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1AO%:YEEMBE(C/D) 8,299[ 8,579M 8,532M 8, 781M 8,978M 9,018/
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20244E 1 16 H  [20244F 2 H13H  [20244E 3 H13H  [20244E 4 H15H  [20244E 5 H13H  [20244F 6 A13H
& & & & & &
(A) ERHZEIE 10, 438, 456 10, 819, 445 10, 822,012 10,671, 823 11,172,599 10, 735, 373
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(3) HBEBMEEZAMSR (the Schedule of Investments)
(A) ELa NE2a—4 I9—P25 T—4vbk A4 A4—LF a—RL—F
vF 27VF A
(20234 6 H30BHRHE)
&80 Wi

INVESTMENTS IN SECURITIES 5.1%
SHORT-TERM INSTRUMENTS 5.1%

Bank of Nova Scotia

4.570% due 07/03/2023 $ 2% 8 24
Brown Brothers Harriman & Co.
4.570% due 07/03/2023 1 1
Citibank N.A.
4.570% due 07/03/2023 172 172
DBS Bank Ltd.
4.570% due 07/03/2023 136 136
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 134 134
Sumitomo Mitsui Banking Corp.
4.570% due 07/03/2023 264 264
Sumitomo Mitsui Trust Bank Ltd.
4.570% due 07/03/2023 308 308

1,038
5.136% due 08/10/2023 600 597
5.170% due 07/20/2023 (c) 900 898

1,495
Total Short-Term 2,534
(Cost $2,533)
Total in iti 2,534
(Cost $2,533)

0%
(B F)

INVESTMENTS IN AFFILIATES 96.7%
OTHER INVESTMENT COMPANIES 96.7%

PIMCO Bermuda Emerging Market High Yield Corporate

Bond Fund (M)
(Cost $47,854) 3638 48472
Total Investments in Affiliates 48,472
(Cost $47,854)
Total Investments 101.8% $ 51,006
(Cost $50,387)
Financial Derivative

Instruments (b) (1.8%) (888)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 0.0% ()]
Net Assets 100.0% __$ 50,115

INOTES TO SCHEDULE OF INVESTMENTS:

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

(b) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

KRB (B &

H5|HEF REB ZELEBE ZRAER HE fif

BPS 07/2023 $ 66 JPY 9,201 $ 0 $ (3l

GRE 07/2023 JPY 9,201 $ 66 3 0
$ 3 $ K]
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R R 7oK A

(JPY) CLASS FORWARD FOREIGN CURRENCY CONTRAC

KRB (B
# &

HBIHEF RFA ZELUBE ZEGER HE
BOA 07/2023 JPY 1,177,645 $ 8N $ 23 $ 0
BOA 07/2023 $ 8,200 JPY 1,139,831 0 (314)
BOA 08/2023 7,568 1,089,217 3 0
BPS 07/2023 JPY 1,093,833 $ 7,568 0 0
BPS 07/2023 $ 8,200 JPY 1,139,831 0 (314)
BPS 08/2023 7,568 1,089,217 3 0
BRC 07/2023 JPY 19,593 $ 136 1 0
CBK 07/2023 4,902 34 0 0
JPM 07/2023 393,106 2,749 29 0
JPM 08/2023 $ 2,749 JPY 391,436 0 (28)
MBC 07/2023 JPY 4,895 $ 35 1 0
Myl 07/2023 $ 375 JPY 54,270 0 0
SCX 07/2023 JPY 640,615 $ 4,432 0 0
SCX 07/2023 $ 7,636 JPY 1,061,286 0 (294)
SCX 08/2023 4,432 637,911 2 0
$ 62 $ (9501
Total Forward Foreign Currency Contracts $ 65 $ (953)




NEa—4% IX—JVY I—HFvt

(B) EFLO
vE 27U EF (M)
(2023F 6 H30HIRTE)
S Bl
(BEf:F) (B F)
RGETIA 2.5 — |

YPF S.A.

