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(3) BEARMIAESAMEK (the Schedule of Investments)
AN ELa a4y TIR—PVT RUEF 27VF B
(20245 2 H29BIR¥#E)

A B {ifl
(Hf7 . F) (B F)
INVESTMENTS IN SECURITIES 8.2%

[SHORT-TERM INSTRUMENTS 8.2%

Bank of Nova Scotia

4.830% due 03/01/2024 $ 0 % 20

Brown Brothers Harriman & Co.

4.830% due 03/01/2024 2 )

Citibank N.A.

4.830% due 03/01/2024 9 99

DBS Bank Ltd.

4.830% due 03/01/2024 51 51

JPMorgan Chase Bank N.A.

4.830% due 03/01/2024 59 59

Sumitomo Mitsui Banking Corp.

4.830% due 03/01/2024 216 216

Sumitomo Mitsui Trust Bank Ltd.

4.830% due 03/01/2024 382 382

829

5.266% due 03/06/2024 9,600 9,594

5.284% due 05/07/2024 2,400 2,311

5.300% due 03/21/2024 3,300 3,290

5.304% due 03/28/2024 2,200 2,191
17,452

Total Short-Term 18,281

(Cost $18,208)

Total in iti 18,281

(Cost $18,208)

0%
(B F)

INVESTMENTS IN AFFILIATES 92.2'
[OTHER INVESTMENT COMPANIES 9.

PIMCO Cayman Emerging Bond Fund (]

(Cost $200,603) 12,204 206,008
Total Investments in Affiliates 206,008
(Cost $200,603)
Total Investments 100.4% $ 224,289
(Cost $218,811)
Financial Derivative

Instruments (b) (0.8%) (1,887)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 0.4% 908
Net Assets 100.0% —_$223310

NOTES 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 (8) &

mEIHEF RFA ZELBH ZEER KE fafit

BPS 03/2024 $ 199 JPY 30,000 $ 1 $ 0
CBK 03/2024 4 AR 81 0 0
JPM 03/2024 1 AUD 2 0 0
JPM 03/2024 4 ZAR 84 0 0
Myl 03/2024 4 AUD 6 0 0
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FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRERFM (8 &

mEIHEF RFER ZELBR ZEER HE ff
Myl 03/2024 $ 668 JPY 100,000 $ 0 $ 0
My 03/2024 66 10,000 0 0
Myl 03/2024 12 ZAR 227 0 0
SCX 03/2024 ZAR 165 $ 9 0 0
SCX 04/2024 $ 9 ZAR 165 0 0

$ 1 $ 0

(AUD) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

_REBHM (R) &

HWEIHEF RFER ZELEBE ZEER HE ff
BOA 03/2024 AUD 395 $ 259 $ 1 $ 0
BPS 03/2024 17,785 11,567 0 (24)
BPS 03/2024 $ 1,272 AUD 1,931 0 (18)
BPS 04/2024 11,543 17,746 2 0
CBK 03/2024 AUD 543 $ 354 0 0
CBK 03/2024 $ 18,426 AUD 27,890 0 (265
MBC 03/2024 AUD 28,983 $ 18,818 0 (54)
MBC 03/2024 $ 18,845 AUD 28,545 0 (257)
MBC 04/2024 AUD 303 $ 197 0 0
MBC 04/2024 $ 17,289 AUD 26,620 60 0
My 03/2024 18,631 28,219 0 (256
SCX 03/2024 AUD 203 $ 133 1 0
TOR 03/2024 38,316 25,081 142 0
TOR 04/2024 $ 25114 AUD 38,316 0 (141)
$ 228 $ 1,012)

(BRL) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 &
A fafi

WEI4F REA ZELEE ZREE
BOA 03/2024 BRL 254,970 N 51,165 $ 0 $ (151)
BOA 03/2024 $ 51,354 BRL 254,970 0 (38)
BPS 03/2024 BRL 254,530 $ 51,083 0 (144)
BPS 03/2024 $ 51,925 BRL 254,530 0 (699)
BPS 04/2024 BRL 3479 N 698 0 0
BPS 04/2024 $ 756 BRL 3,767 0 0
CBK 03/2024 BRL 263,693 N 63,374 303 0
CBK 03/2024 $ 52,915 BRL 263,693 156 0
CBK 04/2024 BRL 251 $ 50 0 0
CBK 04/2024 $ 52,634 BRL 260,875 0 (295)
FAR 03/2024 BRL 250,125 $ 50,297 0 (44)
FAR 03/2024 $ 50,464 BRL 250,125 0 (123)
FAR 04/2024 50,297 250,957 53 0
GLM 03/2024 BRL 241,927 $ 48,483 0 (208)
GLM 03/2024 $ 48,557 BRL 241,927 133 0
GLM 04/2024 48,306 241,825 m 0
MY 03/2024 BRL 3,363 $ 670 0 m
MYI 03/2024 $ 675 BRL 3,363 2 0
SCX 03/2024 BRL 140,897 $ 28,274 0 (83)
SCX 03/2024 $ 28,401 BRL 140,897 0 (44)
UAG 03/2024 BRL 18,924 $ 3,819 n 0
UAG 03/2024 $ 3,798 BRL 18,924 1 0
$ 880 $ (1,8361
RERFE (8) &
IEI4EF RER ZELEE ZREE BE 8%
BOA 03/2024 CNY 2,464 $ 347 $ 3 $ 0
BOA 04/2024 $ 347 CNY 2,464 0 0
BPS 03/2024 CNY 2474 $ 348 3 0
BPS 03/2024 $ 368 CNY 2,615 0 (4)
BPS 04/2024 348 2474 0 0
BRC 03/2024 CNY 102 $ 14 0 0
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(CNY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KRB (8) &

mEIHEF RFEAR ZELEBR ZEER HE fafit
CBK 03/2024 CNY 420 $ 58 $ 0 $ 0
CBK 03/2024 $ 362 CNY 2,569 0 (3)
CBK 04/2024 " 75 0 0
IND 03/2024 CNY 93 $ 13 0 0
SCX 03/2024 2,248 316 3 0
SCX 03/2024 $ 369 CNY 2817 0 3)
SCX 04/2024 316 2,247 0 0
UAG 03/2024 4 27 0 0
$ 9 $ (10

(IDR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KREREFM (B &

WEIHEF RER ZELEBR ZEER HE ff
BOA 03/2024 IDR 2,104,041 $ 134 $ 0 $ 0
BOA 03/2024 $ 54 IDR 847,723 0 0
BOA 04/2024 19 302,460 0 0
BPS 03/2024 IDR 18,660,167 $ 1,186 0 Ul
BPS 04/2024 $ 1,186 DR 18,670,867 1 0
BRC 03/2024 IDR 20,088,548 $ 1,283 5 0
BRC 03/2024 $ 1,303 IDR 20,565,700 6 0
BRC 04/2024 1,283 20,104,715 0 (5)
CBK 03/2024 1,295 20,423,904 4 0
CBK 03/2024 15 JPY 2,145 0 0
FAR 03/2024 1,306 IDR 20,683,249 10 0
JPM 03/2024 IDR 20,093,078 $ 1,278 0 0
JPM 04/2024 833,690 53 0 0
JPM 04/2024 $ 1,278 IDR 20,107,140 0 0
RBC 03/2024 IDR 1,194,591 $ 76 0 0
RBC 03/2024 $ 2 IDR 28,882 0 0
SCX 03/2024 JPY 2,143 $ 14 0 0
SCX 04/2024 $ 14 JPY 2133 0 0
SSB 03/2024 IDR 422,082 $ 27 0 0
$ 26 $ (6]

