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3) HBEFMIEZAMZR (the Schedule of Investments)
(A) ELa NR2a—4 II—PVT I=4vybk N4 A4—)LF a—KL—F
vF 27VF B
(2024 6 H30BIRTE)
S8 Wi
[SHORT-TERM INSTRUMENTS 7.5%

Australia and New Zealand Banking Group Ltd.

4.830% due 07/01/2024 $ 148 14

Bank of Nova Scotia

4.830% due 07/01/2024 3 3

Brown Brothers Harriman & Co.

4.830% due 07/01/2024 1 1

Citibank N.A.

4.830% due 07/01/2024 171 177

DBS Bank Ltd.

4.830% due 07/01/2024 29 29

JPMorgan Chase Bank N.A.

4.830% due 07/01/2024 32 32

Royal Bank of Canada

4.830% due 07/01/2024 7 7

Sumitomo Mitsui Banking Corp.

4.830% due 07/01/2024 25 25

Sumitomo Mitsui Trust Bank Ltd.

4.830% due 07/01/2024 25 25

313

5.318% due 10/01/2024 1,900 1,875

5.321% due 09/03/2024 3,200 3170

5.337% due 08/27/2024 1,000 992
6,037

Total Short-Term 6,350

(Cost $6,350)

Total in Securiti 6,350

(Cost $6,350)

0%
(Hf7:F)
INVESTMENTS IN AFFILIATES 93.2%

(OTHER INVESTMENT COMPANIES 93.2%
PIMCO Bermuda Emerging Market High Yield Corporate

Bond Fund (M)
(Cost $70,855) 5,073 78,831
Total Investments in Affiliates 78,831
(Cost $70,855)
Total Investments 100.7% $ 85181
(Cost $77,205)
Financial Derivative

Instruments (b) (6.8%) (5,714
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 6.1% 5117
Net Assets 100.0% _$ 84584

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

REREE (B)
mEIEF RFA ZigLBR el 0 A B
BPS 07/2024 $ 178 Jpy 28,620 $ 0 § 0
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

RERFME (B &
m5IHEF RFA ZELBE ZEEE AE =15
JPM 07/2024 $ 223 JPY 35,800 $ 0 $ 0
$ 0 $ 0

(AUD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8) &

HEIEF RFEA S2ELBE ZHER A Sff
AZD 07/2024 AUD 3,136 $ 2,089 $ 0 $ (5)
AZD 07/2024 $ 2,711 AUD 4,169 8 0
AZD 08/2024 2,091 3,136 6 0
BOA 07/2024 AUD 37 $ 2 0 0
BPS 07/2024 3,196 2,130 0 (5]
BPS 07/2024 $ 85 AUD 82 0 0
BPS 08/2024 2,092 3,138 5 0
CBK 07/2024 AUD 17 $ n 0 0
DUB 07/2024 39 2 0 0
FAR 07/2024 2,904 1937 0 2
FAR 07/2024 $ 2,09 AUD 3,148 5 0
FAR 08/2024 1,938 2,904 2 0
MBC 07/2024 81 122 0 0
TOR 07/2024 1,243 1,869 5 0

$ 31 $ (12)

(BRL) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (8) &
AE S

HW5IHEF RER ZELER FEEE
BPS 07/2024 BRL 3,669 $ 681 $ 20 $ 0
BPS 07/2024 $ 698 BRL 3,669 0 (371
BPS 08/2024 BRL 889 $ 160 1 0
BRC 07/2024 2,145 400 14 0
BRC 07/2024 $ 386 BRL 2,145 0
CBK 07/2024 BRL 118,869 $ 219712 51 0
CBK 07/2024 $ 21,728 BRL 118,868 0 (328)
CBK 08/2024 BRL 2,828 $ 515 7 0
CBK 08/2024 $ 22,585 BRL 122,745 0 (579)
puB 07/2024 BRL 122,694 $ 22,200 m 0
DuB 07/2024 $ 23971 BRL 122,694 0 (1,881)
DbuB 08/2024 4,769 25,890 0 (125)
JPM 07/2024 BRL 96,868 $ 17,889 449 0
JPM 07/2024 $ 18,870 BRL 96,868 0 (1,430)
JPM 08/2024 17,889 97,199 0 (456)
SCX 07/2024 BRL m $ 148 9 0
SCX 07/2024 $ 139 BRL m 0 0
$SB 07/2024 BRL 122,645 $ 22,662 581 0
SSB 07/2024 $ 23,898 BRL 122,645 0 (1,818)
$SB 08/2024 21972 119,320 0 (670)
TOR 07/2024 BRL 1,009 $ 191 9 0
TOR 07/2024 $ 181 BRL 1,009 0 0
$ 1772 $ (7,223)

(IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (G8) &
AE SfE

HEIHEF RFA ZELAE ZEEE

BPS 07/2024 $ 217 IDR 3,538,420 $ 0 $ 1}
BRC 07/2024 IDR 3,530,008 $ 218 0 0
BRC 07/2024 $ 250 IDR 4,063,359 0 2
BRC 08/2024 220 3,590,486 0 0
CBK 07/2024 IDR 3,260 $ 0 0 0
JPM 07/2024 3,783,239 231 0 0
JPM 08/2024 $ 21 IDR 3,785,647 1 0
MyI 07/2024 IDR 3,802,654 $ 3 0 (1
MYl 08/2024 $ 231 IDR 3,805,053 1 0
RBC 07/2024 IDR 312,612 $ 19 0 0

