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RILFE 57 14 5 4 8 35
Z DAL H 17,029 17,906 17,917 15,542 17,043 17,085
(C) #EEHRIE(A—B) 6,411,082, 788 6, 486, 245, 340 6,192, 765, 072 6,083, 529, 164 6, 000, 040, 654 5,794,015, 523
JLAR 8,938, 168, 745 8, 845, 652, 047 8,731, 743, 208 8,675, 761, 999 8,537, 380, 185 8, 321, 613, 355
TR R A5 4 A2,527,085,957 | A\2,359,406,707 | A2,538,978,136 | A2,592,232,835 | A2,537,339,531 | A2,527,597,832
(D) ZIEHRAK 8,938,168, 7450 8,845,652, 0470 8,731,743,2080 8,675, 761,9990 8,537,380, 1850 8,321,613, 3550
1AO%:YEEMBE(C/D) 71,1738 17,3338 17,0928 71,0128 7,028 6, 963M




PIMCO —a—9—J)LFAA VAL 7>V K (BAHDEER)

OEEDIK;
14040 H14140 14240 14340 14440 #1455
H H 2022411 H 22 A ~ [20224E12 A 21 F ~ [20234F 1 A 21 F ~ [20234E 2 21 A ~ [20234E 3 H21 F ~ [20234E 4 A21 A~
20224F12 20 H [20234E 1 H20H  [20234E 2 H20H  [20234E 3 H20H  [20234E4 H20H  [20234F 5 A22H
A A A A A A
(A) ERHZEIE 21,167, 587 18,701, 832 18,438, 952 19,426,718 16, 980, 242 15, 556, 393
B2 e X4 4 21,169, 163 18,702, 343 18,439, 325 19,427, 047 16,980, 385 15,557, 683
ZHUFE - 43 16 6 19 -
TALFIR A 1,576 A 554 A 389 A 275 A 162 A 1,290
(B) FiEEHTEER 165, 345, 974 154,148,130 A 210,439,917 A 72,283,800 13,875, 009 A 52,827,152
TEE A 170, 965, 591 154, 705, 304 683,903 86,123 14,845, 433 551, 554
FEEH A 5,619,617 A 557,174 A 211,123,820 A 72,369,923 A 970,424 A 53,378,706
C) {ETHME A 8,764,937 A 9,213,926 A 9,221,116 A 7,999,573 A 8,770,991 A 8,792,074
(D) HHEHEE(A+B+C) 171,748, 624 163, 636, 036 A 201,222,081 A 60,856,595 22,084, 260 A 46,062, 833
(E) RIffRHERE A3, 076, 868, 920 A2,891,226,228 A2,714,296,012 A2,905,502, 162 A2,927,582, 359 A2, 840,389, 105
(F) EBmEEEEES 394, 379, 760 390, 297, 615 385, 271,700 382, 801, 683 376, 695, 948 367,175,719
(Ficd 24 S 4H 24 %8) (- 587,721,286) | ( 581,637,903) | ( 574,148,074) | ( 570,467,150) | (  561,368,127) | (  547,180,678)
5E RIS FR 2 A5) (A 193,341,526) | (A 191,340,288) | (A 188,876,374) | (A 187,665,467) | (A 184,672,179) | (A 180,004, 959)
@) §F(D+E+F) A2,504, 740, 536 A2,331,292,571 A2,530,246, 393 A2,583,557,074 A2,528,802, 151 A2,519,276,219
H IEEHEE A 22,345 421 A 22,114.130 A 8,731,743 A 8,675 761 A 8,537,380 A 8,321,613
RERHERE (G+H) A2,521,085,957 A2,359, 406, 707 A2,538,978, 136 A2,592,232, 835 A2,537, 339,531 A2,521,597, 832
ENNEFEEHEIE A 394, 379, 760 390, 297, 615 385, 271, 700 382, 801, 683 376, 695, 948 367,175,719
(Ficd 24 S 4H 24 %8) (- 587,721,286) | ( 581,637,903) | ( 574,148,074) | ( 570,467,150) | (  561,368,127) | (  547,180,678)
5 RIS HR 2 A5 (A 193,341,526) | (A 191,340,288) | (A 188,876,374) | (A 187,665,467) | (A 184,672,179) | (A 180,004, 959)
Sy Fl (i R N 4 2,333,778, 725 2,305, 212, 989 2,276,014, 533 2,264,174, 199 2,231,676, 530 2,173, 718,036
MRS A5, 255, 244, 442 A5, 054,917, 311 A5, 200,264, 369 A5, 239,208, 717 A5, 145,712,009 A5, 068,491, 587
(1) B) FHBEEHFT BB ITA RO AL L2 bDEEHRET,
() C)EFEIMENE I E eIt T D BB YA EZ ZO TR R L TVET,
(1) PBMEAEZB/BE L HL0E. FLOBNREDEE, BMREL LI b iK% 2 LW EZH N, 2 VW ET,

<ERBE>

Ot e AIERINR) JeA%

VERH H BN E S AEH
VERSH b — &R AR AR
E N

9,192, 112, 037H]

0y

870, 498, 6821

1 Y7 R PERIE, ERYIR0. 696315 T,

QW ERFN TTAR R TEl-> TRV | ZOEFIT2, 527, 597, 832 T4,

@45 linds D FFE B
i H 20224E11 H 22 F ~ [ 20224E12 7 21 F ~ [ 20234F 1 A 21 F ~ [20234F 2 A 21 F ~ [20234F 3 H21 F ~ [20234£ 4 21 A ~
= 20224E12 200 |20234 1 120H  [20234: 2 H20H 20234 3 A20H  |2023%4 4 A20H  [20234: 5 H22H
2 FHPERR S O Y SIS 4R 20, 172, 693 17,704, 856 9,217, 821 11,427, 194M 12, 153, 563 6, 764, 2521
BAERE RURBAREROR BT A SRAE —M —M —M —M —M —M

U4 R A

587, 721, 286H]

581, 637, 9031

574, 148, 074H]

570, 467, 15014

561, 368, 127H]

547, 180, 678H]

SyFL MR R A

2,335,951, 453

2,309, 622, 263M

2,275,528, 455

2,261,422, 766

2,228,060, 347H

2,175, 275,397H

M7 7 v ROSTERI RIS EE

2,943, 845, 4321

2,908, 965, 022}

2, 858, 894, 350H]

2,843,317, 110H

2,801, 582, 037H]

2,729,220, 327H]

1 5 1272 0 ILES Syl S48 3, 293 3, 2881 3, 2741 3, 277TH 3, 2811 3,279
177 0% 70 R e% 25H 25H 10H 10H 10H 10H
U2y i 4 E 22, 345, 4211 22, 114, 13014 8,731, 74311 8,675, 7611 8, 537, 3801 8,321, 613

OEFEMEDOEN ORI AR D RO M ETIT—HE LT 72O ET 28 & LT, (EFEMEDME ERFEIT T LEEL0, 00057 D60LL
NORZEF U THIEHE BTN O T 2L R L TBY £,




PIMCO —a—9—J)LFAA VAL 7>V K (BAHDEER)

OnEEDHHM5E
51408 #1413 #1428 #1434 51443 #1458
17 A7 5ldd: (BliaAd) 25H 25H 10H 10H 10 10H

ONEERIFRERPORE L TS EEXH T TIRBIIVEBEBLTBY 1,
SR EERE SN FORBTFRAESENE. FRFEBREOEEFHRCEINT, ZREZTOHBIBRI AN TEREVZLE LY,
SHBLEDEY Fv>
< BLAIE. BLTE O FEEMGAE & H 4 OZAEF OMBITEAR L DLV BB E A D @S ELE) &, FERRRWVE e D TEARILE S
(R | 2 ET,
* 3Btk O KA FEDME BT AR & R E 7213 BE A58 0%, 2SS WO ELA L 720 9, Stk O REEEME R T AR Z FE 5 5E12iE,
TR B ERSy OKENTEAIAR S (Rl mic4:) L7220, R0 OFENE @A L) T3,
c EARIARA: (FRRIELA:) ASFAE LIaiE, Dl SR AERE ~ OS2 38E O BITTARN O YA R e (R oil4) % PEpr U748
N, ZOHROME A OZIRFEOMAIEA L 720 £,
 ENZIRE D AN EZT D INE DA D D BRI OWCIRE S AT & U CRBL S, JRHTE LT, 20.315% (FTiSPi15%, 14 6L
FERIFTAFBL0. 316%., HIJTRLE %) OFLECHRURMIR (FEARTE) SEY, MERHEEZITV., REEL - BEDHERZRIRTo2 8 b
TEET,
s PBCRRIZ BT, AMEBERR O & 7e o TG AIE, DERORAeN ERR L B GA0NH 0 £,