6.950% due 07/21/2027 § 20008 1,644

Argentina Government International Bond

0.500% due 07/09/2030 66 18

1.500% due 07/09/2035 144 42

Provincia de Neuquen Argentina

6.625% due 04/27/2030 2,685 1,807
1,967

Total Argentina 3,611

(Cost $4,079)

AZERBAIJAN 0.6% _

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 200 196

Southern Gas Corridor CJSC

6.875% due 03/24/2026 700 12

Total Azerbaijan 908

(Cost $913)

BERMUDA 0.9%

Geopark Ltd.

5.500% due 01/17/2027 1,600 1,300

Total Bermuda 1,300

(Cost $1,566)

CSN Inova Ventures

6.750% due 01/28/2028 500 464

CSN Resources S.A.

4.625% due 06/10/2031 1,400 1,070

Globo Comunicacao e Participacoes S.A.

4.875% due 01/22/2030 200 159

Odebrecht 0il & Gas Finance Ltd.

0.000% due 07/31/2023 (a) 5,104 13

0i S.A.

10.000% due 07/27/2025 (b} 650 47

14.000% due 09/07/2024 (c) 81 81

Rede D'or Finance Sarl

4.500% due 01/22/2030 588 502

XP, Inc.

3.250% due 07/01/2026 300 266
2,602

Vale S.A.

1.641% due 03/30/2172 (a) BRL 7,700 504

Total Brazil 3,106

(Cost $4,645)

BRITISH VIRGIN ISLANDS 3.

Central American Bottling Corp.

5.250% due 04/27/2029 $ 650 601

N A—JLF

NZa—¥ II-VT <=iryt

BMEEE
(BfL:F) (BfL: F)
Champion Path Holdings Ltd.

4.850% due 01/27/2028 $ 800 $ 648
NWD Finance BVI Ltd. (a)

4.125% due 03/10/2028 500 340
6.250% due 03/07/2024 400 295
Studio City Co. Ltd.

7.000% due 02/15/2027 2,600 2,438
Total British Virgin Islands 4,322
(Cost $4,365)

Canacol Energy Ltd.

5.750% due 11/24/2028 1,600 1,370
First Quantum Minerals Ltd.

6.876% due 10/15/2027 1,600 1,663
7.500% due 04/01/2025 1,166 1,166
Frontera Energy Corp.

7.875% due 06/21/2028 400 292
Total Canada 4,381
(Cost $4,603)

CAYMAN ISLANDS 11.5%

Arabian Centres Sukuk Ltd.

5.376% due 11/26/2024 1,060 1,016
Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 1,514 1,059
Gaci First Investment Co.

4.750% due 02/14/2030 200 197
4.875% due 02/14/2035 300 288
Health & Happiness H&H International Holdings Ltd.
13.500% due 06/26/2026 1,300 1,231
IHS Holding Ltd.

5.625% due 11/29/2026 800 700
Kaisa Group Holdings Ltd. (b)

8.500% due 06/30/2049 1,500 100
9.375% due 06/30/2024 1,100 73
Melco Resorts Finance Ltd.

4.875% due 06/06/2025 1,100 1,049
5.376% due 12/04/2029 500 415
5.750% due 07/21/2028 900 797
MGM China Holdings Ltd.

5.250% due 06/18/2025 2,000 1,920
Odebrecht Holdco Finance Ltd.

0.000% due 09/10/2058 12,279 9
OEC Finance Ltd. (c)

4.375% due 10/25/2029 475 il
5.250% due 12/27/2033 4,052 199
7.126% due 12/26/2046 3,083 208
Powerlong Real Estate Holdings Ltd.

5.950% due 04/30/2025 1,500 185
Sands China Ltd.

5.626% due 08/08/2025 3,000 2,929
5.900% due 08/08/2028 1,300 1,240
Sunac China Holdings Ltd.

7.000% due 07/09/2025 (b) 1,400 212
Wynn Macau Ltd.

5.500% due 01/15/2026 3,000 2,790

a—mRL—+t

N A4—JLF

AT B
(B F) (Bfr: F)

Total Cayman Islands $ 16,678

(Cost $28,416)

Alfa Desarrollo SpA

4.550% due 09/27/2051 § 199 16

Total Chile 146

(Cost $199)

CHINA 0.7%

Greenland Global Investment Ltd.

7.250% due 01/22/2027 1,000 165

New Metro Global Ltd.

4.800% due 12/15/2024 1,200 821

Yango Justice International Ltd.