~

~

e

B
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(IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

FERWIMH (8) &
HE =1

v ELiE S RFA ZiE LA ZEIEE

SSB 07/2024 IDR 65,243 $ 4 $ 0 $ 0

UAG 07/2024 $ 240 IDR 3,903,664 0 2
$ 2 $ (6]

(INR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRR (GB) &
HE fff

m5IHEF RFA ZiE LA ZEIEE
BOA 07/2024 INR 117 $ 14 0 $ 0
CBK 07/2024 19,819 27 0 Ul
CBK 08/2024 $ 287 INR 19,839 1 0
DUB 07/2024 244 20,304 0 0
JPM 07/2024 INR 19,731 $ 236 0 0
JPM 07/2024 $ 219 INR 18,318 0 0
JPM 08/2024 236 19,748 0 0
RBC 07/2024 INR 18,389 $ m 0 0
RBC 08/2024 $ 225 INR 18,740 0 0
SSB 07/2024 INR M8 $ 5 0 0
TOR 0772024 $ 0 INR 7 0 0
UAG 07/2024 INR 418 $ 5 0 0
UAG 07/2024 $ 256 INR 2,34 0 0
$ 1 $ 1]

(KRW) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8) &
HE &

HBIHEF RFEA ZELBR ZEER
BOA 07/2024 KRW 19,443 $ 4 0 $ 0
BOA 08/2024 $ 8 KRW 10,484 0 0
BPS 07/2024 KRW 321,161 $ 232 0 1
BPS 08/2024 $ 232 KRW 320,604 1 0
BRC 07/2024 KRW 323,305 $ 232 0 K]
BRC 07/2024 $ 216 KRW 299,032 1 0
BRC 08/2024 232 322,747 2 0
DuB 0772024 243 333,404 0 1
GLM 07/2024 KRW 6,909 $ 5 0 0
GLM 07/2024 $ 10 KRW 14,090 0 0
RBC 07/2024 KRW 5,613 $ 4 0 0
RBC 0772024 $ 0 KRW 563 0 0
S0G 07/2024 KRW 296,979 $ 216 0 0
S0G 08/2024 N 216 KRW 296,465 0 0
TOR 07/2024 KRW 6,872 $ 5 0 0
TOR 07/2024 $ 243 KRW 332,778 0 (1
$ 4 $ (6]

(MXN) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRBT (8) &
HE &

HEIHEF RFEA ZELBE ZEER
BOA 07/2024 $ 1,832 MXN 30,721 $ 0 $ (152)
BPS 07/2024 MXN 494 $ 21 0 0
BPS 07/2024 $ 30 MXN 542 0 0
BRC 07/2024 MXN 30,805 $ 1,687 3 0
BRC 08/2024 $ 1,639 MXN 30,062 0 3)
CBK 07/2024 MXN 30,493 $ 1,672 4 0
CBK 07/2024 $ 1,913 MXN 32131 0 (156)
CBK 08/2024 1,641 30,062 0 (5)
GLM 07/2024 MXN 420 $ 2 0 0
MBC 0712024 21 12 0 0
MYl 08/2024 $ 104 MXN 1,887 0 n
SCX 07/2024 MXN 30,969 $ 1,701 7 0
SCX 08/2024 $ 1,692 MXN 30,969 0 mn
SSB 07/2024 1,833 30,721 0 (153)
UAG 07/2024 MXN 1,082 $ 59 0 i}
$ 14 $ (478)
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(TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

FERWIMH (8) &
HE =1

v ELiE RFA ZiE LA ZEIEE
BOA 07/2024 TRY 423 $ 13 $ 0 $ 0
BPS 07/2024 $ 30 TRY 990 0 0
BRC 07/2024 620 21,816 44 0
BRC 09/2024 2,674 93,902 0 (6]
CBK 07/2024 TRY 1,386 $ 42 0 0
CBK 07/2024 $ 42 TRY 1,386 1 0
CBK 0772024 2 69 0 0
CBK 09/2024 42 1,482 0 0
DuB 07/2024 TRY 1,263 $ 38 0 0
DuB 07/2024 991 30 0 0
DuB 07/2024 $ 30 TRY 992 0 0
GLM 08/2024 1,429 48,780 10 0
GLM 09/2024 827 33,059 108 0
$ 163 $ (6)

(ZAR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRERWTMH (8) &
HE =1

ek RFA ZiE LB ZEER
BPS 07/2024 $ n IAR 194 $ 0 $ 0
BPS 07/2024 ZAR 12 $ 6 0 0
CBK 07/2024 $ 350 ZAR 6,599 " 0
CBK 07/2024 ZAR 6,577 $ 362 1 0
CBK 08/2024 $ 362 IAR 6,592 0 (1
ouB 07/2024 19 360 1 0
ouB 07/2024 ZAR 445 $ 24 0 m
GLM 07/2024 85 5 0 0
JPM 07/2024 161 9 0 0
MYl 07/2024 $ 389 IAR 7,268 9 0
Myl 07/2024 IAR 6,700 $ 368 1 0
MYl 08/2024 $ 368 ZAR 6,716 0 m
NGF 07/2024 ZAR 197 $ " 0 0
RBC 07/2024 $ 381 ZAR 7,163 " 0
SCX 07/2024 IAR 887 $ 48 0 0
TOR 07/2024 585 32 0 0
TOR 08/2024 $ 32 ZAR 586 0 0
UAG 07/2024 IAR 6,733 $ 366 0 3)
UAG 08/2024 $ 366 AR 6,743 3 0
$ 37 $ (6)
Total Forward Foreign Currency Contracts $ 2,024 $ (7,738)




ELO

(B) EFLO
vE 27U EF (M)
(2024 6 H30HIRTE)

HEEE
(BifL:F) (BfL: F)
INVESTMENTS IN SECURITIES 107.5%
ARGENTINA 3.1%

MSU Energy S.A.