(TRY) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8 &

maIEF REA ZELER ZEER HE =1
BPS 03/2024 TRY 3,282 $ 103 $ 0 $ 0
BPS 04/2024 645 20 0 0
BRC 03/2024 2,328 73 0 0
BRC 03/2024 672 2 0 0
BRC 03/2024 $ 808 TRY 25,868 0 Ul
BRC 03/2024 575 18,234 3 0
BRC 03/2024 33 1,045 0 0
BRC 03/2024 841 26,883 13 0
BRC 03/2024 N 10,208 4 0
BRC 04/2024 TRY 654 $ 2 0 0
BRC 04/2024 8712 27 0 0
BRC 04/2024 $ 565 TRY 18,729 0 3
BRC 04/2024 14 449 0 0
BRC 04/2024 616 19,948 0 0
BRC 05/2024 TRY 43 $ 1 0 0
BRC 05/2024 $ 928 TRY 30,961 0 2
BRC 05/2024 349 1,724 0 il
CBK 03/2024 7 223 0 0
GLM 04/2024 16 519 0 0
GLM 04/2024 16 532 0 0
JPM 03/2024 0 1 0 0
MBC 03/2024 TRY 1213 $ 38 0 0
MYl 03/2024 $ Al TRY 663 0 0
UAG 03/2024 TRY 625 $ 20 0 0
$ 2 $ v}




(ZAR) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:

KRB (8) &

mEIEF RFEAR ZELEBR ZEER HE fafit
BPS 03/2024 $ 3172 ZAR 59,418 $ 0 $ (74)
CBK 03/2024 3,185 59,901 0 (62)
CBK 03/2024 16 308 0 0
CBK 03/2024 ZAR 340 $ 18 0 0
CBK 04/2024 308 16 0 0
Myl 03/2024 $ 3213 ZAR 60,704 0 (49)
Myl 03/2024 IAR 58,757 $ 3,083 0 (10)
Myl 03/2024 308 16 0 0
MYl 04/2024 $ 2,965 ZAR 57,245 12 0
NGF 03/2024 IAR 58,134 $ 3,025 0 (5)
NGF 04/2024 $ 2,977 ZAR 57,363 6 0
SCX 03/2024 AR 58,391 $ 3,045 1 0
SCX 04/2024 $ 3,045 ZAR 58,539 0 n
TOR 03/2024 ZAR 1,494 $ 79 1 0
UAG 03/2024 2,275 19 1 0
$ 2 $ (201)
Total Forward Foreign Currency Contracts $ 1,185 $ (3,072)
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BEEHE B i
(B F) (B F)
INVESTMENTS IN SECURITIES 100.9%

ANIA

Republic of Albania

3.500% due 11/23/2031 EUR 300 $ 294

Total Albania 294

(Cost $335)

ANGOLA 1.1%

Angolan Government International Bond

8.000% due 11/26/2029 $ 200 178

8.250% due 05/09/2028 900 830

8.750% due 04/14/2032 1,200 1,056

9.375% due 06/08/2048 600 492

9.500% due 11/12/2025 200 200

Total Angola 2,756

(Cost $2,877)

ARGENTINA 1.8%

Argentina Government International Bond

0.750% due 07/09/2030 630 291

1.000% due 07/09/2029 529 245

3.500% due 07/09/2041 1,681 604

3.625% due 07/09/2035 3,708 1,384

3.625% due 07/09/2046 2415 91

4.250% due 01/09/2038 1,768 742

Provincia de Buenos Aires

6.375% due 09/01/2037 400 156

Provincia de la Rioja

8.500% due 02/24/2028 475 216

Total Argentina 4,639

(Cost $5,800)

ARMENIA 0.4%

Armenia Government International Bond

3.600% due 02/02/2031 500 405

3.950% due 09/26/2029 800 691

Total Armenia 1,096

(Cost $1,282)

[AZERBAIJAN 1.9%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 100 99

Southern Gas Corridor CJSC

6.875% due 03/24/2026 2,200 2,226

State 0il Co. of the Azerhaijan Republic

6.950% due 03/18/2030 200 208
2,531

Republic of Azerbaijan International Bond

3.500% due 09/01/2032 300 254

4.750% due 03/18/2024 2133 2,130
2,384

Total Azerbaijan 4,915

(Cost $5,001)

ELa 4<%
RF 272K

BEEEE BF{
(Bf7 . F) (B F)

BAHAMAS 0.3%
Bahamas Government International Bond
6.000% due 11/21/2028 $ 900 § 800
Total Bahamas 800
(Cost $900)
BAHRAIN 0.9%
Bahrain Government International Bond
4.250% due 01/25/2028 1,400 1,299
5.625% due 09/30/2031 1,000 934
Total Bahrain 2,233
(Cost $2,421)
BENIN 0.1% _
Benin Government International Bond
7.960% due 02/13/2038 300 291
Total Benin 291
(Cost $290)
BRAZIL 1.9% 3
Banco do Brasil S.A.

22,000 1.2

8.500% due 07/29/2026 MXN

Brazil Government International Bond

4.750% due 01/14/2050 $ 3,600 2,672

6.125% due 03/15/2034 500 495

7.125% due 05/13/2054 300 300

8.250% due 01/20/2034 60 69

Brazil Minas SPE via State of Minas Gerais

5.333% due 02/15/2028 160 158
3,694

Total Brazil 4,915

(Cost $5,804)

BULGARIA 0.6%

Bulgaria Government International Bond

4.375% due 05/13/2031 EUR 200 226

4.875% due 06/13/2036 (i) 1,100 1,273

Total Bulgaria 1,499

(Cost $1,450)

[CAMEROON 0.2%

Republic of Cameroon International Bond

5.950% due 07/07/2032 500 399

9.500% due 11/19/2025 $ 200 195

Total Cameroon 594

(Cost $790)

CAYMAN ISLANDS 3.8%

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 1,128 822

IR—vY Ryk

(M)

HEEE Bl
(B F) (B F)

Gaci First Investment Co.

5.000% due 10/13/2027 $ 2,000 $ 1,987

5.125% due 02/14/2053 1,400 1,202

5.375% due 01/29/2054 800 703

Interoceanica IV Finance Ltd.

0.000% due 11/30/2025 128 121

Interoceanica V Finance Ltd.

