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PRINCIPAL PRINCIFAL
AMOUNT VALUE AMOUNT VALUE
(000} (000} (000) 000
Anchorage Capital CLO 9 Ltd.
£ 400% due 07/152032 5 500§ 1493
OR
Ares XXX CLO Ltd.
Santos Finance Ltd. £.317% due 04182031 50 435
3 643% due 04232031 § 100 § 8
e T - - HERA Commercial M Ltd.
L B.207% dus 021872038 173 167
AFG Trust LoanCore Issuer Ltd.
4810% due 03102053 AUD 73 247 5 B1% due D1/1772037 510 e
Eleestons Sapphire XXV N Mountain View CLO LLC
5145 due 032172053 164 12 5.300% due DV/IEZ031 435 49
Firstmac Mortgage Funding Trust No.4 Nassan Lid.
SAlBR IR LZIGATE i 5 g a10% due 10152028 103 102
La Trobe Financial Capital Markets Trust Vibrant CLO IV Lid.
4873% due 011472053 307 203 £.370% due 0207032 50 a1
Liberty PRIME 2,718
4 815% due 012572053 354 234 ORAT 1
Papper |-Prime Trust al Group Cayman 3 Ltd.
4.770% due 071152053 188 124 4 B0% o 7124 (a) 0 198
Tencent Holdings Ltd.
1= 2.390% due 060372030 700 166
RedZed Trust 3,975 due 041172029 200 186
4 853% due DROV205 165 10 550
Resimac Premier Total Cayman |slands 3.328
4. 740% due (21372053 403 269 [Cost $3,404)
Securitised Australian Mortgage Trust
4.834% due 02202045 45 3 _ et R "
——ml SOVEREIGN ISSUES 0.2 ]
SOVERE 1 Chile Government International Bond
2.450% due 01/31/7031 300 pist)
Australia Government Bond
325085 due DA21/2029 2,600 1,867 Total ':"" I
South . ing ity [Cost $265)
1.750% due 052472032 100 5 chnazes 0|
Treasury Corp. of Victoria OVER 1
4250% due 127202032 100 B5 China Devel Bank
— MBS 3400 due 01082028 ONY 4300 812
Total Australia 38371 China Government International Eond
(Cost $4,276) 2 600% due 030177032 8,400 1,146
2.750% due 02/17/2032 4,000 557
5300 750
ORI AT DNDE DTES | 3.5‘1"] b:ﬁ
Bacardi Ltd. 4,700 674
4700% due 051572028 § 100 9 3.390% o 203 500 130
3.720% due 0411212051 1200 185
UL — 3510y due 03140 1,50 74
(Cost $98)
Total China
(Cost $5,014)

1.750% due 12017205 CAD 100 &
Province of Ontario
7.500% due (20772024 BOD E13
Total Canada 669
(Cost $720)