6.876% due 02/01/2025 $ 700 $ 571

Pampa Energia S.A.

7.500% due 01/24/2027 1,000 969

YPFS.A.

6.950% due 07/21/2027 (i) 2,300 2,084
3,624

Argentina Government International Bond

0.750% due 07/09/2030 66 36

Total Argentina 3,660

(Cost $3,440)

AZERBAIJAN 0.8%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 200 199

Southern Gas Corridor CJSC

6.875% due 03/24/2026 700 705

Total Azerbaijan 904

(Cost $909)

[BERMUDA 0.7%

Geopark Ltd.

5.500% due 01/17/2027 900 819

Total Bermuda 819

(Cost $877)

BRAZIL3.7%

Banco BTG Pactual S.A.

6.250% due 04/08/2029 200 201

Banco do Brasil S.A.

6.250% due 04/18/2030 (i) 350 362

8.500% due 07/29/2026 MXN 11,000 570

Braskem Netherlands Finance BV

4.500% due 01/31/2030 $ 1,000 846

CSN Resources S.A.

4.626% due 06/10/2031 400 315

0iS.A.

10.000% due 07/27/2025 (a) 650 6

12.500% due 12/15/2024 (b) 63 63

Rede D'or Finance Sarl

4.500% due 01/22/2030 888 802

Vale Overseas Ltd.

6.400% due 06/28/2054 200 198

XP, Inc.

3.250% due 07/01/2026 300 282

6.750% due 07/02/2029 (d) 300 298
3,933

Vale S.A.

1.971% due 03/31/2173 (c) BRL 7,700 484

Total Brazil 4417

(Cost $5,546)

NEa—4% IX—JVY I—HFvt
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(B4 F) (B F)
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AT B
(B F) (Bfr: F)
53 § 6

BRITISH VIRGIN ISLANDS 2.6% 6.250% due 09/30/2026 $

CORPORA 2.6% 6.500% due 09/30/2027 105 12

Champion Path Holdings Ltd. 6.750% due 09/30/2028 158 16
) 7.000% due 09/30/2029 158 15
4.850% 7, 11 1

860% due 01/27/2028 § 10008 T R > :
NWD Finance BVI Ltd. (c) Wynn Macau Ltd
4.125% due 03/10/2028 300 182 :
£.150% dus 1211612172 i s 5.125% due 12/15/2028 i 1,600 1,450

; 5.500% due 10/01/2027 1,200 1,145
Studio City Finance Ltd. 11,115
5.000% due 01/15/2029 1,700 1,498

o — il Total Cayman Islands 11121
Total British Virgin Islands 3,067 (Cost $20,647)
(Cost $3,107)
CHILE 0.5%
CANADA 3.1% y NDS & NOTES 0.5

. S — AES Andes S.A.

Lanseol Energyl ) 8.150% due 06/10/2055 600 601

5.750% due 11/24/2028 500 265 L T

B Total Chile 601
irst Quantum Minerals Ltd.

6.875% due 10/15/2027 1600 g (CostE0

Do M Y

9.375% due 03/01/2029 500 523 0RPOR \ONDS §

Total Canada 3,752 Global Ltd,

(Cost $3,941) 8.250% due 01/22/2031 (b] 1,084 119

CAYMAN ISLANDS 9.3% Yango Justice International Ltd.

DNV | ; ) 0% 7.500% due 04/15/2049 (a) 700 4
Sunac China Holdings Ltd. Total China 123
1.000% due 09/30/2032 (blle) 8 6 (Cost$1.781)

- : : COLOMBIA 4.9%
Arabian Centres Sukuk Il Ltd. \NK LOAN OBLIGA S 0.8%
-y

9.500% due 03/06/2029 600 620 Ecopetrol S.A.
Bioceanico Sovereign Certificate Ltd. TBD% due 08/16/2024 1,000 995
0.000% due 06/05/2034 1,436 1,077 v = X
G&WnSeninr Finance Lfd. Banco Davivienda S.A.
6.875% due; 09152027 (1 400 384 6.650% due 04122/2031 (cle) 900 866
FWD nGruup Holdings Ltd. Ecopetrol S.A.
7.535n/u due 07/02/2031 (d) 600 610 4.625% due 11/02/2031 600 491
B0 ot 02020 ey 614 5.875% due 05/28/2045 2,560 1,630
Health & Happiness H&H International Holdings Ltd. 6.875% due 04/29/2030 800 769
13.500% due 06/26/2026 600 639 8.375% due 01/19/2036 300 295
Kaisa Group Holdings Ltd. (a) ke LTRSS i
8.500% due 0613012049 1,500 54 o378
9.375% due 06/30/2024 1,100 40 Total Colombia 5,873
Longfor Group Holdings Ltd. (Cost $6,956)
4.500% due 01/16/2028 300 238