0.000% due 05/15/2030 1,712 1,163

7.860% due 05/15/2030 152 154

Peru Enhanced Pass-Through Finance Ltd.

0.000% due 06/02/2025 499 474

QNB Finance Ltd.

4.875% due 01/30/2029 700 630

Suci Second Investment Co.

5.171% due 03/05/2031 (a) 700 700

6.000% due 10/25/2028 1,000 1,032
9,048

KSA Sukuk Ltd.

5.268% due 10/25/2028 900 915

Total Cayman Islands 9,963

(Cost $10,204)

Banco del Estado de Chile

2.704% due 01/09/2025 500 487

Corp. Nacional del Cobre de Chile

3.700% due 01/30/2050 200 134

4.250% due 07/17/2042 600 463

4.500% due 08/01/2047 500 386

4.875% due 11/04/2044 1,600 1315

5.950% due 01/08/2034 400 396

6.300% due 09/08/2053 400 388

6.440% due 01/26/2036 700 n3

Empresa de los Ferrocarriles del Estado

3.830% due 09/14/2061 400 266

Empresa de Transporte de Pasajeros Metro S.A.

4.700% due 05/07/2050 600 485

Empresa Nacional del Petroleo

3.450% due 09/16/2031 200 169

4.500% due 09/14/2047 600 m

6.150% due 05/10/2033 400 399
6,042

Chile Government International Bond

3.260% due 09/21/2071 500 314

4.850% due 01/22/2029 1,400 1,391

4.950% due 01/05/2036 1,900 1,837
3,542

Total Chile 9,584

(Cost $10,611)

[COLOMBIA 2.4%

Ecopetrol S.A.

5.875% due 05/28/2045 1,700 1,261

7.375% due 09/18/2043 100 91

8.375% due 01/19/2036 500 502
1,854



HEESE B
(Bfr-F) ()

Colombia Government International Bond

3.875% due 02/15/2061 $ 200 % 115
5.200% due 05/15/2049 800 581
5.626% due 02/26/2044 2,900 2,218
7.375% due 09/18/2037 200 197
7.500% due 02/02/2034 600 607
8.000% due 11/14/2035 300 312
8.750% due 11/14/2053 300 322
=481
Total Colombia 6,266
(Cost $7,628)
C
Costa Rica Government International Bond
5.625% due 04/30/2043 500 452
7.300% due 11/13/2054 400 423
Total Costa Rica 875
(Cost $774)
DOMIN %
Dominican Republic Central Bank Notes
13.000% due 01/30/2026 DOP 58,200 1,035
Dominican Republic International Bond
4.875% due 09/23/2032 $ 500 446
5.300% due 01/21/2041 500 422
5.500% due 01/27/2025 300 299
5.500% due 02/22/2029 700 679
5.875% due 01/30/2060 1,000 846
5.950% due 01/25/2027 3,500 3495
6.000% due 07/19/2028 1,300 1,297
6.000% due 02/22/2033 300 291
6.400% due 06/05/2049 600 562
6.875% due 01/29/2026 1,700 1121
7.050% due 02/03/2031 1,300 1,343
11.250% due 09/15/2035 DOP 56,100 1,085
13.626% due 02/10/2034 41,200 884
Total Dominican Republic 14,375
(Cost $14,666)
ECUADOR 1.7%
Ecuador Government International Bond
0.000% due 07/31/2030 $ 610 250
2.500% due 07/31/2040 3,657 1,612
3.500% due 07/31/2035 3,696 1,776
6.000% due 07/31/2030 1,400 861
Total Ecuador 4,499
(Cost $4,499)

EGYPT 3.0%

Egypt Government International Bond

4.750% due 04/11/2025 EUR 100 108
4.750% due 04/16/2026 100 102
5.750% due 05/29/2024 $ 300 300
5.875% due 06/11/2025 (i) 800 790
6.375% due 04/11/2031 EUR 2,500 2,229
7.300% due 09/30/2033 $ 900 737
7.500% due 02/16/2061 900 639
7.625% due 06/29/2032 1,000 854

°
ELa 747
HEEHE B
(Bif7: F) (Bf7: F)
7.908% due 02/21/2048 $ 500 § 3
8.500% due 01/31/2047 1,200 935
8.875% due 06/29/2050 1,100 882
Total Egypt 1,951
(Cost $7,368)
EL SALVADOR 0.7%
S( N ISSUES 0.7% |
El Salvador Government International Bond
7.125% due 01/20/2050 1,300 894
7.626% due 09/21/2034 100 73
7.626% due 02/01/2041 800 586
9.500% due 07/15/2052 400 335
Total El Salvador 1.888

(Cost $2,630)

Gabon Government International Bond

6.625% due 02/06/2031 200 164
Total Gabon 164
(Cost $149)

Georgia Government International Bond

2.750% due 04/22/2026 200 186
Total Georgia 186
(Cost $185)

GHANALI%

Republic of Ghana International Bond (b)

0.000% due 04/07/2025 300 108
7.626% due 05/16/2029 300 130
7.750% due 04/07/2029 700 303
8.125% due 03/26/2032 400 172
8.625% due 04/07/2034 1,200 516
8.750% due 03/11/2061 1,500 643
8.875% due 056/07/2042 900 385
8.950% due 03/26/2051 1,600 687
Total Ghana 2,944
(Cost $5,979)

Guatemala Government Bond

4.650% due 10/07/2041 200 159
4.875% due 02/13/2028 800 770
4.900% due 06/01/2030 600 571
6.126% due 06/01/2050 700 642
6.600% due 06/13/2036 600 608
Total Guatemala 2,750
(Cost $3,048)

HONG KONG 0.5%

0.5 |
Rirport Authority (c)

2.100% due 03/08/2026 400 375
2.400% due 03/08/2028 1,000 836
Total Hong Kong 1,271

(Cost $1,406)

HEEE Bl

(HG: F) (B F)
HUNGARY
SOVEREIGN | |

Hungary Government International Bond

2.125% due 09/22/2031 $ 800 § 627
3.126% due 09/21/2051 200 125
4.000% due 07/25/2029 EUR 400 428
5.250% due 06/16/2029 $ 1,600 1,574
5.500% due 06/16/2034 1,000 974
5.500% due 03/26/2036 400 385
6.125% due 05/22/2028 200 204
6.250% due 09/22/2032 700 723
6.750% due 09/25/2052 900 957
Magyar Export-Import Bank Zrt

6.000% due 05/16/2029 EUR 600 683
6.125% due 12/04/2027 $ 500 503
MFB Magyar Fejlesztesi Bank Zrt

6.500% due 06/29/2028 1,300 1,320
Total Hungary 8,503
(Cost $8,512)

Railway Finance Corp. Ltd.