KIBNZ BT 2BUIR Y 9,

NP OBV ORI OV TIE, BIBHMEFICIHRIND LA BRIO L ET,

MKBUENHESN = HASICE, FRNENEEICRDLZENH Y £,

MNISAB L OV 2 = 7NISA%Z SR OH A, @, —EHEOFHMH TH /I Lo ARG E0 oA U 28 YIS L ORI
BN —EMEIERBLL 720 £,

ZZUF J EBFRETHIAREBOENMIE 7 7 > FICET 2 HRFEOHRZIT> T2 5E85 0 £4. FL <1 MY FWRGESHIC
BEWEDEWEEL A, BihA—A~— (https://www. am. mufg. jp/) & ZTHE 2SN,

*

[ & ]
ZZEUF ] EERBRERASHIT, 2023100 1 REV @52 =2UF J 72y b3 VA MRASHICET L £,



ELa Tv—SV9 RUK (ZY-AYyPK) AVhAL T7oR

<BES>RETHREEAAEFLLIUVTORE

727 F& | Lo Iv—C08 KUK (T -AySE) AVhL T7UFR

E A A &8 | RoFT—UTHBRIPEILAVEMBIFAO—NIL - EA4N—2T74 K (A~

R—R) #tEIZEBEBRRZEZDHISLET,

FEERAXNR | FEZFEOBRI. BAFEEELIRITE LIERRITAESBLIUVFDREASS

FLHEAAHE | - BE. 772 FOMEEREDS% L L2 HERZFEOKRIF. BUFHEZARKITELL
KIXERARIT 2EHS LV ZTOREBRICRELET,
BREITAAMEBIIFREEE L TEREBHBICELWTCCC—HALLUEDKRFFERELT
WB3LDICRYET,

- RETHEEOFEHKRMATIE. REIELTB—HBBALUULICHIELETS,

cAR— R IFVADFEHTaL—aviE, RAIELTIEULESFLUNTHELET,
R FILEBTEEURFLETUNDEEIZREZITVLET,

- ESEHEMNT. XEOEE. BUTFHEE. B, T4 —Ci% (MBS) | BE
BRII%E (ABS) HICHREFTVLET,

[FAIE LT, ABAYDETL., ABUVRIVDOEEERY ET,

- E HBH| RAELLTEHEI10RANH

S R A | RAELTEAREBEREDAFRESLIVRERLYDBEEZITIAMTYT, =L,

BERDERKEZHBFT LOITLELERDOONDIGEIE. PEREFZNLIZREL
FRA, BB, PERENVEDGEIX. RERETHEVEAHYET,

(%) ELa TX—UvY RUF (Zv-AyPR) AUvhL T7UFRICEALT. TEEERANRI ~OFEE. RAELTIELT -2V Ky
F AvhL 708 (M) ) OBRBEREHF~ORELZBELTTVET,

i




ELa Tv—S29 KUK (T -AYPK) AVhAL T7oR

BRFEEZ. MEELTHHEEZ. REAMISHEMKILIPINCO Bermuda Trust I Annual
Report October 31, 2022kxM 53k L THERLTWVWET, £f-. [ELa Iv—205 Ry
K 4>hL 70K (M) %2 IRRE—D7 2 K] ERTTHEELADBYET,

(1) ERAHESE
ELa II—UY5 RUOF (T -AYPR) f2hhL 77VF
(2021118 1 B~20224108318)
ELa Tw—ovy

RUF (ZY-AyDF)
AvhL T7U R

FEEL
BEIA :
SHFIE 35
HIA 0
A 3%
ER
ER 0
EEEH 0
EEERE 0
AR ER AN 0
RITER 0
ZILFIE 0
BRAE 0
BREHIIA 35
ERMFIE Bk -
BEEMIS 0
TARA—T7UFK 4,852
AEWG. PRAESRIREAS 0
EEEEIRE R (32, 360)
NE 946
EEAAE BE) (26, 562)
AERFFESE (FHMEE) OfZEEs .
BAAMmILE 0
RABZ—T7 K (36, 027)
BENG. PRAHSRREAR 0
EESRIRE A & 1,219
NEREEHLVARDBEICRAINE 1
FERFME GHEE) OMEE (34, 807)
MR (B (61, 369)
BRICLIMEEDMIE (B # (61,334)

() BRRTAFLRIELEOREHADEZBHELTLES,
() FEAZEITFRFLKRBEEEREALTHY FT,



ELa Tv—S29 KUK (T -AYPK) AVhAL T7oR

(2) MIEELBHES
FLa I—PY5 ROF (T AYyPKR) A2hhL F72FK
(2021118 1 H~20224€108318)

ELad Tw—YU5
F(TY:-~A9TER)

Ry
Aohls Z7UFK

FXREIL
MEEDEM (BL) :
ER
BEHIRA 35
EERMAE (BX) (26, 562)
REBEAE GFHfiiE) OfZES (34, 807)
EAICKAMEEDME (R) %8 (61, 334)
S :
NE (7,096)
SEEBAL (7, 096)
727 Faz=y bEEl:
J7 Razy FRBIC L BMEEOME GR) &8 (15, 284)
MEEDE () ZEAE (83, 714)
FEE -
L] 159, 673
S 75, 959

() BRRTAFLRIELEOREHADEZBHELTLET,
() FEAZEITFRFLKRBEIEEREALTHY FT,



ELa Tv—S29 KUK (T -AYPK) AVhAL T7oR

(3) HEARMILESAMEK (the Schedule of Investments)
AN ELa TR—PVT RUOF (T ANYPFK) 412hhL 27VF
(2022108310 KR )

BESE B
(BfL: F) (B F)

INVESTMENTS IN SECURITIES 5.8%

[SHORT-TERM INSTRUMENTS 5.8%

Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 $ 696 $ 696

Bank of Nova Scotia

2.580% due 11/01/2022 58 58

Citibank N.A.

2.580% due 11/01/2022 583 583

DBS Bank Ltd.

2.580% due 11/01/2022 363 363

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 777 m

Royal Bank of Canada

2.580% due 11/01/2022 769 769

Sumitomo Mitsui Banking Corp.

2.580% due 11/01/2022 590 590

Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 601 601
4,431

Total Short-Term 4,437

(Cost $4,437)

Total Investments in Securities 4,431

(Cost $4,437)

INVESTMENTS IN AFFILIATES 97, .
OTHER INVESTMENT COMPANIES 97.3%

PIMCO Emerging Bond Income Fund (M)

(Cost $82,794) 5421 73,890
Total Investments in Affiliates 73,890
(Cost $82,794)
Total Investments 103.1% $ 78327
(Cost $87,231)
Financial Derivative

Instruments (a) (3.1%) (2,379)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 0.0% 1
Net Assets 100.0% 3 75959

NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

REBIHE (B) %

m5IHF RFA 2 LA SZHE K HE =1

BOA 11/2022 JPY 30,191 $ 204 $ 1 $ 0
BPS 11/2022 $ 26,633 JPY 3,844,587 0 (767)
BRC 11/2022 26,633 3,844,587 0 (767)
CBK 11/2022 JPY 80,654 $ 542 0 0
CBK 112022 $ 67 JPY 10,086 0 0
MBC 11/2022 JPY 20,550 $ 138 0 0
MBC 11/2022 $ 148 JPY 21,830 0 (1
MYI 11/2022 JPY 912,241 $ 6,312 174 0
MYl 11/2022 $ n2 JPY 1,685,600 0 (380)
RBC 11/2022 JPY 20,283 $ 139 2 0
RBC 11/2022 $ 10,706 JPY 1,545,351 0 (308)



ELa IR—C0F KRR (Zo-AyTR) A2hL T7UR

[FORWARD FOREIGN CURRENCY CONTRACTS (Cont.):

KREHHE (18) &%
WEI1HEF RER ZELEBEER ZREE HE =1
RBC 12/2022 JPY 19,985 $ 135 $ 0 $ 0
SCX 1112022 $ 13 JPY 1,943 0 0
UAG 11/2022 10,103 1,452,108 0 (333)
Total Forward Foreign Currency Contracts $ 177 $ (2,556)




(B) ELa T—U4

(20225 10A31BHR#E)

AT Bl
(Er: F) (B F)
INVESTMENTS IN SECURITIES 106.9%
ALBANIA 0.1% .