7.500% due 04/15/2024 (b) 700 15

Total China 1,001

(Cost $2,904)

BUI.DEM 4.0%

Ecopetrol S.A.

6.638% due 08/17/2024 1,000 985

Banco Davivienda S.A.

6.650% due 04/22/2031 (al(d) 900 663

Ecopetrol S.A.

4.625% due 11/02/2031 600 464

5.875% due 05/28/2045 3,160 2,161

6.8756% due 04/29/2030 1,400 1,278
4,566

Colombia Government International Bond

3.875% due 02/15/2061 400 225

Total Colombia 5,776

(Cost $7,456)

CYPRUS 0.8%

MHP SE

7.750% due 05/10/2024 1,600 1,112

Total Cyprus 1,112

(Cost $1,600)

DOMINICAN REPUBLIC 0.3%

Dominican Republic International Bond

5.300% due 01/21/2041 500 393
Total Dominican Republic 393
(Cost $491)

GUATEMALA 0.9% _

CT Trust

5.125% due 02/03/2032 1,700 1,366
Total Guatemala 1,366

(Cost $1,655)

RUF Z7UF (M)

a—mRL—+F
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BEEHE B i HEEEHE B {ff
(BT F) (B F) (B F) (BfL: F)
[HONG KONG 1.3% o ISRAL 4.0% _
Fortune Star BVI Ltd. Bank Leumi Le-Israel BM
5.000% due 05/18/2026 $ 1,200 $ 901 7.129% due 07/18/2033 (d) $ 1,100 § 1,090
Huarong Finance 2019 Co. Ltd. Delek Overriding Royalty Leviathan Ltd.
3.376% due 02/24/2030 200 162 7.494% due 12/30/2023 800 796
Lenovo Group Ltd. Energean Israel Finance Ltd.
3.421% due 11/02/2030 300 253 4.875% due 03/30/2026 1,900 1,768
Yanlord Land HK Co. Ltd. Leviathan Bond Ltd.
5.126% due 05/20/2026 700 576 6.500% due 06/30/2027 2,200 2,112
Total Hong Kong 1,882 Total Israel 5,766
(Cost $1,893) (Cost $6,105)
HUNGARY 0.3% : ERSEY, CHANNEL ISLANDS 0.7%
OTP Bank Nyrt Corsair International Ltd.
8.750% due 05/15/2033 200 21 7.772% due 01/28/2027 EUR 600 651
ISOVEREIGN ISSUES 0.1% 8.122% due 01/28/2029 300 325
MFB Magyar Fejlesztesi Bank Zrt Total Jersey, Channel
6.500% due 06/29/2028 20 1gg Islands — 976
Total Hungary 399 {Cast $1.007)
L S387
CORPORATE BONDS & NOTES 1.3% KazMunayGas National Co. JSC
S 5.750% due 04/18/2047 $ 200 163
J3WiSteolll i, 6.375% due 10/2412048 20 17
5.050% due 04/05/2032 1,500 1214
i il Finance Co. ional Ltd.
MutlioptEianca e 2.625% due 08/15/2025 1,200 1,004
4.400% due 09/02/2023 400 397 ——l
Shriram Fil L Total Kazakhstan 1.429
riram Finance Ltd. —
4.150% due 07/18/2025 23 py|  [Cestet3e)
Total India 1,833 LUXEMBOURG 5.8%
(Cost $2,145) SHARES
INDI]NESA 4.2% . Constellation il Services
MLl ey Holding S.A. (g) 1,092,161 118
Bank Negara Indonesia Persero Thk PT FORESE \di 14 27
3.750% due 03130/2026 (o) 2,400 i R LR ,255_3%
Cikarang Listrindo Thk PT
4.950% due 09/14/2026 1,300 1241
: EE R
LLPL Capital Pte Ltd. (B F)
6.875% due 02/04/2039 579 7\ M C 0RPORATE BONDS & NOTES 5.5%
Medco Oak Tree Pte Ltd. Altice Financing S.A.
7.375% due 05/14/2028 2200 2166 3000% due 01/15/2028 EUR 1,000 847
Total Indonesia 6150 Andrade Gutierrez International S.A.
(Cost $6,605) 9.000% due 12/28/2029 (c) $ 951 347
7 Constellation 0il Services Holding S.A.