3.248% due 02/13/2030 500 443
3.950% due 02/13/2050 300 233

676

Export-Import Bank of India
3.250% due 01/15/2030 1,000 896

Total India 1,672

(Cost $1,791)

Bank Rakyat Indonesia Persero Thk PT

3.950% due 03/28/2024 2,200 2,197

Indonesia Asahan Aluminium PT

5.450% due 05/15/2030 800 783

Pelabuhan Indonesia Persero PT

4.875% due 10/01/2024 3,100 3,083

Pertamina Persero PT

6.450% due 05/30/2044 1,400 1,461

6.500% due 11/07/2048 800 842

Perusahaan Perseroan Persero PT Perusahaan Listrik
Negara

5.250% due 10/24/2042 2,800 2,512

5.250% due 05/15/2047 200 175

6.150% due 05/21/2048 400 388

Total Indonesia
(Cost $11,735)

11,441

Republic of Angola Via Avenir Issuer Il Ireland DAC
6.927% due 02/19/2027 1,243 1,175

Total Ireland
(Cost $1,177)

1,175



HEEE B i
(BT F) (B F)
ISRAEL 1.4%

ORPORATE BONDS & NOTES 0.4%
Israel Electric Corp. Ltd.
3.750% due 02/22/2032 $ 800 $ 669
5.000% due 11/12/2024 300_ 298

—l

[SOVEREIGN ISSUES 1.0%
Israel Government International Bond
5.000% due 10/30/2026 (i) EUR 2,500 2,62
Total Israel 3,729
(Cost $3,732)
IVORY COAST 1.4% ]
ISOVEREIGN ISSUES 1.4%
Ivory Coast Government International Bond
4.875% due 01/30/2032 250 227
5.250% due 03/22/2030 1,210 1,194
5.750% due 12/31/2032 $ 403 380
6.625% due 03/22/2048 EUR 300 254
7.625% due 01/30/2033 $ 900 873
8.250% due 01/30/2037 800 783
Total lvory Coast 3711
(Cost $3,962)
JAMAICA 0.6%

0RPORATE BONDS & NOTES 0.1%
TransJamaican Highway Ltd.
5.750% due 10/10/2036 3B3_ 320
SOVEREIGN ISSUES 0.5%
Jamaica Government International Bond
7.875% due 07/28/2045 1,000 1,159
Total Jamaica 1,479
(Cost $1,363)
[JERSEY, CHANNEL ISLANDS 0.5%
[CORPORATE BONDS & NOTES 0.5%
Corsair International Ltd.
8.761% due 01/28/2027 EUR 900 979
9.111% due 01/26/2029 400 431
Total Jersey, Channel
Islands 1,416
(Cost $1,456)
[JORDAN 0.9%
[SOVEREIGN ISSUES 0.9%
Jordan Government International Bond
5.750% due 01/31/2027 $ 400 387
5.850% due 07/07/2030 200 181
7.375% due 10/10/2047 600 521
7.500% due 01/13/2029 400 396
7.750% due 01/15/2028 900 n
Total Jordan 2,396
(Cost $2,546)
KAZAKHSTAN 0.8%
CORPORATE BONDS & NOTES 0.8%
KazMunayGas National Co. JSC
3.500% due 04/14/2033 900 733
5.750% due 04/19/2047 500 426
6.375% due 10/24/2048 800 731
QazaqGaz NC JSC
4.375% due 09/26/2027 200 187

°
ELa a7
HEEHE B
(BifZ: F) (Bf7: F)

Total Kazakhstan $ 2,077

(Cost $1,920)

KENYA 0.7%

OVEREIGN ISSUES 0.7%

Republic of Kenya Government International Bond

6.300% due 01/23/2034 $ 300 27

7.000% due 05/22/2027 400 384

8.000% due 05/22/2032 600 542

9.750% due 02/16/2031 600 600

Total Kenya 1,763

(Cost $1,731)

MALAYSIA 1.4%

ORPORATE BONDS & NOTES 1.1%

Khazanah Capital Ltd.

4.876% due 06/01/2033 500 489

Khazanah Global Sukuk Bhd

4.687% due 06/01/2028 700 690

Petronas Capital Ltd.

3.404% due 04/28/2061 600 407

4.550% due 04/21/2050 200 175

4.800% due 04/21/2060 700 631

Petronas Energy Canada Ltd.

2.112% due 03/23/2028 600 537
2,929

[SOVEREIGN ISSUES 0.3%

Malaysia Sukuk Global Bhd

4.080% due 04/27/2046 700 631

Total Malaysia 3,560

(Cost $4,330)

Nakilat, Inc.

6.267% due 12/31/2033 60 62

Total Marshall Islands 62

(Cost $69)

MEXIC04.98%

CORPORATE BONDS & NOTES 1.8%

Petroleos Mexicanos

6.625% due 06/15/2038 3,600 2,479

6.700% due 02/16/2032 942 760

6.950% due 01/26/2060 1,160 740

7.690% due 01/23/2050 700 482

10.000% due 02/07/2033 300 292
4,753

[SOVEREIGN ISSUES 3.1%

Mexico Government International Bond

2.750% due 11/27/2031 (d) MXN 25,947 1,322

3.000% due 12/03/2026 (d) 46,218 2,508

4.000% due 11/30/2028 (d) 8,919 503

5.000% due 05/07/2029 $ 300 295

5.750% due 10/12/2110 3,400 2,936

6.350% due 02/09/2035 600 615
8,178

Total Mexico 12,931

(Cost $14,865)

BEEHE B (i
(BT F) (Bfg: F)
MONGOLIA 0.3%
[SOVEREIGN ISSUES 0.3%
Mongolia Government International Bond
3.500% due 07/07/2027 $ 600 $ 534
7.875% due 06/05/2029 200 204
Total Mongolia 738
(Cost $793)

MOROCCO 0.7%
ORPORATE BONDS & NOTES 0.6%

OCP S.A.

3.750% due 06/23/2031 800 681

5.126% due 06/23/2051 1,000 m
1,422

[SOVEREIGN ISSUES 0.1%

Morocco Government International Bond

4.000% due 12/15/2050 500 338

Total Morocco 1,760

(Cost $2,279)

NIGERIA 2.3% :

[CORPORATE BONDS & NOTES 0.4%

BOI Finance BV

7.500% due 02/16/2027 EUR 1,100 1,118

OVEREIGN ISSUES 1.9%

Nigeria Government International Bond

6.125% due 09/28/2028 $ 300 264

6.500% due 11/26/2027 1,700 1,662

7.143% due 02/23/2030 1,500 1821

7.375% due 09/28/2033 500 a2

8.250% due 09/28/2051 900 732

8.375% due 03/24/2029 200 190

8.747% due 01/21/2031 500 472
4,958

Total Nigeria 6,076

(Cost $6,581)

NORTH MACEDONIA 0.3%

SOVEREIGN ISSUES 0.3%

North i i Bond

6.960% due 03/13/2027 EUR 700 792

Total North Macedonia 792

(Cost $742)

OVEREIGN ISSUES 1.8%

Oman Government International Bond

6.000% due 08/01/2029 $ 2800 2,842
6.500% due 03/08/2047 400 395
6.750% due 01/17/2048 1,100 1,107
7.000% due 01/25/2051 400 415
Total Oman 4,759
(Cost $4,515)