AYMAN ISLANDS 2 5%
Amme CLO 20 Ltd

6. 130% due 0471772029 ¥ 43 49

1012050 B 1
2.500% due 100172047 1 0

PRINGIFAL
AMOUNT VALUE
) i3+
Mordea Kredit Realkreditaktieselshab
1.000% due 10:0172050 DKK s 3
1.500% due 100172050 1,264 136
1.500% due 100172053 332 42
2000% due 100172050 it !
2 500% due 100172047 ] 1
3000% due 100172047 1 0
Mykredit Realkredit /S
1.000% due 100172050 1BE 7
1.000% due 100172053 95 0
1.500% due 10M0172050 308 42
1.500% due 100172053 2,133 bl
2 000% due 1070172050 2 2
2 500% due 100172047 2 0
3 000% due 100172047 2 1
3.000% due 10012053 18,383 2,367
Realkredit Danmark A/S
1.000% due 100172050 13 B
1.000% due 100172053 195 20
1.500% due 10M0172053 E,080 B33
2 500% due 040172036 25 6
2 500% due 040172047 g 1
3000% due 070172046 1 0
5000% due 100172053 1,664 1,106
6.000% due 100172053 1414 210
Total Denmark 43916
(Cost $5,574)
DRPORATE BONDS S 0,74
BNP Paribas S.A.
2 871% due 0411972052 5 250 205
5159% due 0171072030 200 133
7.000% due DEME/2028 (2l 200 180
Societe Generale S.A.
6 B91% due 0110V2054 400 407
985
France Government Bond
0750% due 052572052 EUR 420 290
2000% due 05252048 804 B34
44
Total France 1929
(Cost $2,519)
Dentsche Bank AG
3035% due D526/2032 (h) 5 600 473
J951% due 1262025 200 191
Total Germany 664
(Cost $778}
ISOVEREIGN ISSUES :
Hungary Government Internaticnal Bond
0.125% due 032172029 EUR 100 B
Total Hungary 86
(Cost 584)




PRINCIPAL
AMOUNT VALLE
(000 {00%s)
NDONESIA 0.1%
ISOVEREIGN ISSUES 0.1°
Indonesia G ional Bond
5 125% due 011152045 5 04 199
Total Indonesia 193
(Cost $249)
RELAND 3.6%
ASSET-BACKED SECURITIES 3.5
Accunia European CLD | DAC
4.127% dua 071152030 EUR N i
Awrium CLO IV DAC
3.907% due 011672091 300 3N
Blackrock European CLO IV DAC
4.027% due 077152030 vl 568
Cairn CLO IV DAC
3.843% due 0473072031 137 n
Carlyle Euro CLO DAC
4313% due 081572032 500 533
CIFC European Funding CLO |11 DAC
47% due 011572034 0 535
Contego CLO IV DAC
3.851% due 01/232030 100 107
Dryden 35 Earo CLO DAC
4 157% due 0171772033 25 266
GoldenTree Loan Management EUR CLO 1 DAC
3.930% due 1077072030 358 414
Harvest CLO XXl DAC
4.07% due 0111572032 200 213
Invesco Eure CLO | DAC
3:827% due 071152031 200 213
Jubilee CLO X1 DAC
3.787% due 041152030 20 214
OCP Euro CLO DAC
4.051% due 03222034 500 231
Palmer Square European CLO DAC
3.95/% due 04152091 453 523
4,726
AerCap Ireland Capital DAC
2.450% due 1072372026 § 200 173
Total Ireland 4,905
(Cost $5,122)
ISOVEREIGN ISSUES 0.1
Israel Government International Bond
33754 due M1572050 00 151
Total Israel 151
[Cost $2189)

AMCO - Asset Management Co. SpA
1.500% due 07/17/2023 EUR 100 109

SBI—PIMCO H#REHFOF+7T772F (DC)
_____________________________________________________________________________________________ |

FRINCIFAL
AMDUNT WALUE
(000s) (200}
OV SUES
Cassa Depositi e Prestiti SpA
5750% due 05052026 § 260 % 276
Italy Buoni Poliennali del Tesoro
2 B00% due 03/01/2067 EUR 46 kild
4 360% due 11/01/2033 1,500 1,681
1983
Total Italy 2,102
{Cost $2,066)
PAN
Mitsubishi UFJ Financial Group, Inc.
2 309% due 07202032 3 400 313
2 B5M% due 01122033 400 330
3 407% due 03072024 150 148
3 741% due 030772029 200 183
5247 due 041372029 500 492
Sumitomo Mitsui Financial Grou, h
4 436% due D4HT272024 (a) 300 285
Total Japan 1,767
(Cost $1,881)
SOVEREIGN ISSUES 0.2
Malaysia Government International Bond
3 B33% due 1111672027 MYR 1,000 217
4 736% due 031572048 200 45
Total Malaysia 283

(Cost $280)

Mexico Government International Bond

6.350% due 02082035 $ 200 21
Total Mexico 211
(Cost $213)

CORPORATE BONDS & NOTES 0.3

Delta Air Lines, Inc.