(CZECH REPUBLIC 0.7%
Melco Resorts Finance Ltd. 0 ATE | OTES 0.7°
4.875% due 06/06/2025 1,100 1,078
5.375% due 1210412029 500 49 EPInfrastructure AIS
5.750% dus 07/21/2028 800 563 1-816% due 03102/2031 ER 500 43
MGM China Holdings Ltd. EPH Financing International A/S
7.125% due 0612612031 1,200 lo0y bl e a0 iy 1

6.651% due 11/13/2028 300 34
Odebrecht Holdco Finance Ltd. )
0.000% due 09/10/2058 12,279 gl [LomlkCeachiBopublic 874

. (Cost $836)
OEC Finance Ltd. (b)
4.375% due 10/25/2029 502 EIIN, 111N REPUBLIC 0.6%
5.250% due 12/27/2033 4,199 252 VER < 6%
7.126% due 12/26/2046 3,236 208 i
) . Dominican Republic International Bond

S:ihh?1 International quance Ltd. 5.300% due 01/21/2041 $ 250 213
L LAV al 34 11250% due 0162035 DOP 31,000 554
Sunac China Holdings Ltd. (b)
6.000% due 09/30/2025 52 i

— 23
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Total Dominican Republic $ 767
(Cost $792)
Alfa Bank AO Via Alfa Bond Issuance PLC
5.950% due 04/15/2030 (al(e) $ 3300 ¢ 198
‘ 2 1 Iridium Capital PLC
BNP Paribas S.A. 9.250% due 06/18/2029 EUR 400 432
1.750% due 08/16/2023 (clle} $ oW___ 3\ Sovcombank Via SovCom Capital DAC (a)
Total France 303 3.400% due 01/26/2025 $ 1,500 Ll
(Cost $295) 8.000% due 04/07/2030 (e) 700 42
5 Total Ireland 713
| | (Cost $5,983)
CT Trust IS|
5.125% due 02/03/2032 1,100 970
Total Guatemala 970 Bank Leumi Le-Israel BM
(Cost $986) 7.129% due 07/18/2033 (e) 600 586
= Energian Israel Finance Ltd.
LT, () | 53785 due 031302028 1,400 1245
B © Leviathan Bond Ltd.

Dening 1A \ 6.500% due 06/30/2027 1,400 1314
5.000% due 05/16/2026 70 652 i =
P bl 6 Total Israel 3,145

anke Real Estate Hong Kong Co. Ltd. =
3.975% due 11/09/2027 300 toy [

Yanlord Land HK Co. Ltd.
5.126% due 05/20/2026 200 172 { 3 ]
Total Hong Kong 1,014 West China Cement Ltd.
(Cost $896) 4.950% due 07/08/2026 700 574
Total Jersey, Channel
HERERHEL 2 Islands 574
L 3 ' (Cost$581)
OTP Bank Nyrt
8.750% due 05/15/2033 200 210 KAZAKHSTAN 1.3% _ |
Total Hungary 210 S !
(Cost $199) KazMunayGas National Co. JSC
5.750% due 04/19/2047 200 174
B.375% due 10/24/2048 20 189
Ak I i il Finance Co. i Ltd.
JSW Steel Ltd. 2.625% due 08/15/2025 1,200 1,162
5.050% due 04/05/2032 700 66|  Total Kazakhstan 1,515
Manappuram Finance Ltd. (Cost $1,453)
7.375% due 05/12/2028 300 297
Muthoot Finance Ltd. LUXEMBOURG'S.4%
7.125% due 02/14/2028 300 303 - SHARES
Shriram Finance Ltd. = X = ]
4.150% due 07/18/2025 234 28 Constellation Oil Services
6.625% due 04/22/2027 500 o QR UL LA il
Total India 1005  FORESEA Holding S.A. (g 14,256 333
(Cost $2,040) 451
BEEEH
CORPORATE B (B4L: F)
Adaro Indonesia PT [LURFUHR
4.250% due 10/31/2024 900 893 Altice Financing S.A.
Cikarang Listrindo Thk PT 5.000% due 01/15/2028 $ 1,800 1,371
4.950% due 09/14/2026 600 585 Andrade Gutierrez International S.A.
Indika Energy Thk PT 9.000% due 12/28/2029 991 39
8.750% due 05/07/2029 550 549 Consolidated Energy Finance S.A.
12.000% due 02/15/2031 800 826

Total Indonesia
(Cost $2,044)

2,027

a—mRLb—k HRUF

BEEE B i
(BfL:F) (Bfr: F)
Constellation Oil Services Holding S.A.

3.000% due 12/31/2026 (b) $ 919 § 756

FORESEA Holding S.A.

7.500% due 06/15/2030 673 627

Guara Norte Sarl

5.198% due 06/15/2034 (i) 1,491 1,375

MHP Lux S.A.

6.950% due 04/03/2026 600 500

Millicom International Cellular S.A.

4.500% due 04/27/2031 1,200 1,034

7.375% due 04/02/2032 500 499

Petrorio Luxembourg Holding Sarl

6.125% due 06/09/2026 1,000 978

Sherbank of Russia Via SB Capital S.A.

5.250% due 05/23/2049 (a)(e) 2,900 174

Unigel Luxembourg S.A. (a)

8.750% due 10/01/2026 1,600 454

8.750% due 03/01/2030 (d) 7686 786
9,739

Total Luxembourg 10,190

(Cost $14,636)

SOVERI

MALAYSIA0.1%

Malaysia Government International Bond

3.465% due 10/15/2030 MYR 190 40
4.245% due 09/30/2030 180 39
Total Malaysia 79
(Cost $79)

MAURITIUS 1.5 .