LARLD % 3.000% due 12/31/2026 (c) 936 554
Alfa Bank A Via Alfa Bond Issuance PLC 523502? "U“B'I"I';gﬂs;[]“ o o
5.950% due 04/15/2030 (b)(d) 3,300 198 ) e

o 3 Greensaif Pipelines Bidco Sarl
Sovcombank Via SovCom Capital DAC (b) £.129% due 02/23/2038 400 409
3.400% due 01/26/2025 1,500 4 §.510% due 0212312042 200 208
8.000% due 04/07/2030 (d) 700 2 TR
Guara Norte Sarl
Total Ireland 281
(Cost $5,553) 5.198% due 06/15/2034 1,592 1,396
Millicom International Cellular S.A.
4.500% due 04/27/2031 700 539

a—mRLb—k HRUF

BEEE B i
(BfL:F) (Bfr: F)
Nexa Resources S.A.

6.500% due 01/18/2028 $ 1,800 1,726

Petrorio Luxembourg Trading Sarl

6.125% due 06/09/2026 1,000 962

Sherbank of Russia Via SB Capital S.A.

5.250% due 05/23/2049 (bl(d) 2,900 174

TMS Issuer Sarl

5.780% due 08/23/2032 200 206

Unigel Luxembourg S.A.

8.750% due 10/01/2026 1,600 526
8,021

Total Luxembourg 8,412

(Cost $13,188)

MAURITIUS 4.3%

CA Magnum Holdings

5.375% due 10/31/2026 500 449

Greenko Dutch BV

3.850% due 03/29/2026 1,788 1,608

Greenko Power Il Ltd.

4.300% due 12/13/2028 278 242

HTA Group Ltd.

7.000% due 12/18/2025 1,760 1,660

India Green Energy Holdings

5.375% due 04/29/2024 1,400 1,369

MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 973 950

Total Mauritius 6,278

(Cost $6,502)

MEXIC04.1% :

Banco Mercantil del Norte S.A.

8.375% due 10/14/2030 (all(d) 600 561

BBVA Bancomer S.A.

5.125% due 01/18/2033 (d) 2,450 2,128

Cemex SAB de C.V.

3.875% due 07/11/2031 500 4

Cibanco S.A. Ibm

4.962% due 07/18/2029 500 470

Metalsa Sapi de C.V.

3.750% due 05/04/2031 700 562

Petroleos Mexicanos

5.950% due 01/28/2031 150 110

6.750% due 09/21/2047 400 252

Sitios Latinoamerica SAB de C.V.

5.375% due 04/04/2032 800 725

Total Play Telecomunicaciones S.A. de C.V.

7.500% due 11/12/2025 500 355
5574

Mexico Government International Bond

6.350% due 02/09/2035 300 316
Total Mexico 5,890
(Cost $6,831)

272K (M)
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ORPORATE BONDS & NOTES 1.8%

OCPS.A.

5.126% due 06/23/2051 $ 700 $ 512
6.875% due 04/25/2044 2,300 2,118
Total Morocco 2,630
(Cost $3,472)

ATP Tower Holdings LLC

4.050% due 04/27/2026 1,200 1,083
Digicel International Finance Ltd.

8.750% due 05/25/2024 1,030 945
GEMS MENASA Cayman Ltd.

7.125% due 07/31/2026 600 582
Total Multinational 2,560
(Cost $2,691)

[CORPORATE BONDS & NOTES 4.0%

IHS Netherlands Holdco BV

8.000% due 09/18/2027 2,128 1,943
Metinvest BV

8.500% due 04/23/2026 1,500 1,085
Prosus NV

4.987% due 01/19/2052 800 578
Teva Pharmaceutical Finance Netherlands Il BV

3.750% due 05/09/2027 EUR 2,200 2,176
7.375% due 09/15/2029 100 1m
Total Netherlands 5,843
(Cost $6,936)

NIGERIA 1.7%

Access Bank PLC
6.125% due 09/21/2026 $

SEPLAT Energy PLC
7.750% due 04/01/2026 900 759

United Bank for Africa PLC
6.750% due 11/19/2026 600 514

Total Nigeria 2,461
(Cost $2,922)