4 75 dus 102072028 300 202
NXP BV

5.000% due D1/152033 100 36
Total Multinational 388
(Cost $428)

CORPORATE BONDS & NOTES 0.4

ING Groep NV

4 5500 due 100272028 200 192
4 87 %% due 05162029 (2)b) 200 155
JT International Financial Services BY

3875 due DX7372028 200 186

Dutch Property Finance BY

3892 due 0772872058 ELR 13 pk:|
Total Netherlands 612
(Cost $681)

PRINCIPAL
AMOUNT WALUE
(000 {00%s)
ORWAY 0.0%
ISOVEREIGN ISSUES 0.1
Morway Government Bond
1.750% due 0311372025 NOK 600 § M
Total Norway 54
(Cost §74)
OATAR 0.3%
Qatar Energy
§ 0 230

3125 due 0INZ2041
SOVEREIGN ISSUES

Qatar Government International Eond

4625% due 0B/OZ2046 0 191
Total Qatar 421
[Cost $559)

SOVEREIGN ISSUES

Bond

1.750% due 07132030 EUR 300 240
J.875% due 102372035 i} 8
B B2 due 0372772029 200 227
Total Romania 564
[Cost $577)

AUDI ARABIA 0.8%
Saudi Arabian 0il Co.

2250% due 11/24/2030 § 400 333

Sawdi Goverament International Eond

4 875% due 071872033 500 500
Total Sawdi Arabia 833
[Cost $837)

SINGAPORE 0.2%

[SOVEREIGN ISSUES

Singapore Government Eond

2 B2 due DBA1/2032 360 300 214
Total Singapore 214
(Cost $2 16)

[SOUTH KOREA 3.6%

SOVEREIGN ISSUES

Horea Treasury Bond

2.000% due 0BMO2031 KRW  BB0.250 458
2.128% due 0BA02027 1,070,300 768
23794 due 12M10v2027 270,000 194
2625% due 0B/102020 1,220,400 BE4
3 750% due DRM0V2033 253,330 186
4 250% due 12N1072032 3oz 2,334
Total South Korea 4,884
(Cost $5,325)



PRINCIPAL
AMOUNT WALUE
(000 {00%s)
= EIGN ISSUES 1.1
Spain Government Bond
1.450% due 04302029 EUR 580 4 a4
1.450% due 103172001 k2l 210
3.450% due O7/3072066 20 289
3.550% due 10/31/2033 20 220
Total Spain 1,293
(Cost $1,679)
[SUPRANATIONAL 0.2%
SOVEREIGN ISSUES 0.2
European Investment Bank
0.500% due 0772172023 AUD 300 193
0.500% due 0B/10V2023 200 133
Total Supranational 332
[Cost $436)
Credit Suisse AG
B.500% due 0R/0572023 (a) § 20 a9
UBS Group AG
4.134% due 040172021 500 445
B.442% due D8/11/72028 300 anz
Total Switzerland 1,544
[Cost $1,658)
MITED ARAE EMIRATES 0.
DAE Sukuk Dife Ltd.
3750% due 0211572026 00 191
Abu Dhabi Government International Bond
3.875% due 04672050 400 337
Total United Arab Emirates 528
[Cost $655)
TED KINGDOM 7.1%
Barclays PLC
5 501% due DRAOI2028 195
T437% due 1101272033 325
HSEC Holdings PLC
2804% due 0924/2032 0 162
2.845% due DRD4/2031 00 166
5210% due DB/11/2028 200 196
6.000% due 04292023 (akb)  EUR 200 217
B.254% due 030972034 4 20 205
Imperial EBrands Finance PLC
3 500% due 07/26/72026 300 280
Lloyds Banking Group PLC
S871% due 030672029 500 495
MatWest Group PLC
4.445% due 050572030 300 26
S076% due 0172772030 200 LE
Santander UK Group Holdings PLC
E.534% due 0111072029 200 20