CA Magnum Holdings

5.375% due 10/31/2026 $ 500 471
Greenko Dutch BV

3.850% due 03/29/2026 1,183 1118
Greenko Power Il Ltd.

4.300% due 12/13/2028 (i) 260 238
Total Mauritius 1,833
(Cost $1,905)

Banco Mercantil del Norte S.A. (c)(e)

6.750% due 09/27/2024 300 299
8.375% due 10/14/2030 (i) 600 606
BBVA Bancomer S.A. (e)

8.125% due 01/08/2039 (i) 300 304
8.450% due 06/29/2038 1,300 131
Braskem Idesa SAPI

7.450% due 11/15/2029 (i) 500 407
Metalsa Sapi de C.V.

3.750% due 05/04/2031 700 569
Trust Fibra Uno

7.375% due 02/13/2034 300 296
Total Mexico 3812
(Cost $3,894)

272K (M)
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MRIJC 1'9 " Hunt 0il Co. of Peru LLC Sucursal Del Peru
sl DR L = 8.550% due 09/18/2033 $ 300 ¢ 325
OCPS.A. .

InRetail Consumer
6.750% due 05/02/2034 $ 400 § m 0
5.875% due 04/25/2044 1500 1447 3.250% due 03/22/2028 1,200 1,086
7.500% due 05/02/2054 400 409 ;’3'7';;""“5 s[;;IZZIZUSl] i -
Total Morocco 2,267 ’ . 3821
(Cost $2,586) T —
[MULTINATIONAL 0.8% Corp. Financiera de Desarrollo S.A.
[CORPORATE BONDS & NOTES 0.8 5.950% due 04/30/2029 300 300
ATP Tower Holdings LLC Peru Government International Bond
4.050% due 04/27/2026 400 379 7.300% due 08/12/2033 PEN 700 188
Digicel Intermediate Holdings Ltd. 488
12.000% due 06/25/2027 (b 635 630 Total Peru 4,308
Total Multinational 1,009 (Cost $4,335)
(Cost $1,010)
PIlIlIPII\IES 1.%
NETHERLANDS 5.2% e e '
[CORPORATE BO NOTES Petron Corp.
IHS Netherlands Holdco BV 5.950% due 04/18/2026 (c) $ 700 679
8.000% due 09/18/2027 2126 2,066 San Miguel Global Power Holdings Corp. (c)
Metinvest BV 5.450% due 12/09/2026 600 557
8.500% due 04/2312026 a0 gag  -950% due 05/05/2025 70 692
Teva Pharmaceutical Finance Netherlands |1 BV Total Philippines 1928
3.750% due 05/09/2027 EUR 1,300 1363  (Cost$1.494)
7.375% due 09/15/2029 100 19
o SINGAPORE 2.5%

Teva Pharmaceutical Finance Netherlands Ill BV CORPORATE BONDS 2 9 E {
3.150% due 10/01/2026 $ 600 564 N -
4.750% due 05/09/2027 500 59 GLPPolud.

) ) ! 3.875% due 06/04/2025 800 ]
Yinson Boronia Froduction BY 4.500% due 05/17/2028 () 20 124
8.947% due 07/31/2042 90 909

] Indika Energy Capital IV Pte Ltd.
O T T — 6288 g950% due 10/2212025 10 101
(Cost $6,470)
Medco Maple Tree Pte Ltd.
INIGERIA 1.7% 8.960% due 04/27/2029 1,600 1,678
T IND: Medco Oak Tree Pte Ltd.
Access Bank PLC 7.375% due 05/14/2026 08__ 31
6.125% due 09/21/2026 1,200 1,142 Total Singapore 2,955
SEPLAT Energy PLC (Cost $2,767)
7.750% due 04/01/2026 900 884
o et S 0 U TH AFRICA 2.8%
Total Nigeria 2,026 CONVERTIBLE BONDS & NOTES
ol _— CONVERTII ONDS &
{Costiz 10) Sasol Financing USA LLC
S L i w2
Telecomunicaciones Digitales S.A. Bidvest Group UK PLC
4.500% due 01/30/2030 1,100 979 3.625% due 09/23/2026 900 841
Total Panama 979 Sasol Financing USA LLC
(Cost $932) 6.500% due 09/27/2028 600 572
8.750% due 05/03/2029 1,200 1299,
2,635
Total South Africa 3,356

Banco de Credito del Peru S.A.

3.126% due 07/01/2030 (e) 1,200 1,167
Compania de Minas Buenaventura SAA

5.500% due 07/23/2026 800 774
Credicorp Capital Sociedad Titulizadora S.A.

10.100% due 12/15/2043 PEN 500 134

(Cost $3,388)

Kasikornbank PCL
3.343% due 10/02/2031 (e)

1,400 1,307

- | _7R L—Fbk 7 \‘J I:
EEEEE B i
(B F) (B : F)

Total Thailand $ 1,307
(Cost $1,268)

SOCAR Turkey Enerji A.S.