Republic of Albania

3.500% due 11/23/2031 EUR 200 $ 145

Total Albania 145

(Cost $223)

ANGOLA 1.2% :

Angolan Government International Bond

8.000% due 11/26/2028 $ 500 408

8.250% due 05/09/2028 1,100 930

8.750% due 04/14/2032 900 729

9.500% due 11/12/2025 200 196

Total Angola 2,263

(Cost $2,413)

ARGENTINA 1.3% .

A Government Bond

1.000% due 07/09/2029 849 176

1.500% due 07/09/2048 1,726 354

3.500% due 07/09/2041 2,200 528

3.875% due 01/09/2038 2221 552

Provincia de Buenos Aires

3.900% due 09/01/2037 300 91

Provincia de Entre Rios Argentina

5.750% due 08/08/2028 (a) 603 374

Provincia de la Rioja

4.750% due 02/24/2028 744 336

Total Argentina 2,410

(Cost $5,026)

Armenia Government International Bond

3.600% due 02/02/2031 500 343

3.950% due 09/26/2029 600 431

Total Armenia 780

(Cost $1,081)

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 1,600 1,504

Southern Gas Corridor CJSC

6.875% due 03/24/2026 1,900 1,874
3,378

Republic of Azerbaijan International Bond

4.750% due 03/18/2024 1,200 1,176
Total Azerbaijan 4,554
(Cost $4,790)
BAHAMAS 0.5%

h I | Bond
6.000% due 11/21/2028 1,600 1,026

FLa Tvw—>

S o >
KUK
BEEHE B {iff

(B F) (B F)
Total Bahamas $ 1,026
(Cost $1,600)
Bahrain Government International Bond
4.250% due 01/25/2028 $ 1,300 1,139
5.625% due 09/30/2031 200 167
Total Bahrain 1,306
(Cost $1,509)
Republic of Belarus International Bond
5.875% due 02/24/2026 200 42
6.378% due 02/24/2031 400 85
7.625% due 06/29/2027 200 42
Total Belarus 169
(Cost $781)
prazisos
Banco do Brasil S.A.
3.250% due 09/30/2026 500 445
Brazil Government International Bond
4.750% due 01/14/2050 4,100 2,754
5.000% due 01/27/2045 200 144
Brazil Minas SPE via State of Minas Gerais
5.333% due 02/15/2028 2,520 2,421

5,325

Total Brazil 5,770
(Cost $7,304)

BRITISH VIRGIN ISLANDS 0.7%

1MDB Global Investments Ltd.

4.400% due 03/09/2023 1,300 1,271
Total British Virgin Islands 1,271
(Cost $1,303)

CAMEROON 0.2%

Republic of Cameroon International Bond

5.950% due 07/07/2032 EUR 600 394
Total Cameroon 394
(Cost $712)

(CAYMAN ISLANDS 4.7%

Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 $ 1,966 1,262
Gaci First Investment Co.

5.000% due 10/13/2027 1,400 1377
5.375% due 10/13/2122 700 585
Interoceanica IV Finance Ltd.

0.000% due 11/30/2025 72 62
Interoceanica V Finance Ltd.

0.000% due 05/15/2030 1,685 1,323
7.860% due 05/15/2030 177 169

2

AhL TFUF (M)

EEEE Bl
(B F) (B F)

Peru Enhanced Pass-Through Finance Ltd.

0.000% due 06/02/2025 $ 7% Al

QNB Finance Ltd.

3.500% due 03/28/2024 (g) 2,100 2,041

S.A. Global Sukuk Ltd.

1.602% due 06/17/2026 700 614

2.694% due 06/17/2031 500 410
7,904

KSA Sukuk Ltd.

5.268% due 10/25/2028 1,000 1,007

Total Cayman Islands 8.911

(Cost $9,060)

CHILE 2.5%

Banco del Estado de Chile

2.704% due 01/09/2025 400 374

Corp. Nacional del Cobre de Chile

4.875% due 11/04/2044 (g) 2,500 2,054

Empresa de los Ferrocarriles del Estado

3.068% due 08/18/2050 200 m

3.830% due 09/14/2061 300 184

Empresa de Transporte de Pasajeros Metro S.A.

3.650% due 05/07/2030 200 173

4.700% due 05/07/2050 300 224

Empresa Nacional del Petroleo

3.450% due 09/16/2031 500 390
3,510

Chile Government International Bond

2.750% due 01/31/2027 (g) 600 539

3.100% due 05/07/2041 200 133

3.250% due 09/21/2071 200 m

3.500% due 01/25/2050 (g) 300 198

4.340% due 03/07/2042 (g) 500 385
1,366

Total Chile 4,876

(Cost $6,159)

CULUMBI 2.6%

Ecopetrol S.A.

5.875% due 05/28/2045 1,000 611

7.375% due 09/18/2043 575 422
1,033

Colombia Government International Bond

2.625% due 03/15/2023 400 394
3.875% due 02/15/2061 400 206
4.125% due 05/15/2051 600 320
4.500% due 03/15/2029 1,000 809
5.200% due 05/15/2049 600 366
5.625% due 02/26/2044 2,800 1,824

3918
Total Colombia 4951
(Cost $7,321)

RO R AVHAL T7Y R (M)



ELa IR—S29 RUK AVhL T72 R (M)