Standard Chartered PLC
1.455% due 011472027 400 355

SBI—PIMCO HBRE#FO7+777>F (DC)
Y

FRINCIFAL
AMDUNT WALUE
(000s) (200}
Weir Gromp PLC
2 200% due 051372026 5 300 $ 263
3,534
Avon Finance No.2 PLC
5.360% due 202048 GEP 3% 457
Canada Square Funding PLC
5 426% due DBM72058 %] o]
Eurosail PLC
3.766% due 1211572044 EUR 22 23
GEP 457 12
Lanebrook Mortgage Transaction PLC
5 141% due 072002058 B2 103
London Wall Mortgage Capital PLC
5.452% due 03152051 134 163
Pierpont Btl PLC
[0 00 due DE2054 400 17
Pierpont BTL PLC
8714% due 12222053 178 m
Polaris PLC
S631% due 1272372058 67 4
Towd Point Mortgage Funding Auburm 14 PLC
S801% due 05202045 3% 451
Towd Point Mortgage Funding Granited PLC
5 635% dus 102042051 35 44
Tower Bridge Funding PLC
2.521% due 112002063 ] [ik]
Trinity Square PLC
5.316% due 071572058 121 162
Twin Bridges PLC
5310% due 031272055 10 k|
5.410% due 06N 212055 487 E18
1873
OV SUES
United Kingdom Gilt
1.125% due 01/31/2033 200 158
1.750% due 03072037 150 136
3.750% due 01/232030 400 A7
4 250% due 120772040 1,152 1,418
2,180
Total United Kingdom 9,583
(Cost $10,672)
UNITED STATES 54.1%
Lendmark Fanding Trust
2 000% due D4/202032 ] Jon =7
Mariner Finance Issuance Trust
2.100% due 11/202036 700 G608
Mavient Private Education Refi Loan Trust
2 1A0P% due 1/1572063 48 44
Navient Student Loan Trust
B 300% dus 0327572066 468 462
Ready Capital Mortgage Financing LLC
B 100% due 07/2572036 an 366

PRINCIPAL

AMOUNT
(000

SME Private Education Loan Trust

1600% due 021572054 § 457 §

AbbVie, Inc.

3700% due 1172172029 300

AES Corp.

2450% due MN52001 200

American Tower Corp.

2.900% due 01/152030 0

Amyg c.

3.350% due 0277272032 i}

Anh Busch InBev Wi ide, Inc.

5 550% due 0172372049 100

Aviation Capital Group LLC

4 12%% due 08012025 100

5 500% due 1211572024 00

Bank of America Corp.

3.419% due 1272072028 415

4 571% due 042772033 50

Black Hills Corp.

2.500% due 06152030 100

Eoeing Co.

JE00% due 0201/2034 100

J B2 due 020172031 ]

British Airways 2018-1 Class A Pass-
4 125% due 0372072031

Eroadeom, Inc.

2450% due 0211572091

3.419% due 0411572033

3.469% due 0411572034

4.300% due 1111572032

Charter Communications Dperating LLC
3.850% due D401/2061

3.900% due DBAONZ052

3.950% due OB/30VZ062

Citigroup, Ine.

2976% due 110572030

3.070% due 0272472028

Comcast Corp.