7.348% due 08/11/2026 EUR 1,100 1,175

Akbank TAS

7.498% due 01/20/2030 1,280 1,212

Anadolu Efes Biracilik Ve Malt Sanayii AIS

3.375% due 06/29/2028 1,000 870

Arcelik A/S

8.500% due 09/26/2028 600 627

Coca-Cola Icecek A/S

4.500% due 01/20/2029 900 830

Ford Otomotiv Sanayi A/S

7.125% due 04/25/2029 (i) 600 606

Mersin Uluslararasi Liman Isletmeciligi A/S

8.250% due 11/15/2028 1,300 1,333

Sisecam UK PLC

8.250% due 05/02/2029 600 610

TAV Havalimanlari Holding A/S

8.500% due 12/07/2028 700 ni

Turkeell lletisim Hizmetleri A/S

5.800% due 04/11/2028 1,200 1,156

Turkish Airlines 2015-1 Class A Pass-Through Trust

4.200% due 03/15/2027 877 832

Turkiye Is Bankasi A/S

7.750% due 06/12/2029 600 601

Yapi ve Kredi Bankasi A/S

9.250% due 10/16/2028 (i) 1,600 1,700
11,154

Turkiye Ihracat Kredi Bankasi A/S

7.500% due 02/06/2028 200 200

Total Turkey 12,529

(Cost $12,015)

UKRAINE0.1%

Ukraine Government International Bond

4.375% due 01/27/2032 EUR 300 84
7.750% due 09/01/2026 $ 300 94
Total Ukraine 178
(Cost $548)

Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1,641
0Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 400 407
Total United Arab Emirates 2,048

(Cost $2,202)

272K (M)
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UNITED KINGDOM 5.1% BNP Paribas Bank

LORPORATE BONDS & NO : 3.930% due 07/02/2024 HKD 20 % 28

Avianca Midco 2 PLC 6.330% due 07/01/2024 ZAR 1,084 60

9.000% due 12/01/2028 $ 1,800 § 1,837 Citibank N.A.

Endeavour Mining PLC 4.830% due 07/01/2024 $ 29 29

5.000% due 10/14/2026 600 570 DBS Bank Ltd.

MARB BondCo PLC 3.930% due 07/02/2024 HKD 15 2

3.950% due 01/29/2031 1,400 1,165 4.830% due 07/01/2024 $ 5 5

Panama Infrastructure Receivable Purchaser PLC DnB Bank ASA

0.000% due 04/05/2032 200 131 3.360% due 07/01/2024 AUD 6 4

Petra Diamonds U.S. Treasury PLC HSBC Bank

9.750% due 03/08/2026 (b) 1,027 724 3.930% due 07/02/2024 HKD 565 el

WE Soda Investments Holding PLC HSBC Bank PLC

9.376% due 02/14/2031 (i) 300 306 2.840% due 07/01/2024 EUR 12 13

9.500% due 10/06/2028 1,300 1,334 4.400% due 07/01/2024 GBP 14 18

Total United Kingdom 6,067 JPMorgan Chase Bank N.A.

(Cost $6,168) 4.830% due 07/01/2024 $ 5 5

0 MUFG Bank Ltd.

UNITED STRTESS S5 S 10.140%) due 07/01/2024 ¥ 5 0

e - e Royal Bank of Canada
Repmblic ot Cote divoire 4.830% due 07/01/2024 $ 1 1
6.855% due 02/11/2034 700 748

ORATE BONDS ¢ e — Sumitomo Mitsui Banking Corp.
. S (0.140%) due 07/01/2024 ¥ 1 0
Gran Tierra Energy, Inc. 4.400% due 07/01/2024 GBP 0 1
9.500% due 10/15/2029 (i) 714 681 4.830% due 07/01/2024 $ 4 4
Kosmos Energy Ltd. Sumitomo Mitsui Trust Bank Ltd.
7.500% due 03/01/2028 1,000 955 10.140%) due 07/01/2024 ¥ 23 0
Rio 0il Finance Trust Series 2018-1 2.840% due 07/01/2024 EUR 3 3
8.200% due 04/06/2028 1179 1197 A400% due 07/01/2024 8P 3 %
48 07/01/2024 4 4
SierraCol Energy Andina LLC DAL B -
6.000% due 06/15/2028 600 837
Stillwater Mining Co. Total Short-Term Instruments 11,948
4.000% due 11/1612026 1,100 foog  [Cost$11.948)
4,376 Total in 107.5% ¢ 128723
Total United States 5,124 {Gost £152.207)
(Cost $5,176) Financial Derivative
Instruments (j)(k) 0.0% 40
(Cost or Premiums, net $(79)

OVEREIGN ISSUES 0.1% ' Other Assets and Liabilities, net (7.5%) (9,073)
National Bank of Uzbekistan Net Assets 100.0% $ 119,690
19.875% due 07/05/2027 UZ$ 1,720,000 137
Total Uzbekistan 137
(Cost $137)

ORT-TERM INSTRUMENTS 10.0%

0i S.A. (b)(f)

12.501% due 12/15/2024 $ 22 22
12.593% due 12/15/2024 n n
33
11,600
FIME DE! o

Australia and New Zealand Banking Group Ltd.
3.360% due 07/01/2024 AUD 22 15
3.930% due 07/02/2024 HKD 36 5
4.400% due 07/01/2024 GBP 3 4
4.830% due 07/01/2024 $ 2 2

a—mRL—+t
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NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Security is in default.

(b) Payment in-kind security.

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

(e) Contingent convertible security.