) _ B e ) _ B e ) _ B
(B F) (B F) (B F) (B F) (B F) (B F)
COSTARIGA 080 HUNGARY 1.3%
Instituto Costarricense de Electricidad Ethiopia Government International Bond Hungary Government International Bond
6.376% due 05/15/2043 $ 500 § 340 6.626% due 12/11/2024 $ 600 $ 312 1.625% due 04/28/2032 EUR 100 § 67
SOVEREIGN ISSUES 0.3% Total Ethiopia 312 1750% due 06105/2035 1,000 609
) . (Cost $600) — 2.126% due 09/22/2031 $ 700 503
g‘é;';/“d'"ﬂ 5‘5‘;3/’2"0'2;"‘ lntamationsl ““ggu 0 3.125% due 09/21/2051 20 i
Lo 5.260% due 06/16/2029 1,200 1,107
; :
PALING AL 200_51;; <LAk] ST 5.500% due 06/16/2034 20 173
Total Costa Rica 919 Georgia Government International Bond TotalHungary 25700
(Cost 81,117} —  2.750%due 04/22/2026 w0__ . (Cost$335
Total Georgia 170
DMNCAI\I REPUBLIC 3.0% (Cost $177) ICOR £ BONDS & NOTES
HERHANDSUES 07 Export-Import Bank of India
Dominican Republic Central Bank Notes “ANA 1.1% 3_220% du: 01/15/2030 200 163
12.000% due 10/03/2025 DOP 9100 1 ELLHE L=RRL 3.375% due 08/05/2026 2,000 1820
Dominican Republic International Bond SEEE;:I; “fnﬁ:‘nf;';;ﬂlz?e'“a"“““l Bond i 5 Indian Railway Finance Corp. Ltd.
5.300% due 01/21/2041 $ 450 312 . b o
o 3.248% due 02/13/2030 400 320
5.500% due 02/22/2029 500 48 71625% due 05/16/2029 500 e o s
5.8750% due 01/30/2060 500 331 7.750% due 04/07/2029 600 Ll e
5.950% due 01/25/2027 200 188 7.875% due 03/26/2027 200 63 NTPC Ltd.
6.000% due 07/19/2028 900 825 8.125% due 03/26/2032 1,400 42 3.750% due 04/03/2024 1000__ 90
6.000% due 02/22/2033 500 4y 8625% due 04/07/2034 700 L6 Total India 3,403
6.400% due 06/05/2049 900 650 8.750% due 03/11/2061 1,700 491 (Cost $3,797) —
6.850% due 01/27/2045 1,200 931 8.875% due 05/07/2042 1,400 389
6.875% due 01/29/2026 1,500 1474 B.950% due 0312612051 ww___ 8 SIA
Total Dominican Republic 5,728 Total Ghana — 2055 L) =
(Cost $6,910) (Cost $6,185) Bank Rakyat Indonesia Persero Tbk PT
3.950% due 03/268/2024 1,700 1,654
GUTEMALR 2% 5
SOVERE] S AR SOVEREIGH S 1.2% Indonesia Asahan Aluminium Persero PT
= ‘ o 5.450% due 05/15/2030 1,000 878
Ecuador Government International Bond Guatemala Government Bond Pelab nh Indonesia P T
0.000% due 07/31/2030 617 193 4-375% due 0605/2027 200 185 Slabaharrindancsia Parsarg
bl Lo T & A500% due 0032025 20 190 4875% due 10/01/2024 1,100 1,068
2.500% due 07/31/2035 3,553 1,310 4.875% due 02/13/2028 1,600 1,478 Pertamina Persero PT
5.500% due 07/31/2030 142 761 4.800% due 06/01/2030 500 456 4.300% due 05/20/2023 20 198
450 2044 1
e ez
0.000% due 01/30/2035 354 283 (Cost $2,568) ‘
Total Ecuad 3,008 Perusahaan Gas Negara Thk PT
otal kouacor " S ONG KONG 1.1% 5.125% due 05/16/2024 (g) 1,800 1,764
(Cost $2,996) RPORATE BONDS & NOTES 0.7%
— —_— Perusahaan Perseroan Persero PT Perusahaan Listrik
EGYPT 2.8% Huarong Finance 2017 Co. Ltd. Negara
{ 1% 4.750% due 04/27/2027 200 144 4.000% due 06/30/2050 200 119
. 4.375% due 02/05/2050 300 186
Egypt Government International Bond Huarong Finance 2019 Co. Ltd. 5 250“/: d:g 05/15/2047 200 143
4.750% due 04/11/2025 R 200 167 A105% due 022412023 600 50 i e
4750% due 04/15/2026 2,600 1953 4500%due 05/29/2029 500 333 S : L
6.375% due 04/11/2031 3,800 2,281 Huarong Finance Il Co. Ltd. — . =
7.300% due 09/30/2033 $ 500 314 5.000% due 11/19/2025 300 240 ia G i Bond
8.500% due 01/31/2047 700 415 1,307 1.100% due 03/12/2033 EUR 200 130
8.875% due 05/29/2050 400 238 [SOVEREIGN ISSUES 0.4% 4.750% due 07/18/2047 $ 300 251
Total Egypt 5,369 Rirport Authority 5.125% due 01/15/2045 250 220
(Cost $8,458) 2.400% due 03/08/2028 (b) 1,100 886 Perusahaan Penerbit SBSN Indonesia Il
— .. A4700% due 06/06/2032 500 468
EL SALVADOR 0.4% JotstHongKony — 193 1,069
T SHES A (Cost $2,529) . -
e : Total Indonesia 8,617
El Salvador Government International Bond (Cost $9,585)
7.125% due 01/20/2050 200 70
7.625% due 09/21/2034 1,800 604
7.660% due 06/15/2035 365 133 OVEREIG JES 0.1%
Total El Salvador 807 Republic of Angola Via Avenir Issuer Il Ireland DAC
(Cost $2,424) 6.927% due 02/19/2027 129 116
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Total Ireland $ 116
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Total $

(Cost $122)

ISRAEL 0.4% )
[CORPORATE BONDS & NOTES 0.4%
Israel Electric Corp. Ltd.

3.760% due 02/22/2032 $
Total Israel 837
(Cost $997)

1,000 837

IVORY COAST 1.1%

Ivory Coast Government International Bond

5.250% due 03/22/2030 EUR 1,900 1,442
5.750% due 12/31/2032 $ 439 389
5.875% due 10/17/2031 EUR 200 151
6.625% due 03/22/2048 200 126
Total Ivory Coast 2,108
(Cost $3,102)
JAMAICA 0.3% _
ORPORATE BONDS & NOTES 0.1%
TransJamaican Highway Ltd.
5.750% due 10/10/2036 $ 143 114
OVEREIGN ISSUES 0.2%
Jamaica Government International Bond
7.875% due 07/28/2045 400 428
Total Jamaica 542
(Cost $603)
[JERSEY, CHANNEL ISLANDS 0.3%
DRPORATE BONDS & NOTES 0.3%
Corsair International Ltd.
5.473% due 01/28/2027 EUR 500 473
5.823% due 01/28/2029 200 187
Total Jersey, Channel
Islands 660
(Cost $782)

[SOVEREIGN ISSUES 0.7%

Jordan Government International Bond

5.750% due 01/31/2027 $ 700 644
5.850% due 07/07/2030 200 166
7.375% due 10/10/2047 800 603
Total Jordan 1,413
(Cost $1,767)
KAZAKHSTAN 2.4%
ORPORATE BONDS & NOTES 1.4%
Development Bank of Kazakhstan JSC
4.125% due 12/10/2022 200 200
5.750% due 05/12/2025 900 894
KazMunayGas National Co. JSC
4.750% due 04/24/2025 200 187
5.375% due 04/24/2030 1,600 1,318
2,599
OVEREIGN ISSUES 1.0%
Kazakhstan Government International Bond
2.376% due 11/09/2028 EUR 1,300 1,135
6.500% due 07/21/2045 $ 900 801
1,936

4,535
(Cost $5,281)

OVEREIGN ISSUES 0.7%

Republic of Kenya Government International Bond

8.000% due 06/22/2032 $ 2,000 1,408
Total Kenya 1,408
(Cost $2,066)

MALAYSIA1.2%
CORPORATE BONDS & NOTES 1.2%

M S

AT BF{fl
(BT F) (B F)

OVEREIGN ISSUES 0.8%

Morocco Government International Bond

3.000% due 12/15/2032 $ 500 $ 362

4.000% due 12/15/2050 500 297

4.250% due 12/11/2022 900 899
1,558

Total Morocco 2,576

(Cost $3,273)