[SOVEREIGN ISSUES 0.3%

Oman Government International Bond

1,400 1,188

IY—SVY T—hyk

NnN_4 A—JLF

BERE  EHf
(B4 F) (B F)

PERU 1.6% o

CORPORATE BONDS & NOTES 1.4%

Compania de Minas Buenaventura SAA

5.500% due 07/23/2026 $ 800 & 695

InRetail Consumer

3.250% due 03/22/2028 1,200 1,032

Peru LNG Srl

5.375% due 03/22/2030 400 322
2,049

[SOVEREIGN ISSUES 0.2%

Peru Government International Bond

7.300% due 08/12/2033 PEN 700 200

Total Peru 2,249

(Cost $2,419)

PHILIPPINES 1.1%

CORPORATE BONDS & NOTES 1.1%

6.250% due 01/25/2031 400 407
Total Oman 407
(Cost $400)

CORPORATE BONDS & NOTES 0.6%

Telecomunicaciones Digitales S.A.

4.500% due 01/30/2030 1,100 937
Total Panama 937
(Cost $909)

Petron Corp.
5.950% due 04/19/2026 (a) $ 700 651
SMC Global Power Holdings Corp. (a)
5.450% due 12/09/2026 (i) 600 437
6.500% due 04/25/2024 600 537
Total Philippines 1,625
(Cost $1,374)
[ROMANIA 0.3%
ISOVEREIGN ISSUES 0.3%
Romania Government International Bond
4.625% due 04/03/2049 EUR 500 422
Total Romania 422
(Cost $382)
SAUDI ARABIA 0.5%
SOVEREIGN ISSUES 0.5%
Saudi Government International Bond
4.875% due 07/18/2033 $ 400 400
5.000% due 01/18/2053 300 218
Total Saudi Arabia 678
(Cost $674)
SINGAPORE 0.6%
CORPORATE BONDS & NOTES 0.6%
GLP Pte Ltd.
3.875% due 06/04/2025 200 138
4.500% due 05/17/2026 (a) 200 75
Indika Energy Capital IV Pte Ltd.
8.250% due 10/22/2025 (i) 700 697
Total Si 910
(Cost $888)
SOUTH AFRICA 0.6%

SHARES
COMMON STOCKS 0.1%
Petra Diamonds Ltd. 137,319 117

BE S
(BfL: F)
CORPORATE BONDS & NOTES 0.5%

AngloGold Ashanti Holdings PLC
3.376% due 11/01/2028 GBP 900 789

a—RL—+ KRUF

AT B
(BfL:F) (Bfr: F)

Total South Africa $ 906
(Cost $934)
SOUTH KOREA 0.7%
SK Hynix, Inc.
6.375% due 01/17/2028 GBP 400 402
SK On Co. Ltd.
5.375% due 05/11/2026 600 595
Total South Korea 997
(Cost $998)
SOUTH AFRICA 2.4%

ORPORATE BONDS & NOTES 2.4%
Sasol Financing USA LLC
5.875% due 03/27/2024 $ 300 297
6.500% due 09/27/2028 2,200 1,969
8.750% due 05/03/2029 1200 1170
Total South Africa 3,436
(Cost $3,829)

HAILAND 0.8%

T|
[CORPORATE BONDS & NOTES 0.8%

Bangkok Bank PCL

3.733% due 09/25/2034 (d) 300 254
Kasikornbank PCL
3.343% due 10/02/2031 (d)
Total Thailand

(Cost $1,127)

BANK LOAN OBLIGATIONS 0.8%

SOCAR Turkey Enerji AS

6.563% due 08/11/2026 EUR 1,100 1,164
[CORPORATE BONDS & NOTES 5.9%

Anadolu Efes Biracilik Ve Malt Sanayii A|S

1,000 884
1,138

3.375% due 06/29/2028 1,000 810
Coca-Cola Icecek A/S

4.500% due 01/20/2029 900 805
QNB Finanshank A/S

6.875% due 09/07/2024 2,650 2,644
Turk Telekomunikasyon AJS

4.875% due 06/19/2024 2,000 1,810
Turkeell lletisim Hizmetleri A/S

5.800% due 04/11/2028 1,200 1,088

Turkish Airlines 2015-1 Class A Pass-Through Trust

4.200% due 03/15/2027 1123 1,035

Turkiye Sise ve Cam Fabrikalari A/S

6.950% due 03/14/2026 300 292
8,564

[SOVEREIGN ISSUES 0.4%

Turkey Government International Bond

4.875% due 04/16/2043 300 194

9.375% due 01/19/2033 400 402

596
Total Turkey 10.324
(Cost $10,128)
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Ukraine Government International Bond