PAKISTAN 1.2%
[SOVEREIGN ISSUES 1.2%

Pakistan Government International Bond

6.875% due 12/05/2027 1,400 1,077
7.375% due 04/08/2031 700 499
8.875% due 04/08/2051 2,100 1,407
Pakistan Water & Power Development Authority

7.500% due 06/04/2031 200 121

(M)



ELa 4%

BEEHE B i HEEHE B
(Bf - F) (B F) (BT F) (BT F)
Total Pakistan O [\ N 0L AND 1.5%
(Cost $3,464) [SOVEREIGN ISSUES 1.5%
Bank Gospodarstwa Krajowego
6.250% due 10/31/2028 $ B00¢ 624
[CORPORATE BONDS & NOTES 0.3% Poland Government International Bond
Aeropuerto Internacional de Tocumen S.A. 3.626% due 01/11/2034 EUR 400 430
5.125% due 08/11/2061 $ 600 422 4.875% due 10/04/2033 $ 1,500 1471
Banco Nacional do Panama 5.500% due 04/04/2053 1,300 1,209
2.500% due 08/11/2030 600 454 Total Poland 3,824
816 (Cost $3,805)
Panama Government International Bond WIS
4.500% due 04/01/2056 500 316 URRDRATEEONDS I NCIES L6%
4.500% due 01/19/2063 200 125 Qatar Energy
6.400% due 02/14/2035 850 787 1.375% due 09/12/2026 1,100 1,008
6.853% due 03/26/2054 500 4 2.250% due 07/12/2031 2,200 1,832
7.500% due 03/01/2031 400 M 3.125% due 07/12/2041 1,200 883
7.875% due 03/01/2057 200 197 3.300% due 07/12/2051 1300902
8.000% due 03/01/2038 300 308 4623
8.125% due 04/28/2034 4,400 4,635
120 gapar ional Bond
Total Panama 8,096 4.400% due 04/16/2050 1,200 1,049
(Cost $8,943) 4.817% due 03/14/2049 1,200 1.1m
5.750% due 01/20/2042 500 532
PARAGUAY 0.9% 2,692
[SOVEREIGN ISSUES 0.9% D 7315
Paraguay Government International Bond (Cost $8,347)
3.849% due 06/28/2033 300 259
4.700% due 03/27/2027 400 388 ROMANIA 2.1%
5.400% due 03/30/2050 400 344 OVEREIGN ISSUES 2.1%
A 0 &y Romania Government International Bond
G e L7 A D 9 3750 due 041972027 EUR 1,000 1023
6.100% due 08/11/2044 400 381 : g
7.900% due 02/09/2031 PYG 4,235,000 592 2iih el Al L
E = 3.500% due 04/03/2034 100 9N
Total Paraguay 2,462 3.750% due 02/07/2034 500 468
(Cost $2,618) 4.000% due 02/14/2051 $ 800 555
6.000% due 05/25/2034 800 781
PERU 0.8% 6.125% due 01/22/2044 200 191
[CORPORATE BONDS & NOTES 0.5% 6.375% due 09/18/2033 (i) EUR 1,000 1,140
Petroleos del Peru S.A. 7.626% due 01/17/2063 $ 1100 1,200
4.750% due 06/19/2032 $ 500 393 Total Romania 5,593
5.625% due 06/19/2047 1,400 958 (Cost $6,037)
1,351
SLURIRIL LY
5 ORPORATE BONDS & NOTES 0.3%
Peru Government International Bond
3.000% due 01/15/2034 500 408 Saudi Arabian il Co.
3.230% due 07/28/2121 400 229 3.500% due 11/24/2070 600 380
3.600% due 01/15/2072 500 38 4.250% due 041612039 0____ 46
965 __ 16
Total Peru 2316
(Cost $2,945) Saudi Government International Bond
0.000% due 03/03/2024 EUR 100 108
3.250% due 10/22/2030 $ 1,000 898
[SOVEREIGN ISSUES 1.4% 3.450% due 02/02/2061 600 393
Philippines G o Bont 3.750% due 01/21/2055 300 273
2.650% due 12/10/2045 400 %1 4.375% due 04/16/2029 1,100 1,069
2.950% due 05/05/2045 1,800 foay ol bR 2 1522
3.700% due 0310112041 2,500 o T A ol o
— 5.000% due 01/16/2034 1,300 1,278
Total Philippines 3,545 6,487
(Cost $4,894) -

26 —

IR—Cv9 KUk

HEEE Bl
(B F) (B F)

Total Saudi Arabia $ 7,213
(Cost $8,471)
ISENEGAL 0.6%
SOVEREIGN ISSUES 0.6%
Senegal Government International Bond
4.750% due 03/13/2028 EUR 1,100 1,078
5.375% due 06/08/2037 100 76
6.250% due 05/23/2033 $ 200 167
6.750% due 03/13/2048 400 290
Total Senegal 1,611
(Cost $2,087)
SERBIA 0.4%

OVEREIGN ISSUES 0.4%
Serbia Government International Bond
1.000% due 09/23/2028 EUR 1,100 1,003
2.050% due 09/23/2036 200 150
Total Serbia 1,153

(Cost $1,030)

Singapore Airlines Ltd.

3.375% due 01/19/2029 $ 600 564
Total Singapore 554
(Cost $597)

SLOVENIA 0.4%

ISOVEREIGN ISSUES 0.4%

Slovenia Government International Bond

5.000% due 09/19/2033 1,000 1,002
Total Slovenia 1,002
(Cost $992)

SOUTH AFRICA 4.1%
[CORPORATE BONDS & NOTES 1.9%

Development Bank of Southern Africa Ltd.

8.600% due 10/21/2024 (g) ZAR 41,000 2117

Eskom Holdings SOC Ltd.

4.314% due 07/23/2027 $ 1,300 1,196

6.350% due 08/10/2028 600 574

8.450% due 08/10/2028 1,100 1,095

982

[SOVEREIGN ISSUES 2.2%

South Africa Government International Bond

4.300% due 10/12/2028 200 181

5.375% due 07/24/2044 1,000 731

5.750% due 09/30/2049 700 511

6.300% due 06/22/2048 (i) 2,000 1,581

7.300% due 04/20/2052 300 261

10.500% due 12/21/2026 ZAR 46,500 2,514
5,779

Total South Africa 10,761

(Cost $12,667)

[SOUTH KOREAD.1% .

[CORPORATE BONDS & NOTES 0.1%

Kodit Global 2023-1 Co Ltd.