NAMIBIA 0.4%
[SOVEREIGN ISSUES 0.4%

Namibia Government International Bond

Petronas Capital Ltd. 5.250% due 10/29/2025 800 718
3.404% due 04/28/2061 500 n Total Namibia 718
4.500% due 03/18/2045 500 a1 (Cost $797)
4.550% due 04/21/2050 200 165
Potronas Energy Canada Ltd, CORPORATE BONDS & NOTES 0.4%
2.112% due 03/23/2028 500 429 Kazakhstan Temir Zholy Finance BV
Total Malaysia 2323 6.950% due 07/10/2042 800 79
(Cost $3,376) SOVEREIGN ISSUES 0.4%
AARSHALLISUANDS 0ld% Republic of Angola Via Avenir Il BV
=2 6.609% due 12/07/2023 420 418
CORPORATE BONDS & NOTES 0.0% 10.447% due 07/01/2023 34 3%
Nakilat, Inc. 814
6.267% due 12/31/2033 3 gl T 1,608
Total Marshall Islands 66 (Cost $1,854)
(Cost $77)
NIGERIA3.8%
MEXICO 3.6% CORPORATE BONDS & NOTES 0.4%
(CORPORATE BONDS & NOTES 2.6% BOI Finance BV
Petroleos Mexicanos 7.500% due 02/16/2027 EUR 900 690
6.700% due 02/16/2032 9 IS OVEREIGH ISSUES 3.5%
6.750% due 09/21/2047 1,050 534 _ i
6.950% due 01/28/2060 3,000 1,806 ;"1!2?;“f"‘g;’/;g/‘;g;;"'”"ﬂ"""ﬂ; “'""‘1 0 -
7.690% due 01/23/2050 3,800 2,482 gl G
: —agg7  5.375% due 071212023 g) 2,300 2,238
~ - — 6.500% due 11/28/2027 900 641
SRS 7.143% due 02/23/2030 800 526
Mexico Government International Bond 7.375% due 09/28/2033 600 364
3.771% due 05/24/2061 (g) 300 175 7.626% due 11/21/2025 (g) 1,100 950
4.000% due 03/15/2115 EUR 900 584 7.625% due 11/28/2047 300 m
5.750% due 10/12/2110 $ 1,400 1,068 7.875% due 02/16/2032 800 518
1,827 8.747% due 01/21/2031 700 496
Total Mexico 6,824 S 6093
(Cost $11,292) Total Nigeria 7,389
(Cost $9,675)
MONGOLIA 1.0%
Mongolia Government International Bond SOVEREIGN ISSUES 2.3%
3.500% due 07/07/2027 500 345 Oman Government International Bond
5.626% due 05/01/2023 200 191 4.126% due 01/17/2023 600 598
8.750% due 03/09/2024 1,500 1,410 6.000% due 08/01/2029 2,000 1,906
Total Mongalia 1gap 020 te 0125009 200 191
(Cost $2,250) 6.500% due 03/08/2047 1,000 827
6.750% due 01/17/2048 200 169
OROCEOMEN 7.000% due 01/25/2051 500 428
CORPORATE BONDS & NOTES 0.5% Oman Sovereign Sukuk Co.
OCP S.A. 4.397% due 06/01/2024 200 196
3.750% due 06/23/2031 700 525 Total Oman 4,315
5.125% due 06/23/2051 800 493 (Cost $4,576)
1,018

A2hL T7ok (M)
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BRI Total Philippines $ 2616 Total Saudi Arabia s 2904
- - — (Cost $3,988) (Cost $4,152)
Pakistan Government International Bond
6.875% due 12/05/2027 $ 1,100 $ 353 QATAR 1.2% ISENEGAL 0.9%
7.375% due 04/08/2031 600 192 RPOR/ )S & NOTES 1.0% [SOVEREIGN ISSUES 0.9%
8.875% due 04/08/2051 1,200 3 Qatar Energy Senegal Government International Bond
Third Pakistan International Sukuk Co. Ltd. 2.250% due 07/12/2031 $ 700 563 4.750% due 03/13/2028 EUR 1,400 1,134
5.625% due 12/05/2022 200 182 3.125% due 07/12/2041 600 421 6.250% due 05/23/2033 (g) $ 900 678
Total Pakistan 1,104 3.300% due 07/12/2051 1300 886 Total Senegal 1,812
(Cost $2,846) S —— V876 eosr$2,637)
Qatar Government International Bond EB' 0-5 —
ORPORATE BONDS & NOTES 0.8% 4.400% due 04/16/2050 200 168 SOVEREIGN ISSUES 0.5%
Aeropuerto Internacional de Tocumen S.A. 5.103% due 04/23/2048 00 187 Serbia Government International Bond
5.125% due 08/11/2061 200 136 355 1.500% due 06/26/2029 EUR 600 418
Autoridad del Canal de Panama Total Qatar a3 2.050% due 09/23/2036 200 110
4.950% due 07/29/2035 700 622 (Cost$3,067) 3.125% due 05/15/2027 S0 4
- Total Serbia 950
R —
2.500% due 08/11/2030 1,100 TR VAN 22% (Cost $1,216)
1,552 ———
JEREIG 7 Romania Government International Bond SII\IGAPIIE -3 . = —
e 1.750% due 07/13/2030 BR300 P\ M CORPORATE BONDS & NOTES 0.3%
G I LT 2.125% due 03/07/2028 1,200 935 Singapore Airlines Ltd.
2.250% due 09/28/2032 (g) 1,200 835 5 875% due DAN32002 i A 5 o it
4.300% due 04/29/2053 (g) 1,000 652 3.500% due 04/03/2034 100 67 . —
4.500% due 04/01/2056 1,000 659 3.750% due 02/07/2034 700 ) Total Singapore 597
4.500% due 01/19/2063 200 127 4.000% due 02/14/2051 $ 600 54 (Cost $695)
6.700% due 01/26/2036 (g) 600 986 4.625% due 0410312049 EUR 1,000 649
9.375% due 04/01/2029 S0___ 519 000 due 09272005 1,100 [ CTHN OV TH AFRICA 7.8% :
At Total Romania 4,167 e . e ‘_
Total Panama 4,991 (Cost $6.348) Bank of Africa Ltd.
(Cost $6,951) " 8.600% due 10/21/2024 (e) ZAR 34,900 1,863
RUSSIA 0.4% Eskom Holdings SOC Ltd.
PAGUAV 0.4% - ISOVEREIGN ISSUES 0.4% 4.314% due 07/23/2027 $ 2,500 2,106
— S Russia Government International Bond 8’3502/" due 08/10;202 S a2
Paraguay Government International Bond 2.875% due 12/04/2025 30 119 6.750% due 08/06/2023 300 294
4.700% due 03/27/2021 20 19 4 375% due 0321/2029 s 100 ) [ SIS
5.400% due 03/30/2050 300 1 5625% due 04I04/2042 200 100 : b ]
5.600% due 03/13/2048 200 157 7.500% due 03/31/2030 99 7 )VEREIGN ISS!
6:100% due 08/11/2044 a0 Al Total Russia 741 South Africa Government International Bond
Total Paraguay TR e —  850% due 092712027 2,800 2,56
(Cost $964) 4.850% due 09/30/2029 800 662
AR 4.875% due 04/14/2026 1,800 1,69
OVEREIGN ISSUES 0,2% 5.750% due 09/30/2049 1,800 1,202
CORPORATE BONDS & NOTES 0.4% Rwanda | t tional G Rond 5.875% due 04/20/2032 400 343
jastalutonationalBorermarcio 7.300% due 04/20/2052 2m 158
Py WA,
gl o gy 500 due 09082031 W0____ BB qosomdie 1201206 ZR 8000 456
——— e - e Total Rwanda 298 7,081
— : Intormtional Bond (Cost $400) Total South Africa 14852
eru Government International Bon
Cost $17,680
3.230% due 07/28/2121 200 [V AUDI ARABIA 1.5% jGee !
3.600% due 01/15/2072 (g) 800 475 ICORPORATE B & NOTES 0.7% SRI LANKA 0.6%
__ 582 Saudi Arabian 0il Co. SOVEREIGN ISSUES 0.6
Total Peru 1418 2.250%due 11/24/2030 400 317 Sri Lanka Government International Bond (a)
(Cost $2,280) 2.875% due 04/16/2024 200 193 5.750% due 04/18/2023 s 500 17
3.500% due 11/24/2070 1,000 611 5.875% due 07/25/2049 200 56
A BB AR W0 330 150 due 06/0312025 600 152
RUEHEE L SRS I 1451 500% due 05/11/2027 1,000 20
Philippines Government International Bond SOVEREIG 6.750% due 04/18/2028 1,000 228
2.650% due 12/10/2045 200 123 Saudi Government International Bond 6.850% due 11/03/2025 800 193
2.950% due 05/05/2045 1,500 983 3.450% due 02/02/2061 800 515 7.550% due 03/26/2030 1,100 254
3.700% due 03/01/2041 2,000 1,610 3.750% due 01/21/2055 200 140 Total Sri Lanka 1,230
4.500% due 10/26/2046 1,000 198 (Cost$4,401) —
1,453
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SUPRANATIONAL 0.6%

Eastern & Southern African Trade & Development Bank
4.126% due 06/30/2028 $ 400 $ 316