4.375% due 01/27/2032 EUR 300 $ 7
7.750% due 09/01/2026 $ 300 73
Total Ukraine 145
(Cost $548)

UNITED ARAB EMIRATES 1.7%

Abu Dhabi National Energy Co. PJSC

4.375% due 01/24/2029 500 494
Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1,568
Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 400 416
Total United Arab Emirates 2,478
(Cost $2,697)

UNITED KINGDOM 1.5% |
MARB BondCo PLC

3.950% due 01/29/2031 1,400 1,003
Petra Diamonds U.S. Treasury PLC

10.033% due 03/08/2026 (c) 1,128 1,086
Rolls-Royce PLC

5.750% due 10/15/2027 GBP 100 118
Total United Kingdom 21717
(Cost $2,565)

UNITED STATES 5.0%

Gran Tierra Energy, Inc.
7.750% due 05/23/2027 $ 700 531

Kosmos Energy Ltd.

7.125% due 04/04/2026 2,000 1,761
Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 1312 1,380
SierraCol Energy Andina LLC

6.000% due 06/15/2028 1,200 883
Stillwater Mining Co.

4.000% due 11/16/2026 3,000 2,679
Total United States 7,234
(Cost $8,078)

SHORT-TERM INSTRUMENTS 7.7%
T T 7

Amcor Flexibles North America, Inc.

5.453% due 07/13/2023 (e) 250 250

Enbridge U.S., Inc.

5.464% due 07/20/2023 (e) 250 249

Enel Finance America LLC

5.475% due 07/26/2023 (e) 250 249

Mondelez International, Inc.

5.470% due 07/13/2023 (e) 300 299

Raytheon Technologies Corp.

5.489% due 07/12/2023 (e) 250 260
1,297

N A—JLF

wEEeE i
(B F) (Bfi: F)

$ 9,100
Bank of Nova Scotia
4.570% due 07/03/2023 $ 12 12
BNP Paribas Bank
3.720% due 07/03/2023 HKD 14 3
6.420% due 07/03/2023 ZAR 547 29
Citibank N.A.
4.570% due 07/03/2023 $ 88 88
DBS Bank Ltd.
4.570% due 07/03/2023 69 69
HSBC Bank
3.720% due 07/03/2023 HKD 82 10
HSBC Bank PLC
2.620% due 07/03/2023 EUR 51 56
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 68 68
Sumitomo Mitsui Banking Corp.
2.620% due 07/03/2023 EUR 8 9
4.570% due 07/03/2023 $ 134 134
Sumitomo Mitsui Trust Bank Ltd.
2.620% due 07/03/2023 EUR 13 14
4.170% due 07/03/2023 GBP 0 1
4.570% due 07/03/2023 $ 167 157
650
(32423%) due 10182023 ) ARS 7,301 16
(12.933%) due 11/23/2023 (f) 23,301 51
67

Total Short-Term 11,114
(Cost $11,112)
Total Investments in Securities 99.5% $ 144,067
(Cost $179,599)
Financial Derivative

Instruments (j)(k) (0.1%) (115)
(Cost or Premiums, net $(120))
Other Assets and Liabilities, net 0.6% 898
Net Assets 100.0% $ 144,850

a—RL—F I7ok (M)
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Perpetual maturity; date shown, if i Pl next call date.
(b) Security is in default.

(c) Payment in-kind security.

(d) Contingent convertible security.

(e) Coupon represents a yield to maturity.