2.937% due 110172056

Crown Castle, Inc.
2250% due 011152031

CVS Health Corp.
58754 due 06012053

Energy Transfer LP
5300% due 040172044
B.000% due 0B/1572048
Essential Utilities, Inc.
3.361% due 04152050

Evergy Metro, Inc.
2 250% due 06/01/2030

Goldman Sachs Group, Inc.
1.250% due 02/07/2023 EUR
2.353% due 07,/21/2032 3
2615% due 04222032

3631% due DB/DSZ028

100
B0

131

100
00
100

WALUE

405

2,483

m

162

173

BB

106

43
35

3e1
470

B3

85
45

61

4
84
25
4

852

103

43
13

B3

3
180
74
188




§ a3
4 'T['“& due 0211572027 241
5900% due OBAOY/2053 ]
JPMorgan Chase & Co.
7"’/)% dug 047 : 212
Be
253
JPMorgan Chase Bank N.A.
375 due 04192032 DR 5,922,000 398
Mileage Plus Holdi
B.500% due DB/202027 § 160 181
Morgan Stanley
1.512% due 072002027 20 1
Oracle Corp.
3.950% due 032572051 iR 100 16
Pacific Gas & Electric Co.
3.150% due 01012026 100 a3
3 200% due DR012031 00 163
5.450% due OBM52027 300 292
Santander Holdings USA, Inc.
4 500% due 07./17/2025 00 134
llhrl California Edison Co.
2 a
100 74
Southern California Gas Co.
2.550% due 0200172030 150 129
T-Mobile USA, Inc.
3.300% due 0211572051 B
JE00% due 1111572060 124
Toyota Motor Credit Corp.
S810% due 1211172023 300 300
UMass Memorial Health Care Obligated Group
5353% due 070172052 200 197
United Airlines 2013-2 Class A Pass-Through Trust
2.300% due 050172028 14
VMware, Inc.
2700% due 081572031 100 18
4.700% due 051572030 100 9%
‘Wells Fargo & Co.
393% due 0 "JEJ"LI'JH 18
]
280
K]
Wi ] Rir Brake Technol
3.200% due 06152025 265
5,270
Adjustable Rate Mortgage Trust
4. 395% due 037252033 (] 1
Alternative Loan Trust
B.000% due 0472572037 i 15 5
Eanc of America F:
4 416% due 0172007 15 L3

WALUE

SBI—PIMCO H#REHFOF+7T772F (DC)

WALUE
(000s}
Bear Stearns Adjustable Rate Mortgage Trust
4 033% dus 11.’?‘3"’“?1 3 4% 4
1 ]
E 5
1 1
8 ]
4. 715% due 057252033 30 i
4 935% due 057572034 19 17
Bear Stearns Alternative-A Trust ic)
3950% dug 20, ey 15
436%% due 01725720 82 5
Bear Stearns Structured Products, Inc. Trust
3 464% due 1262046 (o) 13 10
Benchmark Mortgage Trust
4 470% due 07/1572055 EOD it
BSREP Commercial Mortgage Trust
B 144% dug 0B/1572038 500 454
Citigroup Mortgage Loan Trust, Inc,
B 060% due 0372572035 k] 23
B 7B0% dus 022572035 15 14
Countrywide Home Loan Mortgage Pass-Through Trust
) 22
5 4
¥ 48 40
2910% due 0272 10 8
B 537% due 022002036 ic] il 25
Credit-Based Asset Servicing & Securitization LLC
2270% due 072572037 183 125
CS First Boston Mortgage Backed Pass-Through
Certificates
1 1
Downey Savings & Loan Association Mortgage Loan Trust
SETT% due DBM32045 4 3

First Horizon Mortyage Pass-Through Trust
4 715% due DBZ572035 ic] B i

Freddie Mac Multifamily Structured Pass-Through
Certificates
3 B00% due 0172572029 200 189