Banque Ouest Africaine de Developpement

5.000% due 07/27/2027 900 797
Total Supranational 1,113
(Cost $1,291)

Tunisian Republic

3.280% due 08/09/2027 ¥ 200,000 644
5.625% due 02/17/2024 EUR 300 220
Total Tunisia 864
(Cost $2,258)

Turkey Government International Bond

4.875% due 04/16/2043 $ 3,800 2,235
5.250% due 03/13/2030 1,400 1,050
5.750% due 05/11/2047 1,900 1,175
5.875% due 06/26/2031 300 21
Total Turkey 4,687
(Cost $6,823)

UKRAINE 0.9%

Ukraine Government International Bond

4.375% due 01/27/2032 EUR 1,700 269
6.876% due 05/21/2031 $ 400 62
7.253% due 03/15/2035 400 64
7.375% due 09/25/2034 1,000 159
7.750% due 09/01/2025 1,800 390
7.750% due 09/01/2026 3,600 650
7.750% due 09/01/2029 600 109
8.994% due 02/01/2026 200 39
9.750% due 11/01/2030 300 56
Total Ukraine 1,798
(Cost $9,360)

UNITED ARAB EMIRATES 1.4%

Abu Dhabi Crude 0il Pipeline LLC

3.650% due 11/02/2029 400 363

4.600% due 11/02/2047 800 688

Abu Dhabi Ports Co. PJSC

2.500% due 05/06/2031 800 634

DP World Ltd.

5.625% due 09/25/2048 400 331
2,016

Abu Dhabi Government International Bond

3.000% due 09/15/2061 500 325

3.875% due 04/16/2060 200 155

Finance Department Government of Sharjah

3.625% due 03/10/2033 200 151

4.375% due 03/10/2051 200 120
751

FLa Tvw—>
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Total United Arab Emirates $ 2,767
(Cost $3,272)
UNITED KINGDOM 0.8% :
NatWest Group PLC
5.191% due 06/25/2024 $ 200 199
State Savings Bank of Ukraine Via SSB #1 PLC
9.375% due 03/10/2023 103 74
Ukraine Railways Via Rail Capital Markets PLC
8.250% due 07/09/2024 600 17
Ukreximbank Via Biz Finance PLC
9.750% due 01/22/2025 219 YAl
461
Canada Square Funding 6 PLC
3.041% due 01/17/2059 GBP 190 212
Polaris PLC
4.180% due 05/27/2057 104 19
Mortgage A C PLC
2.918% due 06/12/2046 165 189
Rochester Financing No.3 PLC
2.780% due 12/18/2044 234 259
Stratton Mortgage Funding PLC
2.918% due 03/12/2052 72 82
Tower Bridge Funding PLC
2.863% due 12/20/2063 191 213
1,074
Total United Kingdom 1,535
(Cost $2,182)
UNITED STATES 6.6%
DAE Funding LLC
2.625% due 03/20/2025 $ 600 547
3.375% due 03/20/2028 400 338
Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036 560 336
1,220
U.S. Treasury Bonds
1.750% due 08/15/2041 (g) 1,100 8
2.000% due 11/15/2041 (g) 3,700 2,524
3.250% due 05/15/2042 900 761
3.375% due 08/15/2042 2,200 1,899
U.S. Treasury Notes (g)
2.375% due 05/15/2029 2,400 2,149
3.125% due 08/31/2029 3,600 3,374
11,425
Total United States 12,645
(Cost $14,940)
URUGUAY 0.5%
Uruguay Government International Bond
5.100% due 06/18/2050 (g) 1,000 898
Total Uruguay 898
(Cost $1,026)

-~
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UZBKISTA 0.1%

Republic of Uzbekistan International Bond

3.700% due 11/25/2030 $ 200 $ 145

Total Uzbekistan 145

(Cost $173)

VENEZUELA 0.8%

Petroleos de Venezuela S.A. (a)

5.375% due 04/12/2027 3,130 75

5.500% due 04/12/2037 11,131 253

328

Vi la Government Bond (a)

6.000% due 12/09/2049 1,310 85

7.000% due 03/31/2038 10,040 783

7.850% due 04/21/2025 535 45

8.250% due 10/13/2024 1,730 125

9.250% due 09/15/2027 2,880 216

11.950% due 08/05/2031 160 12
1,236

Total Venezuela 1,564

(Cost $18,534)

[ZAMBIA 0.2%

Zambhia Government International Bond

5.375% due 12/20/2022 (a) 1,100 378
Total Zambia 378
(Cost $1,114)
SHORT-TERM INSTRUMENTS 10.3%

" 3,759

Australia and New Zealand Banking Group Ltd.

1.620% due 11/01/2022 AUD 2 13
Bank of Nova Scotia

2.810% due 11/01/2022 CAD 16 12
BNP Paribas Bank

0.310% due 11/01/2022 EUR 28 28
1.620% due 11/01/2022 AUD 1 1
5.150% due 11/01/2022 ZAR 166 9
HSBC Bank PLC

0.310% due 11/01/2022 EUR 10 10
MUFG Bank Ltd.

(0.270%) due 11/01/2022 ¥ 792 5
Royal Bank of Canada

2.810% due 11/01/2022 CAD 12 9

Sumitomo Mitsui Banking Corp.

0.310% due 11/01/2022 EUR 214 212
Sumitomo Mitsui Trust Bank Ltd.
(0.270%) due 11/01/2022 ¥ 140 1
1.410% due 11/01/2022 GBP 1 1
301
1.739% due 07/05/2023 IS 15,200 4,230
1.769% due 05/03/2023 6,100 1,707
1.833% due 08/02/2023 13,000 3,608
9,543
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(0.130%) due 11/07/2022 (d) ¥ 900,000 $ 6,005
Total Short-Term 19,658

(Cost $21,057)
Total Investments in Securities 106.9% ¢ 204,417

(Cost $292,759)
Financial Derivative

Instruments (h)(i) 0.9% 1,649
(Cost or Premiums, net $489)
Other Assets and Liabilities, net (7.8%) (14,845)
Net Assets 100.0% $ 191,221

NOTES TO SCHEDULE OF INVESTMENTS:

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

(a) Security is in default.

(b) Perpetual maturity; date shown, if i P! next call date.
(c) Coupon represents a weighted average yield to maturity.

(d) Coupon represents a yield to maturity.

fdil -y #E A WigH az b ik ] S E L
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 2,344 $ 1,863 0.97%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

LR
:ELiEES HHEF RFR ot L] EEmeiE  BREE B R R ER i {E L A fE w%%ﬁ?
BPS 3.070% 10/31/2022 11012022 $ 2,100 U.S. Treasury Notes 0.125% due 07/15/2023 $ 21420 § 2100 § 2,100
DEU 3.020% 10/07/2022 11/03/2022 162 U.S. Treasury Bonds 2.250% due 05/15/2041 (146) 162 162
JPS 2.990% 10/05/2022 11/03/2022 1,607 U.S. Treasury Bonds 3.000% due 08/15/2048 (1,402) 1,607 151
Total Repurchase Agreements $ (3.690) ¢ 3,759 $ 3,763

m5|HF EAFIEY AR A BATAEY YIR—R LRDIKH

BPS 4.450% 10/31/2022 02/03/2023 $ (3,437) $ (3,437)
BRC (0.500%) 07/08/2022 T80 (202) (201)
BRC (0.500%) 10/12/2022 807 (607) (607)
BRC (0.500%) 10/17/2022 T80? (1,504) (1,504)
BRC 1.25% 07/18/2022 TBD? (588) (589)
BSN 3.100% 10/13/2022 11/03/2022 (3,411) (3,417)
DEU 3.080% 10/18/2022 11/01/2022 (2,175) 2,178
DEU 3.090% 10/21/2022 11/03/2022 (1,088) (1,089)
FBF 3.300% 1012/2022 11/04/2022 (481) (461)
FBF 3.300% 10/18/2022 11/04/2022 (1,560) (1,560)
JML 3.150% 09/29/2022 11/04/2022 (662) (564)
JML 3.200% 09/29/2022 11/04/2022 (1,754) (1,759)
MEI 2.000% 10/13/2022 TBD® (13 (713)
Total Reverse Repurchase Agreements $ (18,079)
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CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
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Reverse Repurchase Agreements