() Coupon represents a weighted average yield to maturity.

k4] =Ry bEGIE] ECaz] =P ik i3 o 44 b
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 $ 18 $ 18 0.10%
FORESEA Holding S.A. N/A N/A 06/09/2023 214 333 0.28%
Total Restricted Securities $ 392 $ 451 0.38%

[BORROWINGS AND OTHER FINANCING TRANSACTIONS

$E{R LR
HR5IHHF HHEF RER et G1=] HEEE R 52 B ff i L AR fiE 2H
DEU 5.350% 06/26/2024 07/01/2024  $ 11,600  U.S. Treasury Bonds 5.375% due 02/16/2031 $ (11,829) ¢ 11,800 ¢ 11,606
Total Repurchase Agreements $ (11,829)  § 11,600 $ 11,605

DA%
W5IHEF BAEFO  RFEB LGzl BALEE? D3
BPS 3.500% 03/18/2024 8DY $ 1467 (1,482)
BPS 5.000% 03/18/2024 BDY (167) (169)
BPS 5.050% 03/18/2024 8D¥ (1,764) (1,790)
BRC 5.000% 02/16/2024 TBDY (284) (290)
JPS 4.500% 06/14/2024 09/20/2024 (300) (301)
MEI 4.300% 06/24/2024 07/11/2024 (210) (210)
MEI 4.500% 06/24/2024 07/11/2024 (362) (352)
MEI 4.950% 06/24/2024 07/11/2024 (314) (314)
MEI 5.000% 06/14/2024 07/11/2024 (520) (621)
MEI 5.150% 06/14/2024 07/11/2024 (346) (347)
MEI 5.150% 06/24/2024 07/11/2024 (824) (825)
MEI 5.200% 06/24/2024 07/11/2024 (595) (596)
NOM 4.500% 06/28/2024 BD¥ 1,772) (1,772)
Total Reverse Repurchase Agreements $ (8,969)
mHE TORFNM
A—"—F4 FEE|  30BUA 31-90H 0B &t

Reverse Repurchase Agreements
Non - U.S. Corporate Debt § 0 $ (2,569 $ (301) $ (5,503) $ (8,373
U.S. Corporate Debt 0 (696) 0 0 (596)
Total Reverse Repurchase Agreements $ 0 $ (3,165) $ (301) $ (5,503) $ (8,969)
Total Borrowings $ 0 $ (3,165) $ (301) $ (5,503) $ (8,969)
Payable for Reverse Repurchase Agreements $ (8.969)
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[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

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, 2024:

(i) Securities with an aggregate market value of $9,369 have been pledged as collateral under the terms of the following master agreements as of June 30,
2024.

LRE2H YN—ZLK  ERER FYD EEEA RO ks |~I77k
HBIEF DFE DIHh 1) iN DI EERERE| (RE) /& R—
Global/Master Repurchase Agreement
BPS $ 0 $ (3441) $ 0 3 (U (3441 ¢ 3,313 $ (128)
BRC 0 (290) 0 0 (290) 304 14
DEU 11,605 0 0 0 11,605 (11,829) (224)
JPS 0 (301) 0 0 (301) 382 81
MEI 0 (3,165) 0 0 (3,165) 3,568 393
NOM 0 1,772) 0 0 (1,772) 1812 40
Total Borrowings and Other Financing Ti i $ 11605  § (8,969) $ 0§ 0§ 2,636

Includes accrued interest.

The average amount of borrowings outstanding during the period ended June 30, 2024 was $5,752 at a weighted average interest rate of 4.713%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Open maturity reverse repurchase agreement.

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:

ZEHEEILE
k4] i 4] FRA R ﬂfﬂﬁ (E) # aE afE
Euro-Bund 10-Year Bond September Futures Short 09/2024 15 $ (27) $ 6 $ 0
U.S. Treasury 5-Year Note September Futures Short 09/2024 2 1] 0 0
U.S. Treasury 10-Year Note September Futures Long 09/2024 98 33 0 (38)
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2024 13 m 10 0
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2024 1 0 2 0
Total Futures Contracts $ (6) $ 43 8 (38)

SWAP AGREEMENTS:

EHEFO _ RER EBEEALE
Xl /R EHSHNAVTIIR EE&F] HHR BETA migffitk  FFME (5) HRE aff

Pay 6-Month Australian Bank Bill 4.000% 03/20/2029 AUD 2,000 $ (200 $ (7 $ 38 0
Pay 6-Month CZK-PRIBOR 4811% 06/06/2028 CzZK 11,500 12 7 0 0
Pay" 6-Month EURIBOR 2.750% 09/18/2029 EUR 2,600 8 (371 0 3
Pay" 6-Month EURIBOR 2.750% 09/18/2034 2% 1 0 0 0
Receive BRL-CDI-Compounded 10.390% 07/01/2024 BRL 24,700 0 0 0 0
Receive BRL-CDI-Compounded 10.405% 08/01/2024 38,900 (5) (8) 0 (6)
Pay BRL-CDI-Compounded 12.131% 01/04/2027 6,000 5 (42) 0 3
Pay BRL-CDI-Compounded 10.386% 01/02/2029 100 (1 [} 0 0
Pay IBMEXID 8.207% 06/19/2028 MXN 6,400 an (18) 1 0
Receive Secured Overnight Financing Rate 1.410% 02/06/2025 $ 2,100 81 (30) 0 (5)
Receive Secured Overnight Financing Rate 3.750% 06/20/2029 5,200 8 62 9 0
Pay" Sterling Overnight Interbank Average

Rate 4.000% 09/18/2029 GBP 2,300 1 (30) 0 (4
Total Swap Agreements $ 137 $ (111) $ 13§ 21)

[FINANCIAL DERIVATIVE INSTRUME! XCHANGE-TRADED OR CENTR|

RED 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, 2024:

Cash of $686 has been pledged as traded and ly cleared i ivative il as of June 30, 2024. See Note 8,
Master Netting Arrangements, in the Notes to Fmam;lal for more i ing master netting

F (M)
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ERREEHREE ERRE R R AR
s i EEEEAEEE iimffiE ZEEEE AR
BAJvay i) RAIvT &t wYATvay pit/] RAIvT &it
Total Exchange-Traded or Centrally Cleared_$ 0 $ 43 $ 13 $ 56 $ 0§ (38) 3 (21) $ (59)

""" 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
[FORWARD FOREIGN CURRENCY CONTRACTS:

KRR () i
AE &

HBIHEF RFA ZiELUBH ZHGEE

BOA 07/2024 EUR 4,475 $ 4,859 $ 62 $ 0
BOA 07/2024 $ 152 HKD 1,188 0 0
BPS 07/2024 GBP 15 $ 19 0 0
BPS 07/2024 $ 39 AUD 58 0 0
BPS 08/2024 AUD 58 $ 39 0 0
BRC 09/2024 MXN 10,564 564 0 U]
CBK 07/2024 EUR 599 649 7 0
CBK 07/2024 GBP 59 75 0 0
CBK 07/2024 PEN 144 384 8 0
CBK 07/2024 144 378 2 0
CBK 07/2024 $ 378 PEN 1,40 0 [v]
CBK 07/2024 18 PLN 74 0 0
ouB 07/2024 MYR 347 $ 74 0 0
ouB 08/2024 $ mn BRL 409 0 (3
FAR 07/2024 AUD 58 $ 39 0 0
GLM 07/2024 DoP 11,561 196 1 0
GLM 07/2024 EUR 118 128 1 0
GLM 07/2024 IAR 493 21 0 0
GLM 08/2024 poP 888 15 0 0
GLM 08/2024 3,934 66 0 0
GLM 09/2024 9,662 159 0 2)
JPM 07/2024 7AR | 61 0 0
MBC 07/2024 CzK 569 2% 0 0
MBC 07/2024 $ 5,529 EUR 5,160 1 0
MBC 07/2024 94 GBP 74 0 0
MBC 08/2024 EUR 4,571 $ 4,895 0 m
MBC 08/2024 GBP 74 94 0 0
MYl 07/2024 EUR 18 19 0 0
RYL 07/2024 19 127 0 0
SCX 07/2024 $ 243 EUR 226 0 m
SCX 07/2024 1 MXN " 0 0
N 07/2024 EUR 57 $ 62 1 0
Total Forward Foreign Currency Contracts $ 83 $ (26)

SWAP AGREEMENTS:

204%6 R0BERD
BE () Y734 JLoyk JLS7L _ RER RV IOffE
WEIHEF YIFLYVR-IVTFALATA 4] mR ATV R BETA Y Wi (R FME (8) # AR fiE
BRC Korea International Bond (1.000%)  06/20/2029 0.364% $ 1,200 $ (35) $ 1 $ 0 § (34
A

SRS, JLI7L _ RER 27y T OIfifE
WEEF UIFPLVR-IVTATA BEEZImEF HHE ATyFY  mEEmAY X (RE) FHME (R) # AR afk
BRC America Movil SAB de C.V. 1.000%  12/20/2025 0.493% $ 1,800 $ (40) $ 52 $ 12 $ 0
GST Israel Government International Bond 1.000%  12/20/2024 0.847% 100 0 0 0 0
GST Israel Government International Bond 1.000%  12/20/2025 1.005% 600 1 Ul 0 0
GST Israel Government International Bond 1.000%  06/20/2026 1.036% 100 0 0 0 0
JPM Alibaba Group Holding Ltd. 1.000%  06/20/2029 0.910% 1,200 8 n 5 0

I7YE (M)
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204%6 R0BERD
PRI . JULITL _ RER 27 v T OffifE
WE54F YIFLVR-IVTATA EEZREF HHA ATvyR® BELA Y Wi (R FME (8) # AR faiff
JPM Brazil Government International Bond 1.000%  12/20/2024 0.530% $ 700 $ (15) $ 17 $ 2 $ 0
$ (48) $ 67 % 19 $ 0
&Hﬂiég\ ﬁ?lu‘éi%\ PAZYEN 27 v T Offifls
HEIHEF W Xh BHEE R EEEY RAHEEC X () AE =1

GLM Floating rate equal to Secured

Overnight Financing Rate
based on the notional amount

Fixed rate equal to 5.310%
based on the notional amount
of currency received

of currency delivered 09/18/2029  PHP 12,230 $
JPM Floating rate equal to Secured Fixed rate equal to 5.340%

Overnight Financing Rate based on the notional amount

based on the notional amount of currency received

of currency delivered 09/18/2029 910 15 1l 0 0 (1

$ 1] $ 2 3 0 $ 3

EBEFO PV EN KEH 27 v 7T Offifl
WEIEF XH/RER EHERATIIR B &7 R BETA Xih (ZHR) 5 (8) # HE =1
BPS Receive” 3-Month MYR-KLIBOR 3.500% 09/18/2029 ~ MYR 2,880 _ ¢ 5 $ m s 4 $ 0
Total Swap Agreements $ (79 $ 65 ¢ 23 $ @31

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 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.

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.

At the maturity date, the notional amount of the currency received will be exchanged back for the notional amount of the currency delivered.

The notional amounts to be received or delivered may be determined and exchanged at a future date, based on the effective date of the cross-currency swap.

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.
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