Greenpoint Mortgage Pass-Through Certificates

T25% due 10v252033 1 1
GSR Mortgage Loan Trust
B 760% due 032572033 4 3

HarborView Mortgage Loan Trust

4.201% due 071132035 (c] B 5

IndyMac INDX Mortgage Loan Trust

3916% due 1272572034 8 B

JPMCC Commercial Mortgage Securities Trust

3 723% due 0311572050 100 92

JPMDB Commercial Mortgage Securities Trust

3 B94% due 031152060 100 a2

JPMorgan Chase Commercial Mortgage Securities Trust

2B12% due 011672037 100 Ll

JPMorgan Mortgage Trust

3.854% due 1172572033 10 4

6 5

bl il

I.lhrna Asset-Backed Securities Ionﬁp Loan Trust
8 240% due DB/252037 bl 14

Long Beach Mortgage Loan Trust
5710% due 1072572034 § Ms 36

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

due 1215203 k1) 35
Merrill Lynch Mortgage Investors Trust
4.356% due 02252033 12 1
Morgan Stanley Bank of America Merrill Lynch Trust
3 dug 1111572049 100 on
Morgan Stanley Capital | Trust
3 530% due DBM1572050 100 a2

Nomura Asset Acceptance Corporation Alternative Loan
Trust

3.864% due 107252035 17 10
Residential Asset Securitization Trust
5 500% due DB/2572033 3 35

Securitized Asset-Backed Receivables LLC Trust

due 052572037 ic Py
Sequoia Mortgage Trust

1% due 04702035 B B
Slnctlml Adjustable Rate Mortgage |.0il Trm

TE% due 027752034 ]

L B due 05252037 ‘E: B

S701% due 047572034 ] ]
Structured Asset Mortgage Investments Il Trust

43 el

B

Structured Asset Securities Corporation Mortgage Loan
Trust

B.E70% due 04252035 4 4

‘WaMu Mortgage Pass-Through Certificates Trust

4 016% due 037257203 51 51

o™

% due 02252034 ® 35

4:530% due OB/25203: 7 7
5770% due D1/252045 §
2,791

is, Electric Agency Revenue Bonds, Series 2009
due 020172035 200 n

Oldah oma Development Finance Authority, Revenue
Bonds, Series 2022
S057% due 0200172052 100 101
318

B &
il 1
3 ki
&7 55
il 18
4 41

7 7

Fannie Mag, TBA (d)
2.500% due 06/01/2023




PRINCIPAL
AMOUNT
1000s!
Freddie Mac
E.000% due 1201/2033 $ 445
6.000% due 041572036 n
Ginnie Mae
3.000% due 04202047 148
3 B00% due 01/20V2048 180
S000% due 0211572039 148

Treasury Inflation Protected Securities (e)

0.375% due 0711572027 456
0625 due 07152032 0
0.750% due 021152043 (k) m
1.125% due 01/152033 1,324
1625 due 10152027 2,358
U.S. Treasury Bonds

1.625% due 111152050 pary
1875 due 021152041 3,850

1.875% due 111152051
2.000% due 111672041
2 200% due 0211572052 3
2.37%% dus 0211572042 200

18,277
73,239

2.500% due 0211572045 134
76754 due 051572043 1
2875 due 051572052 400
3625 due 08/1572043 s
38754 due 0211572043 70
4.000% due 117152042 1,200
4 3754 due 091572041 m
U.5. Treasury Notes

0.375% due 043072025 1]
2.750% due 08/31/2023 1,700
2750% due 022872025 500
Total United States

[Cost $77.409)

Ameren Corp.
S.426% due 07/24/2023 (1) 500

American Electric Power Co., Inc.
5 576% due 0RM472023 if)

Constellation Brands, Inc.

3,038

11,300

SE11% due 070372023 if) 500
Dominion Energy, Inc.

5453% due 072672023 (1) 300
Electricite de France S.A. if}

5 5947% due 080372023 350
5 547% due 0R/AD4/72023 35
Marriott International, lnc.

S443% due OFAB2023 i) s 1}
Mondelez International, Inc.

