/20/2029 0.339% 900 (30) 1 0 (29)
GST Saudi Government International Bond (1.000%)  06/20/2034 0.931% 600 7 3 0 (4
HUS Dubai Government International Bond (1.000%)  12/20/2024 0.084% 100 0 0 0 0
JPM Chile Government International Bond (1.000%)  12/20/2028 0.463% 500 10 U] 0 (1
JPM Dubai Government International Bond (1.000%)  12/20/2024 0.084% 600 " m 0 2
JPM South Africa Government International Bond (1.000%)  06/20/2026 0.685% 3,200 150 (169) 0 (19)
MYC Saudi Government International Bond (1.000%)  06/20/2034 0.931% 1,100 (12) 5 0 (7
$ il $  (156) ¢ 14 § 129
20145 0R31BE D
BEIE 2 19754 F JLIvt L7 L *Eiﬁnﬁﬂﬁ A7y JOfffE
WEI1HEF BBIVTAT4 FF e ATLy k@ BETAS i#!.\ (&E&Z) (€:5)) aE ﬁ1g
BOA Chile Government International Bond 1.000%  12/20/2026 0.250% $ 800 $ $ H $ 14
BPS Chile Government International Bond 1.000%  12/20/2024 0.130% 400 U 1 1 U
BPS Mexico Government International Bond 1.000%  12/20/2024 0.306% 400 (1 2 1 0
BPS Peru Government International Bond 1.000%  06/20/2026 0.327% 900 7 3 10 0
BPS Serbia Government International Bond 1.000%  12/20/2027 1.044% 200 (18) 18 0 0
BPS South Africa Government International Bond 1.000%  06/20/2028 1.375% 2,800 (242) 210 0 (32)
BRC Saudi Government International Bond 1.000%  12/20/2024 0.122% 188 2 2) 0 0
BRC Saudi Government International Bond 1.000%  12/20/2029 0.621% 3,100 61 3 58 0
CBK Israel Government International Bond 1.000%  06/20/2025 0.801% 100 0 0 0 0
CBK Israel Government International Bond 1.000%  06/20/2027 1.059% 1,000 (5) 5 0 0
CBK Panama Government International Bond 1.000%  12/20/2024 0.366% 300 0 1 1 0
CBK Peru Government International Bond 1.000%  12/20/2025 0.267% 500 9 (4) 5 0
CBK Peru Government International Bond 1.000%  06/20/2026 0.327% 3,200 22 16 38 0
DUB Egypt Government International Bond 1.000%  12/20/2024 3.993% 400 (54) 53 0 (1
GST Indonesia Government International Bond 1.000%  12/20/2029 0.697% 3,500 50 3 53 0
GST Israel Government International Bond 1.000%  12/20/2024 0.735% 100 0 0 0 0
GST Israel Government International Bond 1.000%  12/20/2025 0.910% 300 0 0 0 0
GST Peru Government International Bond 1.000%  06/20/2026 0.327% 1,200 12 3 15 0
GST Qatar Government International Bond 1.000%  12/20/2029 0.419% 1,100 31 0 31 0
GST Saudi Government International Bond 1.000%  12/20/2024 0.122% 12 1 (1 0 0
GST Saudi Government International Bond 1.000%  12/20/2029 0.621% 1,100 2 0 21 0
JPM Brazil Government International Bond 1.000%  12/20/2024 0.416% 700 (16) 17 1 0
JPM Hungary Government International Bond 1.000%  06/20/2027 0.764% 200 (10) 12 2 0
JPM Peru Government International Bond 1.000%  06/20/2026 0.327% 100 1 0 1 0
JPM Poland Government International Bond 1.000%  06/20/2028 0.538% 200 0 4 4 0
MYC Chile Government International Bond 1.000%  12/20/2024 0.130% 200 1 0 1 0
MYC Chile Government International Bond 1.000%  12/20/2026 0.250% 400 2 4 6 0
MYC China Government International Bond 1.000% 12/20/2029 0.637% 2,500 46 (2) 44 0
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MYC Peru Government International Bond 1.000%  06/20/2026 0.327% $ 500 $ 1
MYC Qatar Government International Bond 1.000%  12/20/2026 0.204% 300 4 1 5 0
MYC Saudi Government International Bond 1.000%  12/20/2029 0.621% 3,100 60 (2) 58 0
$ (100 $ 33§ 376 $ 133
Total Swap Agreements $ 31 $ 197 $ 390 $  (162)

Notional amount represents the number of contracts.

If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either i} receive from the seller of protection an amount equal to the notional amount of the swap
and deliver the referenced obligation or underlying securities comprising the referenced index or fii) receive a net settlementamount 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.

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 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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