Non - U.S. Corporate Debt $ 0 $ 0 $ 0 $ (3,437) $ (3,437)
Non - U.S. Government Debt 0 (4,344) 0 (3,614) (7,958)
U.S. Government Debt (2,178) (4,506) 0 0 (6,684)
Total Reverse Repurchase Agreements $ (2,178) $ (8,850) $ 0 $ (7,051) $ (18,079
Total Borrowings $ (2,178) $ (8,850) $ 0 $ (7,051) $ (18,079
Payable for Reverse Repurchase Agreements $ (18,079

SHORT SALES:

Ya—+hk
MWBIHAF Fidi] Rl e BESEH R o®
BOS U.S. Treasury Bonds 2.250% 05/15/2041 $ 200 $ (153 ¢ (146)
GSC U.S. Treasury Bonds 3.000% 08/15/2048 1,750 (1,617) (1,402)
Total Short Sales (0.8%) $ (1770 3 (1,548)
[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 pledge ived) as of October 31, 2022:

(@)  Securities with an aggregate market value of $19,004 have been pledged as collateral under the terms of the following master agreements as of October

31, 2022.

LRE2H YR—R LR TR ER EEZYD BEHEA EROEA Y RIIR
WEIHEF DEZE DX i EIl0F%N X Z it EFAERS| (ZH) A= r—0
Global/Master Repurchase Agreement
BPS $ 2100 $ 3431 $ 0 3 0§ n3n s 1,968 $ 631
BRC 0 (2,901) 0 0 (2,901) 2,857 (44)
BSN 0 (3,417) 0 0 (3,417) 3,374 (43)
DEU 152 (3,267) 0 0 (3,115) 3,086 (20
FBF 0 12,021) 0 0 (2,021) 2,264 243
JML 0 12,323) 0 0 (2,323) 2,480 157
JPS 1511 0 0 0 1511 (1,402) 109
MEI 0 (713) 0 0 (713) 678 (35)
Master Securities Forward Transactions Agreement
BOS 0 0 0 (146) (146) 0 (146)
GSC 0 0 0 (1,402) (1,402) 0 (1,402)
Total Borrowings and Other Financing Ti i $ 3763  $ (18,079 $ 0 $ (1,548)

Includes accrued interest.

Open maturity reverse repurchase agreement.

The average amount of borrowings outstanding during the period ended October 31, 2022 was $20,177 at a weighted average interest rate of 0.663%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Includes $13 of interest payable on short sales.

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

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

FUTURES CONTRACTS:

]

REREFH ] B TS

il i 4] BRA R (8) HE &t

Euro-Bobl 5-Year Note December Futures Short 1212022 68 $ 200 $ 62§ 0
Euro-Bund 10-Year Bond December Futures Short 1212022 51 328 92 0
Euro-Bux! 30-Year Bond December Futures Long 12/2022 1 7 0 3
Euro-Schatz 2-Year Note December Futures Short 1212022 36 42 10 0
Japan Government 10-Year Bond December Futures Short 12/2022 3 (17 0 2
U.S. Treasury 5-Year Note December Futures Short 12/2022 240 992 57 0
U.S. Treasury 10-Year Note December Futures Long 12/2022 370 (2,460) 0 (119)
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FUTURES CONTRACTS (Cont.):

. B i ___ EEEIE
piil kit [RA R (8) & BE B
U.S. Treasury Ultra 30-Year Bond December Futures Long 1212022 23 (371) 0 (26)
Total Futures Contracts $ (1,279 $ 221§ (150)

SWAP AGREEMENTS:

B (32h) _ REBEH __EHENE
AVTFIIR/bSvv T £F ot L= BETAY ik 1y A (8) #
CDX.EM-38 Index (1.000%) 1212012027 $ 1,500 $ 123 $ (161 $ 6 $ 0

. _ EEZE _ *%ﬁ#fﬂﬁ __EEHEE
AYTIIR/bSoox 7 e BETAEY i i @ (8) BRE =1
iTraxx Asia Ex-Japan |G Series 38 Index 1.000% 1212012027 $ 800 $ (44) $ (15) $ 0 $ V]
EHEFD ZHEF RERETH __EHErE
3h/ZE AVTIIR B2 £ 7 potit =] Lﬁyﬂi 5 fitE (18)
Receive 3-Month ZAR-SAJIBOR 5.950% 11/30/2024 38,000 $ 7 $ 72 $ 18 0
Pay BRL-CDI-Compounded 11.828% 01/02/2025 BRL 15,300 8 8 5 0
Pay BRL-CDI-Compounded 12.220% 01/02/2025 15,000 16 8 5 0
Pay BRL-CDI-Compounded 11.453% 01/04/2027 4,100 2 2 2 0
Pay BRL-CDI-Compounded 11.620% 01/04/2027 1,700 2 2 2 0
Pay IBMEXID 6.100% 02/26/2025 MXN 81,600 (334) (334) 0 (3)
Pay IBMEXID 6.100% 02/28/2025 43,400 (178) (178) 0 (2
Receive IBMEXID 5.470% 04/21/2025 21,100 104 104 1 0
Receive IBMEXID 5.615% 04/23/2025 83,200 397 397 3 0
Receive IBMEXID 5.620% 04/24/2025 19,500 95 95 1 0
Pay Secured Overnight Financing Rate 1.750% 06/15/2024 $ 6,400 (287) (72) 10 0
Receive Secured Overnight Financing Rate 1.000% 09/21/2024 6,100 409 157 8 0

306 $ 261 $ 8’ $ (5)

Total Swap Agreements $ 385 $ 230 $ 44 $ (7

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 October 31, 2022:

Cash of $1,726 has been as for traded and y cleared ial derivative instruments as of October 31, 2022. See
Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

SEIRER G EE ok A Ep=li
5 itk EENEE IS K 5 it EEEES A E
BhwATvay bt/ 299 T &t FYATvay bt AIvT &it
Total Exchange-Traded or Centrally Cleared $ 0 $ 221 % 4 3 265 § 0 $ (150) $ (LK (157)

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

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined under the terms of that particular swap agreement.

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.

=2
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(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER
[FORWARD FOREIGN CURRENCY CONTRACTS:

*:

ELiEES RFA ZiELBE ZHGEE F

BOA 1112022 GBP 882 $ 995 0 $ (20)
BOA 1112022 $ 18,371 EUR 18,319 0 (266)
BOA 1212022 EUR 18,319 $ 18,410 266 0
BOA 1212022 PEN 143 36 1 0
BOA 1212022 3,906 1,023 48 0
BOA 01/2023 2,842 748 41 0
BOA 01/2023 ZAR 3,906 220 9 0
BPS 11/2022 GBP 922 1,035 0 (27
BPS 1112022 $ 326 GBP 293 " 0
BPS 1112022 ZAR 1,060 $ 67 9 0
BPS 1212022 MXN 20,558 1,000 0 (25)
BPS 1212022 TRY 2,761 19 0 (24)
BPS 05/2023 ILS 1,284 398 28 0
BRC 11/2022 JPY 900,000 6,812 754 0
CBK 11/2022 PEN 521 132 1 0
CBK 1112022 $ 117 EUR 120 2 0
CBK 11/2022 1,019 GBP 905 2 0
CBK 11/2022 131 PEN 521 0 0
CBK 11/2022 ZAR 2,291 $ 140 15 0
CBK 1212022 $ 616 PEN 2,582 29 0
CBK 1212022 978 3,906 0 (3l
CBK 01/2023 10 BRL o1 0 0
CBK 01/2023 ZAR 7,394 $ 422 2 0
CBK 02/2023 PEN 621 130 0 0
CBK 02/2023 $ 2,293 PEN 9,146 0 21
CBK 03/2023 PEN 3,906 $ 972 3 0
CBK 05/2023 ILS 4,740 1,481 12 0
CBK 05/2023 PEN 466 118 3 0
CBK 07/2023 ILS 14,969 4,687 347 0
CBK 08/2023 12,172 3,958 247 0
DUB 02/2023 ZAR 1,020 61 6 0
GLM 11/2022 1,018 64 8 0
GLM 1212022 PEN 3,975 998 6 0
GLM 03/2023 MXN 1,459 n 0 M
GLM 04/2023 Dop 8,783 160 2 0
GLM 05/2023 ZAR 1,792 107 " 0
JPM 11/2022 GBP 263 296 0 7
MBC 11/2022 EUR 628 620 0 0
MBC 11/2022 $ 1,308 EUR 1,337 14 0
MYl 11/2022 EUR 20,016 $ 19,351 0 (432)
Myl 1112022 JPY 37,896 264 9 0
Myl 11/2022 $ 96 EUR 98 1 0
Myl 1112022 105 ZAR 1,914 0 m
RYL 11/2022 586 EUR 598 5 0
SCX 04/2023 IAR 18,596 $ 101 10 0
UAG 11/2022 JPY 103,271 78 23 0
UAG 1112022 ZAR 2,254 144 n 0
UAG 11/2022 1,975 1”7 13 0
UAG 01/2023 TRY 11,590 579 0 (6)
UAG 03/2023 ZAR 4,999 280 10 0
Total Forward Foreign Currency Contracts $ 2,110 $ (833)