() Coupon represents a weighted average yield to maturity.

bk =Ry wHAE mGH R 1SR f ik i3 HPAELL R
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 $ 18 $ 18 0.08%
FORESEA Holding S.A. N/A N/A 06/09/2023 274 273 0.19%
Total Restricted Securities $ 392 $ 39 0.27%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

1R LRZHD

HR5|HEF HHEF RER et 1= ] HEEE  ER 52 B ff & L AR fiE 3
BPS 5.160% 06/30/2023 07/03/2023 $ 9,100 U.S. Treasury Inflation Protected Securities

0.125% due 07/15/2031 $ 9,329 ¢ 9100 § 9,104
Total Repurchase Agreements $ (9,329) § 9,100 $ 9,104

YN—Z LK
WEIHEF EARH? REAR kGl A SEE? DI
JML 4.750% 05/06/2023 07/28/2023 $ (569] ¢ (673)
JML 5.300% 05/06/2023 07/28/2023 (376) (3791
Total Reverse Repurchase Agreements $ (952)
AR
A==+
HEE 30835 31-908 08 LE ait

Reverse Repurchase Agreements
Non-U.S Corporate Debt $ 0 $ (952) $ 0 $ 0 $ (952)
Total Reverse Repurchase Agreements $ 0 $ (952) $ 0 $ $ (952)
Total Borrowings $ 0 $ (952) $ 0 $ 0 $ (952)
Payable for Reverse Repurchase Agreements $ (952)

The following is a summary by counterparty of the market value of Borrowings and Other Financing T ions and collateral ived) as of June 30, 2023:

[0] Securities with an aggregate market value of $1,134 have been pledged as collateral under the terms of the following master agreements as of June 30,
2023.

LRE2# YNR—ZRLAR 7
HBIHEF DEE D3t i)

Global/Master Repurchase Agreement

TRER EEYD A RN ER AP S
(032N Xh ZTOMERMEME| (RR)/ZEAN R—Pvy—0

$ 9,104 $ 0 s 0 $ 0 $ 9,104 $ 9,329 ¢ (225)
JML 0 (952) 0 0 (952) 1,134 182
Total Borrowings and Other Financing Ti i $ 9,104  $ 952) ¢ 0§ 0
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""" Includes accrued interest.

" The average amount of borrowings outstanding during the period ended June 30, 2023 was $1,381 at a weighted average interest rate of 4.558%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

" 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.

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

REE ZHEENE
k4] B8 RA Rt FHE (B) & HE
Euro-Bund 10-Year Bond September Futures Short 09/2023 14 $ 19 $ 13 $ 0
U.S. Treasury 2-Year Note September Futures Long 09/2023 63 (184) 1 0
U.S. Treasury 5-Year Note September Futures Short 09/2023 2 43 0 m
U.S. Treasury 10-Year Note September Futures Long 09/2023 87 (164) 16 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 27 37 0 (1
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2023 17 (34) 0 (28)
Total Futures Contracts $ (283) $ 30§ (40)

SWAP AGREEMENTS:

N3E6F30A

19T K JLoyb _RER %
YIFLYR - IVTFATA BEEZRSF HHA ATbyk®  MEEFmA ik 1 St G - D3 AE A
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 4.659% EUR 100 $ 1 $ (5) $ 0 $ 0
F] ZHENE

SRR BEFEZBEFH  #HHE BExk g isg @ ST ($8) #& HE
CDX.HY-40 Index 5.000% 062012028 $ 400 $ 12 $ 1 $ 3 $ 0
CDX.IG-40 Index 1.000% 06/20/2028 1,000 15 7 1 0
iTraxx Asia ex-Japan |G Series 39 Index 1.000% 06/20/2028 900 ] 10 1 0
iTraxx Europe Crossover Series 39 Index 5.000% 06/20/2028  EUR 700 32 16 5 0