5465% due 0A/A01/2023 i) 400
REPUR REEME

TIME DEPDSITS 0.8%

Australia and Mew Zealand Ban

3020% due 07/032023 AUD s}

134
150
1)

38,100

455
192
a2
1,268
gl

144
2,199
2864
230
20
0
104

332
208
215
1,193
243

1,533
B,557

[SHORT-TERM INSTRUMENTS 36.9%

438

391

500

293

348
8

b 1]

pisli]

35

Bank of Nova Scotia

3790% due 070472023 CAD
4 570% due 070372023 §
ENF Paribas Bank

(0.370%| due 070372023 ¥
2 220°% due 070372023 DKE
2 470% due 070372023 SEK
2 B5% due 070372023 0K
J020% due 070372023 AUD
3.050% due 070372023 360
3720 due 070372023 HED
4 150% due 070372023 NZD
Brown Erothers Harriman & Co.
(0:370%) due 07/03:2023 ¥
0 B5% due 070372023 CHE
4.170% due 07/032023 GBP
Citibank N.A

4 570 due 070372023 ]
DES Bank Ltd.

4 570 due 070372023

DnB Bank ASA

2 470% due 070372023 SEE
3 020% due 070372023 ALID
HSEC Bank

3.050% due 070372023 360
3 720% due 070372023 HKD
HSEC Bank PLC

2 B2 due 010372023 ELR
4.170% due 070372023 GBP
JPMorgan Chase Bank N.A.

4 57 due 070372023 H
MUFG Bank Ltd.

(0:370%) due 07/0372023 ¥
Royal Bank of Canada

3 790% due 070472023 CAD
Sumitomo Mitsui Ban|

(0.370%| due 070372023 ¥
2 B20% due 070372023 ELIR
4.170% due 07/0372023 GBP
4 570% due 070372023 i
Sumitomo Mitsui Trust Bank Ltd.
(0:370% ) due 07/0372023 ¥
2 B20% due 070372023 ELIR
4 170% due 070372023 GEBP
4 570% due 070372023 5
(0:244%) due 07032023 1) ¥

0.200%) due 077242073 11)
0.200%) due O7/18/2023 |g)
(0. 156%) due 0871172023 (g)
(0. 193%) due 087142023 (g)
(00 1929%) due 0773172023 [g)
0. 196%} due D8/26/2023 {g]
0. 186%) due 08/21/2023 1)
0. 152%) e DADA2073 11)
0. 150%} due D3/252023 11)
0 143%) due 100272073 {d]ig)

Total Short-Term Instruments
(Cost 351,337)

SBI—PIMCO HBRE#FO7+777>F (DC)
Y

FRINCIFAL

AMDUNT WALUE
(000s) (200}
) bit|

9 ]

B 0

4 ]

5 5

587 3}
17 i}

4 3

2 3

85 52

1 ]

! ]

1 2

i} i}

52 52

18 7

64 4

1 1

17 15

98 107

17 Z

1l a1

16 ]

2 16

153 1

15 17

45 o7

0 101

41 ]

25 a

) 74

118 118
1,045

530,000 3,667
160,000 1,107
44,000 S
§53,000 6,535
630,000 4,360
27,000 187
50,000 3,875
420,000 2,308
396,000 2,74
630,000 4,775
530,000 3,66R
34,482

Total Investments in Securities 128.9%

(Cost $185,363)

Financial Derivative
Instruments (i) 0.2%
(Cost or Premiums, net $(18))
Other Assets and Li
Net Assets 100.0%

ities, net 29.1%)

§

VALUE
{000s)

174,375

24

139,447}

135,252




SBI—PIMCO H#REHFOF+7T772F (DC)

NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
{a) Contingent convertible security.
{b) Perpetual maturity; date shown, if applicable, represents next contractual call date.
{e)} Security is in default.
(d) When-lssued security.
(e} Principal amount of ity is adjusted for infl
{fl Couponrepresents a yield to maturity.
{g) Couponrep ts a weightb ge yield to maturity
Market Value
uisi Market as Percentage of
Issuer ipti Coupon Date Cost Value Net Assets
Detsache Bank A0 3035% LT ] 473
Dracle Corp. : m 16
Total Restricted Securities § 682 § 548