SWAP AGREEMENTS:

2000410831 BE RO _
EE_(#h) 1Y754F JLI9h JUSTL  RERFE %

WEIEF BRIVTAT1 7 #H# A ATLy RS BETAY i (RE) (B @

BOA Turkey Government International Bond (1.000%)  12/20/2026 6.465% $ 700 $ 17 $ 708 14 $ 0
BPS South Africa Government International Bond (1.000%)  06/20/2024 1.716% 6,900 291 221) 70 0
DUB Turkey Government International Bond (1.000%)  12/20/2025 6.328% 1,100 110 42 152 0
GST Korea International Bond (1.000%)  06/20/2027 0.664% 1,500 (52) 30 0 (22)
GST Turkey Government International Bond (1.000%)  12/20/2024 6.035% 1,000 124 (30) 9% 0
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Rk

A2ohL T7Y

BEIE_(4h) Y734 F HLIvh JUS7L  RERFME R0V IOfME

WEIEF BRIVTAT4 SF wmAE ATLy k® BETA® X (RE) (8) # HE =1
HUS Dubai Government International Bond (1.000%)  12/20/2024 0.662% $ 100 0 1} 0 1
JPM Dubai Government International Bond (1.000%)  12/20/2024 0.662% 600 [} (4) 0 (5)
JPM South Africa Government International Bond (1.000%)  06/20/2026 2.41%% 3,500 164 0 164 0
JPM Turkey Government International Bond (1.000%)  12/20/2025 6.328% 400 38 17 55 0
$ 791 $ (160) ¢ 659 $ 128

W2F0A3IAERD
[ElE ZH v73 v BN 9& E.,Hﬂﬁ _2R7 v I OffifE

m5IHEF ZRIVTAT4 7 e RILy F® BETAEY ?L (E®) (18) # HE =1
BOA Brazil Government International Bond 1.000%  06/20/2031 3.446% $ 300 $ (43) (3) 0 $ (46)
BOA Chile Government International Bond 1.000%  06/20/2024 0.818% 600 2 1 3 0
BOA Chile Government International Bond 1.000%  12/20/2026 1.294% 800 5 12) 0 Ul
BOA Mexico Government International Bond 1.000%  06/20/2024 0.825% 1,100 0 4 4 0
BOA Saudi Government International Bond 1.000% 12/20/2023 0.365% 9,400 2 56 8 0
BPS Chile Government International Bond 1.000%  12/20/2023 0.697% 100 0 0 0 0
BPS Chile Government International Bond 1.000%  06/20/2024 0.818% 300 1 0 1 0
BPS Chile Government International Bond 1.000%  12/20/2024 0.883% 400 0 1 1 0
BPS Colombia Government International Bond 1.000%  12/20/2027 3.507% 500 (65 2 0 (63)
BPS Mexico Government International Bond 1.000%  12/20/2023 0.706% 100 0 0 0 0
BPS Mexico Government International Bond 1.000%  12/20/2024 0.869% 400 (1 3 2 0
BPS Peru Government International Bond 1.000%  06/20/2026 1.201% 900 7 12) 0 (5)
BRC Argentina Government International Bond 5000%  12/20/2023 28.813% 350 (42) (36) 0 (78)
BRC Hungary Government International Bond 1.000%  12/20/2023 1.570% 400 3 1 0 2
BRC Philippines Government International Bond 1.000%  12/20/2023 0.329% 4,700 43 (3 40 0
BRC Qatar Government International Bond 1.000%  12/20/2022 0.220% 3,400 16 (9) 7 0
BRC (ONB Finance Ltd. 1.000%  06/20/2023 0.571% 300 2 n 1 0
BRC Romania Government International Bond 1.000%  12/20/2023 2.137% 100 (1) 0 0 m
BRC Saudi Government International Bond 1.000%  12/20/2024 0.444% 188 2 0 2 0
BRC South Africa Government International Bond 1.000%  06/20/2023 1.154% 100 0 1 1 0
CBK Panama Government International Bond 1.000%  06/20/2024 0.904% 200 0 0 0 0
CBK Panama Government International Bond 1.000%  12/20/2024 0.979% 300 0 1 1 0
CBK Peru Government International Bond 1.000%  12/20/2025 1.071% 2,800 51 (54) 0 3)
CBK Peru Government International Bond 1.000%  06/20/2026 1.201% 3,200 2 (40) 0 (18)
FBF Turkey Government International Bond 1.000%  12/20/2023 5.214% 2,200 (107) 10 0 (97)
GLM Romania Government International Bond 1.000%  12/20/2023 2137% 200 U} 1) 0 2
GST Indonesia Government International Bond 1.000%  12/20/2027 1.378% 5,800 (112) yal 0 (91)
GST Mexico Government International Bond 1.000%  06/20/2027 1.496% 600 2) 9 0 1
GST Peru Government International Bond 1.000%  06/20/2026 1.201% 1,200 12 (18) 0 6)
GST Saudi Government International Bond 1.000%  12/20/2024 0.444% 12 1 0 1 0
HUS Saudi Government International Bond 1.000%  06/20/2023 0.332% 2,500 10 4 14 0
JPM Hungary Government International Bond 1.000%  06/20/2027 2.550% 200 (10) 2) 0 (12)
JPM Nigeria Government International Bond 1.000%  06/20/2023 5.808% 500 12) 12) 0 (14)
JPM Peru Government International Bond 1.000%  06/20/2026 1.201% 100 1 (1} 0 0
JPM State Ol Co. of the Azerbaijan Republic 1.000%  12/20/2023 2.236% 1,000 (35) 2 0 12)
JPM Turkey Government International Bond 1.000% 12/20/2023 5.214% 1,300 (70) 12 0 (58)
MYC Chile Government International Bond 1.000%  12/20/2024 0.883% 200 1 0 1 0
MYC Chile Government International Bond 1.000%  12/20/2026 1.294% 400 2 (6) 0 (4
MYC Mexico Government International Bond 1.000%  06/20/2024 0.826% 100 0 0 0 0
MYC Peru Government International Bond 1.000%  06/20/2026 1.201% 500 1 (4 0 3
MYC Qatar Government International Bond 1.000%  12/20/2022 0.220% 500 il 2 1 0
$ (294) $ (s 158 $ (623)

JLIT —;fﬂﬁ 27 v T OffifE

:E]LiES SHRIEE EEEF] bt 15| BETAEY Xih (Q‘EBU (?,E) HE &
BOA Montenegro Equity Market Index 1.000% 06/20/2023 EUR 100 $ (8 $ 6 $ 0 $ 2)
Total Swap Agreements $ 489 $ (225) $ 817 $ (653

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