$ 52 $ 43 $ 10 8 0
ZHEND _ RER
Xih/ %W EBSHNAVTIIR EEEF] WA BETE higffitk  FFE (G8)
Receive 3-Month USD-LIBOR 0.500% 09/15/2023 $ 8,500 $ 110 $ 110 $ 0 s 0
Pay 3-Month ZAR-SAJIBOR 6.635% 02/04/2027 ZAR 52,900 (165) (136) 1 0
Receive 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 9,700 22 2 1 0
Receive 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 7,500 17 17 1 0
Pay 6-Month CZK-PRIBOR 4611% 06/06/2028 CzK 15,900 2 (5] 0 3
Receive 6-Month PLN-WIBOR 4.930% 06/29/2028 PLN 1,600 1 Ul 0 M
Receive BRL-CDI-Compounded 13.640% 07/03/2023 BRL 26,800 0 0 0 0
Receive BRL-CDI-Compounded 13.663% 08/01/2023 20,200 0 0 0 0
Pay BRL-CDI-Compounded 12.090% 01/04/2027 6,000 54 7 6 0
Pay IBMEXID 8.207% 06/19/2028 MXN 6,400 2 (3) 0 0
Pay KRW-CD-KSDA-Bloomberg 2.665% 03/15/2028 KRW 923,100 (26) (2) 2 0
Receive Secured Overnight Financing Rate 0.250% 12/15/2023 $ 1,500 n 59 0 0
Receive® Secured Overnight Financing Rate 0.500% 12/15/2023 8,500 108 13 0 (]
Receive Secured Overnight Financing Rate 1.000% 09/21/2024 2,800 213 94 0 1

$ 406 $ 215 $ 38 (6)
Total Swap Agreements $ 459 $ 313 $ M s (6)
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XCHANGE-TRADED OR CEN

FINANCIAL DERIVATIVE INSTRUME! LLY 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 June 30, 2023:

Cash of $969 has been pledged as for traded and cleared i ivative i as of June 30, 2023. See Note 8,
Master Netting Arrangements, in the Notes to Financial for more i i garding master netting
ERRERRTE ERUREESAE
5 EEEHLE KR htily:] EEEEE A
BEWAJvay biy) A7vT &t ‘YATVay it/ 2A7v7 ait
Total Exchange-Traded or Centrally Cleared $ 0 $ 30 $ 41 $ M s 0 $ (40) § 6) $ (46)

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 o 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.

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.

(k) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
ORWARD FOREIGN CURRENCY CONTRACTS:

KRB (B %
a8

WEIHEF RFEA 2iELBE AR HE

AZD 08/2023 JPY 1,100 $ 8 $ 0 $ 0
BOA 07/2023 PIN 68 17 0 0
BOA 09/2023 $ 262 HKD 2,045 0 0
BPS 07/2023 CZK 679 N 31 0 0
BPS 07/2023 $ 5916 EUR 5,399 0 (25)
BPS 08/2023 EUR 5,399 $ 5,924 2% 0
BPS 10/2023 AR 566 30 1 0
CBK 07/2023 EUR 55 59 0 (1
CBK 07/2023 $ 709 GBP 565 9 0
MBC 07/2023 GBP 728 $ 902 0 (24)
Myl 09/2023 PEN 126 198 0 0
S0G 07/2023 EUR 5,344 5,743 0 (82)
TOR 07/2023 $ 208 GBP 164 0 0
TOR 08/2023 GBP 164 $ 208 0 0
UAG 08/2023 ZAR 792 4 0 0
UAG 09/2023 281 16 1 0
Total Forward Foreign Currency Contracts $ 36 $ (132)

SWAP AGREEMENTS:

ZOZMBMOEB#M)
1VI34F HLovh JLI7L _ RER RV IOfME
WEIHEF  YIFLYR-IVTATA EERREH A ATV k? META Y % (R FME (8 # @& 10
BRC America Movil SAB de C.V. 1.000%  12/20/2025 0.585% $ 1,600 $ (401 $ 5% $ 16 $ 0
BRC Turkey Government International Bond 1.000%  06/20/2028 4.827% 400 (69) 9 0 (60)
GST Poland Government International Bond 1.000%  06/20/2024 0.257% 300 1 1 2 0
JPM Brazil Government International Bond 1.000%  12/20/2024 1.596% 700 (161 10 0 (6)

$ (124) $ B8 18 $  (66]

F (M)
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EHEHO JLiyL  RER ATy I0ffifls
WmEIEF XU/ EHERATVIR EEEF R BETE X (RER) 5 (8) a6  HE =1
GLM Receive 3-Month MYR-KLIBOR 3.545% 05/05/2028 MYR 3100 _ ¢ 4 $ 0 $ 4 $ 0
Total Swap Agreements $ (120) $ 16§ 22 $  (66)

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 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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