4.954% due 05/25/2026 $ 200 198



HEEE B
(B F) (B F)

Total South Korea $ 198
(Cost $200)
ISRI LANKA 1.2%
SOVEREIGN ISSUES 1.2%
Sri Lanka Government International Bond (b)
5.750% due 04/18/2049 $ 1,000 550
5.875% due 07/25/2049 200 110
6.125% due 06/03/2025 700 3%
6.200% due 05/11/2027 1,700 916
6.850% due 11/03/2025 900 500
7.550% due 03/26/2030 1,400 750
Total Sri Lanka 3,216
(Cost $5,393)
[SUPRANATIONAL 0.5%

0RPORATE BONDS & NOTES 0.2%
Eastern & Southern African Trade & Development Bank
4.125% due 06/30/2028 500 433
[SOVEREIGN ISSUES 0.3%
African Export-Import Bank
2.634% due 05/17/2026 1,000 930
Total Supranational 1,363

(Cost $1,500)

TRINIDAD AND TOBAGO 0.2%
SOVEREIGN ISSUES 0.2%
Trinidad & Tobago Government International Bond

5.950% due 01/14/2031 500 502

Total Trinidad and Tobago
(Cost $496)

[SOVEREIGN ISSUES 0.4%

Tunisian Republic

o
=
~

3.280% due 08/09/2027 ¥ 200,000 904
5.750% due 01/30/2025 $ 200 185
Total Tunisia 1,089
(Cost $2,140)
[TURKEY 4.2%

[CORPORATE BONDS & NOTES 0.3%
Turkiye Varlik Fonu Yonetimi A/S

8.250% due 02/14/2029 700 715

[SOVEREIGN ISSUES 3.9%

Hazine Mustesarligi Varlik Kiralama A/S

8.509% due 01/14/2029 900 m

Turkey Government International Bond

5.126% due 02/17/2028 500 4712

5.750% due 05/11/2047 4,500 3,379

5.876% due 06/26/2031 300 274

6.125% due 10/24/2028 1,600 1,458

7.625% due 05/15/2034 1,000 997

Turkiye Ihracat Kredi Bankasi A|S

7.500% due 02/06/2028 500 500

9.375% due 01/31/2026 2,200 2,308
10329

Total Turkey 11,044

(Cost $11,597)

ELa 4%

BEEEE BF{
(B F) (Bify: F)

UKRAINE 1.0%
CORPORATE BONDS & NOTES 0.1%

NPC Ukrenergo
6.875% due 11/09/2028 $ 700 $ 234
Ukraine Government International Bond
6.876% due 05/21/2031 600 153
7.253% due 03/15/2035 900 239
7.375% due 09/25/2034 1,500 397
7.750% due 09/01/2025 1,900 587
7.750% due 09/01/2026 700 213
7.750% due 09/01/2027 900 263
7.750% due 09/01/2029 500 143
7.750% due 08/01/2041 1,000 463
2,458
Total Ukraine 2,692
(Cost $7,446)

UNITED ARAB EMIRATES 1.8%
[CORPORATE BONDS & NOTES 1.8%

Abu Dhabi Crude 0il Pipeline LLC

3.650% due 11/02/2029 1,600 1,602
Abu Dhabi National Energy Co. PJSC
4.375% due 01/24/2029 500 487
4.696% due 04/24/2033 500 488
Abu Dhabi Ports Co. PJSC
2.500% due 06/06/2031 900 758
DP World Ltd.
5.626% due 09/25/2048 700 657
MDGH GMTN RSC Ltd.
3.950% due 06/21/2050 200 157
5.084% due 05/22/2053 (i) 300 283
5.876% due 05/01/2034 400 428
Total United Arab Emirates 4,760
(Cost $5,162)
UNITED KINGDOM 0.6%
ORPORATE BONDS & NOTES 0.2%
Ukraine Railways Via Rail Capital Markets PLC
8.250% due 07/09/2026 1,000 578
IDRTGAGE-BACKED SECURITIES 0.4%
Polaris PLC
6.489% due 06/23/2059 GBP 793 1,009
OVEREIGN ISSUES
Ukreximbank Via Biz Finance PLC
9.750% due 01/22/2025 $ 100 93
Total United Kingdom 1,680
(Cost $2,069)

UNITED STATES 4.7%

[CORPO BONDS &

DAE Funding LLC

2.625% due 03/20/2025 400 385
3.375% due 03/20/2028 200 184
Rutas 2 & 7 Finance Ltd.

0.000% due 09/30/2036 1213 823

1,392

, (e ) (fi-
U.S. TREASURY OBLIGATIONS 4.2%

U.S. Treasury Bonds

1.750% due 08/15/2041 $ 100 ¢ 66
2.250% due 05/15/2041 200 146
2.3756% due 02/15/2042 1,100 809
3.250% due 05/15/2042 5,300 4,458
3.375% due 08/15/2042 2,500 2,139
4.000% due 11/15/2042 200 187
U.S. Treasury Notes
3.126% due 08/31/2029 3300 3115
10920
Total United States 12,312
(Cost $13,688)
URUGUAY 1.3%
[SOVEREIGN ISSUES 1.3%
Uruguay Government International Bond
4.975% due 04/20/2055 100 93
7.625% due 03/21/2036 1,490 1,793
7.875% due 01/15/2033 (e) 1,340 1,601
Total Uruguay 3,487
(Cost $3,496)
UZBEKISTAN 0.1% .
[SOVEREIGN ISSUES 0.1%
Republic of Uzbekistan International Bond
3.700% due 11/25/2030 300 %0
Total Uzbekistan 250
(Cost $265)
[VENEZUELA 1.3%
[CORPORATE BONDS & NOTES 0.4%
Petroleos de Venezuela S.A.
5.500% due 04/12/2037 10,290 1,080
OVEREIGN ISSUES 0.8% J
Bond (b)
7.000% due 03/31/2038 10,900 1,742
7.650% due 04/21/2025 4215 647
11.950% due 08/05/2031 340 64
2,453
Total Venezuela 3,533
(Cost $17,261)
ZAMBIA 0.2%
SOVEREIGN ISSUES 0.
Zambia Government International Bond
5.376% due 12/20/2049 (b) 700 421
Total Zambia 421
(Cost $822)

[REPURCHASE AGREEMENTS (1) 0.8%

2,100
IME DEPOSITS 0.3%

Bank of Nova Scotia
4.080% due 03/01/2024 CAD 7 5
4.830% due 03/01/2024 $ 16 16
BNP Paribas Bank
4.400% due 03/01/2024 GBP 4 6
6.680% due 03/01/2024 ZAR 416 2
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BEEHE B (i
(B F) (B F)
Brown Brothers Harriman & Co.

4.400% due 03/01/2024 GBP 18 1
4.830% due 03/01/2024 $ 2 2
Citibank N.A.
4.830% due 03/01/2024 8 8
DBS Bank Ltd.
4.830% due 03/01/2024 40 40
HSBC Bank PLC
3.070% due 03/01/2024 EUR 19 20
4.400% due 03/01/2024 GBP 17 il
JPMorgan Chase Bank N.A.
4.830% due 03/01/2024 $ 46 48
MUFG Bank Ltd.
(0.420%) due 03/01/2024 ¥ 3 0
Sumitomo Mitsui Banking Corp.
(0.420%) due 03/01/2024 2 0
3.070% due 03/01/2024 EUR 1 1
4.400% due 03/01/2024 GBP 5 7
4.830% due 03/01/2024 $ 170 170
Sumitomo Mitsui Trust Bank Ltd.
(0.420%) due 03/01/2024 ¥ 1 0
3.070% due 03/01/2024 EUR 14 15
4.400% due 03/01/2024 GBP 48 61
4.830% due 03/01/2024 $ 300 300
811

(32.511%) due 05/20/2024 (ff ~ ARS 2,342 5
Total Short-Term Instruments 2,916
(Cost $2,914)
Total Investments in Securities 101.0%  $ 264,706
(Cost $311,542)
Financial Derivative

Instruments (j)(k) 0.1% 340
(Cost or Premiums, net $320)
Other Assets and Liabilities, net (1.1%) (2,707)
Net Assets 100.0% $ 262339

NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) When-Issued security.
(b) Security is in default.

5

R K 272K

(c) Perpetual maturity; date shown, if i P! next call date.

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

(e) Payment in-kind security.

(f)  Coupon represents a yield to maturity.

Eidiz] -y et misH azxbk iim i R AL
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 2,783 $ 2117 0.81%

(M)
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BORROWINGS AND OTHER FINANCING TRANSACTIONS
(h) REPURCHASE AGREEMENTS:

HEIHEF HHEF RFR A HEEEE  ERGHE B R R A {E Uil LARRZEORZED
SAL 5.300% 02/29/2024 03/01/2024  $ 2,100 U.S. Treasury Notes 0.750% due 04/30/2026 $ (2149 ¢ 2100 § 2,100
Total Repurchase Agreements $ (2,149) % 2,100  $ 2,100

REVERSE REPURCHASE AGREEMENTS:

HEIHEF EAEF ®RFEAR wmYaEY EALEE? YN—=RLRDII
BPS 4.750% 02/15/2024 T8D $ (392 % (393)
BRC 4.000% 02/15/2024 TBD (757) (758)
BRC 4.100% 02/05/2024 TBD EUR (2,454) 12,663)
BRC 5.000% 01/22/2024 TBD $ (287) (289)
SCX 4.100% 02/05/2024 TBD EUR (2,143) (2,326
Total Reverse Repurchase Agreements $ (6,429)
CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
i E TORFLM

A—"—F4 FEEI 308 LA 31-90H 0H &it
Reverse Repurchase Agreements
Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (269) $ (289)
Non-U.S. Government Debt 0 0 0 (6,140) (6,140)
Total Reverse Repurchase Agreements $ 0 $ 0 $ 0 $ (6,429) $ (6.429)
Total Borrowings $ 0 $ 0 $ 0 $ (6,429) $ (6,429)
Payable for Reverse Repurchase Agreements $ (6.429)
[BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY
The following is a summary by counterparty of the market value of Borrowings and Other Financing Ti ions and collateral pledg ived) as of February 29, 2024:

()  Securities with an aggregate market value of $6,644 have been pledged as collateral under the terms of the following master agreements as of February

29, 2024.
YN—ZLKR  FEAERKG EEYD EEEA RO E AN

WEI1HEF LARZHDZE DXt D3 Xih TORERMEG] (RIEAN THRR—Tr—®
Global/Master Repurchase Agreement
BPS $ 0 ¢ (393 % 0 ¢ 0 ¢ (393 ¢ 3% 8 2
BRC 0 (3,710) 0 0 (3,710) 3,835 125
SAL 2,100 0 0 0 2,100 (2,149) (49)
SCX 0 (2,326) 0 0 (2,326) 2414 88
Total Borrowings and Other Financing i $ 2100 § (6,429) § 0§ 0

Includes accrued interest.

% The average amount of borrowings outstanding during the period ended February 29, 2024 was $2,370 at a weighted average interest rate of 4.609%. 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.

(M)
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(j) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEAR
FUTURES CONTRACTS:

RE® EHEE

g B8 R A Rtk Rl (R) & RE fafit

Euro-Bobl 5-Year Note March Futures Short 03/2024 3 $ 4 $ 0 3 0
Euro-Bund 10-Year Bond June Futures Long 06/2024 18 18 16 0
Euro-Buxl 30-Year Bond March Futures Short 03/2024 " 47 0 (18)
U.S. Treasury 2-Year Note June Futures Long 06/2024 21 3 1 0
U.S. Treasury 5-Year Note June Futures Long 06/2024 265 81 29 0
U.S. Treasury 10-Year Note June Futures Long 06/2024 97 4 15 0
U.S. Treasury Ultra 30-Year Bond June Futures Short 06/2024 30 (87) 0 (30)
Total Futures Contracts $ 11 $ 61§ (48)

[SWAP AGREEMENTS:

EHEFD ZEHEF _ _ RER

XHh/ZE AVTIIR EIEEF L] BETE i i SRl (18) #

Pay Secured Overnight Financing Rate 1.750% 06/15/2024 $ 8,500 $ (305) $ (19) $ 0
Pay Secured Overnight Financing Rate 3.750% 12/20/2028 200 3 4 0
Receive! Secured Overnight Financing Rate 3.750% 06/20/2029 700 4 7 i}
Pay Secured Overnight Financing Rate 3.730% 08/03/2033 300 (6) (6) 0
Pay Secured Overnight Financing Rate 3.735% 08/07/2033 300 (6) (6) 0
Pay Secured Overnight Financing Rate 4.165% 09/27/2033 500 9 9 0
Pay Secured Overnight Financing Rate 4.155% 10/02/2033 100 2 2 0
Pay Secured Overnight Financing Rate 4.170% 10/03/2033 1,000 19 19 0
Pay Secured Overnight Financing Rate 4.030% 10/04/2033 100 1 1 0
Pay Secured Overnight Financing Rate 4.175% 10/10/2033 400 8 8 0
Pay Secured Overnight Financing Rate 4.150% 10/12/2033 500 9 9 0
Pay Secured Overnight Financing Rate 4.220% 10/20/2033 400 9 9 0
Pay Secured Overnight Financing Rate 4.393% 10/25/2033 200 8 8 0
Pay Secured Overnight Financing Rate 4.450% 10/31/2033 600 26 26 0
Receive” Secured Overnight Financing Rate 3.750% 06/20/2034 1,600 7 36 (4)
Receive! Secured Overnight Financing Rate 3.750% 06/20/2036 600 4 5 2
Pay Secured Overnight Financing Rate 3.830% 10/12/2053 100 3 3 0
Pay Secured Overnight Financing Rate 3.880% 10/16/2053 900 33 33 0
Pay Secured Overnight Financing Rate 3.870% 10/17/2053 100 3 3 0
Total Swap Agreements $ (175) $ 151 $ )]

[FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of February 29, 2024:

Cash of $1,219 has been pledged as for traded and cleared i ivative i as of February 29, 2024. See Note
8, Master Netting Arrangements, in the Notes to Financial for more i { garding master netting arrangements.
ERIREEREE BRI S B
35 i KEEEIME K i i ZaEE A it
HoATvay pick/) 27y &it x®YFIvay piz) A7y 7 &t
Total Exchange-Traded or Centrally Cleared_$ 0 3 61 ¢ 40 3 101§ 0 % (48) $ (LK} (55)

""" 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 ()
BE5I1HEF RFEA ZELER SZHE K AE fiE
BOA 03/2024 bop 2,236 $ 39 $ 1 $ 0

(M)
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[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

_RERFH () &

HEIEF RER ZELEBE SZHGEE HE ffit

BOA 03/2024 nop 1,247 $ 21 $ 0 $ 0
BOA 03/2024 MXN 3,074 180 1 0
BOA 03/2024 MYR 2 0 0 0
BOA 03/2024 $ 4915 EUR 451 0 (33)
BOA 03/2024 340 GBP 268 0 0
BOA 03/2024 0 MYR 2 0 0
BOA 03/2024 0 2 0 0
BOA 04/2024 GBP 268 $ 340 0 0
BPS 03/2024 $ 308 EUR 285 0 0
BPS 04/2024 GBP 322 $ 407 0 0
BRC 04/2024 JPY 127,152 851 0 (2
CBK 03/2024 16,100 107 0 0
CBK 03/2024 MXN 89,079 5191 0 (15)
CBK 03/2024 PEN 827 220 0 0
ouB 03/2024 JPY 111,387 757 13 0
DuB 03/2024 $ 14,384 EUR 13,260 0 (46)
DuB 04/2024 EUR 13,250 $ 14,402 46 0
GLM 03/2024 nop 3,967 67 0 n
GLM 03/2024 52,485 918 2% 0
GLM 03/2024 $ 13 MXN 224 0 0
GLM 04/2024 DoP 10,064 $ 175 4 0
GLM 06/2024 20,652 347 0 3
GLM 05/2024 42,899 m 0 (6)
GLM 06/2024 13,288 223 0 (2)
JPM 04/2024 JPY 40,000 280 n 0
MBC 03/2024 EUR 19,792 21,412 0 (6]
MBC 03/2024 $ 1,883 EUR 1,746 6 0
MBC 03/2024 IR 86,989 $ 4579 50 0
MBC 04/2024 $ 282 JPY 40,000 0 (13)
RBC 04/2024 MXN 76 $ 4 0 0
SCX 03/2024 $ 47 GBP 37 0 0
SCX 04/2024 GBP 37 $ 4 0 0
TOR 03/2024 351 448 3 0
UAG 03/2024 n 412 2 0
UAG 04/2024 9% 120 0 0
Total Forward Foreign Currency Contracts $ 161 $ (127)

[SWAP AGREEMENTS:

20452 ANEHAN
1T R HLSyh ILITL _ _ A7y IOffifE

HEIEF  SREH EIE (XHh) &7 #H#HA RTLyF® BETAY X/ (RE) AERFEGR & HRE fafif
BOA Chile Government International Bond (1.000%)  12/20/2028 0.462% § 300 $ (6) $ m 0 $ 7
BOA Turkey Government International Bond (1.000%)  12/20/2025 1.482% 700 59 (65) 4 0
BPS Chile Government International Bond (1.000%)  12/20/2028 0.462% 180 (4 m 0 (5)
BPS Oman Government International Bond (1.000%)  12/20/2027 0.899% 100 3 (4 0 M
GST Chile Government International Bond (1.000%)  12/20/2028 0.462% 120 2 [} 0 (3)
GST Turkey Government International Bond (1.000%)  12/20/2024 0.749% 1,300 161 (166) 0 (6)
HUS Dubai Government International Bond (1.000%)  12/20/2024 0.121% 200 ) Ul 0 2)
JPM Chile Government International Bond (1.000%)  12/20/2028 0.462% 700 (14) (4) 0 (18)
JPM Dubai Government International Bond (1.000%)  12/20/2024 0.121% 700 U] (5] 0 (6)
JPM Turkey Government International Bond (1.000%)  12/20/2025 1.482% 300 2 (27) /A 0

$ 24 $  (265) ¢ 6 $ 4

2 BNAKS
IR FLITL , _ A7y IOffiE

WEIEF  SRES EEZBREH HHE ATLy RO BETAY X/ (R FERFHEE  HWE aff
BOA Brazil Government International Bond 1.000%  06/20/2031 1.939% $ 300 $ (43) $ 21 $ 0 $ (16)
BOA Peru Government International Bond 1.000%  06/20/2026 0.253% 200 2 2 4 0
BPS Chile Government International Bond 1.000%  12/20/2026 0.212% 700 4 12 16 0
BPS China Government International Bond 1.000%  12/20/2028 0.664% 3,900 47 17 64 0
BPS Peru Government International Bond 1.000%  06/20/2026 0.253% 1,000 9 9 18 0
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S IETE FLTL 27y I OffifE

HEIEF  SREH EEZIER HHE ATLyF® BEXAY  XH/(RE) KRB & HE fafit
BPS Serbia Government International Bond 1.000%  12/20/2027 1.626% $ 200 $ (18) $ 1% s 0 $ (4
CBK Brazil Government International Bond 1.000%  12/20/2026 0.710% 300 (19) 2 3 0
CBK Israel Government International Bond 1.000%  06/20/2027 0.959% 1,300 U] il 4 0
CBK Panama Government International Bond 1.000%  06/20/2024 0.396% 200 0 0 0 0
CBK Panama Government International Bond 1.000%  12/20/2024 0.580% 200 0 1 1 0
CBK Peru Government International Bond 1.000%  06/20/2026 0.253% 2,600 18 30 48 0
DUB Egypt Government International Bond 1.000%  12/20/2024 2.173% 150 (20) 19 0 n
DuB Qatar Government International Bond 1.000%  12/20/2028 0.365% 800 12 12 24 0
GST Peru Government International Bond 1.000% 122012025 0.176% 5,000 105 23) 82 0
GST Peru Government International Bond 1.000%  06/20/2026 0.253% 1,300 13 n 2 0
GST Poland Government International Bond 1.000%  06/20/2024 0.134% 400 2 0 2 0
GST Qatar Government International Bond 1.000%  12/20/2028 0.365% 600 10 8 18 0
JPM Brazil Government International Bond 1.000% 122012024 0.963% 800 18) 20 2 0
JPM Chile Government International Bond 1.000%  12/20/2026 0.212% 200 1 3 4 0
JPM Poland Government International Bond 1.000%  06/20/2028 0.629% 100 0 2 2 0
MYC Mexico Government International Bond 1.000%  12/20/2028 0.845% 700 2 8 6 0

$ 96 § W $ 3 $ 2
Total Swap Agreements $ 320 $ (60) § 328 $ _ (68)

I 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 fiil 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
1ake delivery of the referenced obligation or underlying securities comprising the referenced index or (il pay a net settlement amount in the form of cash or securities equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap 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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