EORROWINGS AND DTHER FINANCING TRANSACTIONS

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, 10 be
Counterparty Rate Date Date Amount C ized By at Value at Value Received"
BPS 5 1B0% 06302023 o703z 5 11,300 U5, Treasury Inflation Protected Securites
01754 due 07152031 $ 11,588 § 11300 % 11,306
Total Repurchase Agreements 5 (11,585 % 11,300 % 11,305
Maturity Principal Payable for
Counterparty Description Coupon Date Amount Proceeds Short Sales
ML Fannig Mae, THA M 00172053 4 4440 513843 % )]
Total Short Sales (2.7%) $ 1384 3 (3,627)
The fallowing iz a summary by counterparty of the market valy ronwings and Other Financing Trargactions and collateral pladgarreceivad) 2 of June 30, 2023
Repurchase
Agreement Payable for Total
Procesds Reverse Payable for Borrowings and
tobe Repurchase Sale-Buyback Payable for Other Financing Collateral
Counterparty Received Ag T i Short Sales Tr Pledgedi(R Net Exposure®
Global/Master Repurchase Agreement
BPS 5 11,308 % 0% 0% 0% 1,305 3 (11,8850 % (280]
Master Securities Forward Transactions Agreement
MSC 0 0 0 (3,627 (3,627) 0 (3,627
Total Borrowings and Other Financing Transactions  $ 11,305 $ 0 ] 0 $ (3,627)

" Includes accrued interest
™ Net exposure represents the net receivablef(payable) that would be due from/to the counterparty in the event of default. Bxposure from borrowings and other financing transactions can orly be netted across transactions governed under the
same master agreement with the same legal entity. See Mate 8, Master Netting Arrangements, in the Hotes to Financial Statements for more information regarding master netting arrangements.

The average amourt of brrowings oustarging during the period ended June 30, 2023 wes $00 at a weightad averape interest rata of 1.026%. Averape kimowings may include sale-buyhack tansections and reverse repurchese agreements, if
held during the period.
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FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED
UTTEN OPTIONS:

Strike Expiration #of Premiums Market
Description Price Date Contracts [Received) Valug
Call -1 S Treasury Bond August 2023 Funres $ 13100 072142023 1 E (1 § 0
Put - U3, Treasury Bond August 2023 Futures 123.000 021azs i 0 0
Total Written Options $ [ $ 0

Unrealized
Expiration #of Appreciation/ Variation Margin

Description Type Month Contracts _ {Depreciation) Asset Liability
3Month SOFR December Futures 3hort 0372024 Ll § 108 $ 0 3% [E7)
Australia Government 3-Year Bord September Futures Short D3/2023 ki 19 13 ]
Australia Gowernment 10-Year Bord Sepember Futures Shart 0972023 14 5 13 o
Canada Government 10-Year Bond September Fulres Leng 032023 17 (23) 12 0
Euro-Hobd 5-Year Mote September Fuiures Shart 02023 ] 44 0 0
Eura-BTP 10-Year Bond Septembear Futures Lang 082023 3 3 0 13
Euro-Bund 10-¥ear Bord September Futures Shart nasnzs 18 25 15 0
Euro-Bueel 30-Year Bond September Fulures Long 0972023 2 4 0 12
Eurc-OAT 10-Year Bond September Futures Shart a2 g E g n
Eur-Schate 2-Year Note September Futres Shart 097023 2 o 19 o
Japen Goveroment 10-Year Bond Seprember Fules Short 0972023 i (4 0 0
U3, Treasury 2-Year Note Seplemiber Futures Shart 097023 2 [it+] 0 il
U5, Treasury Sear Note Septamier Fulures Leng 032023 1 (23) 1 0
115 Treasury 10-Year Note Saptember Futures Long 037023 82 (a7 an ]
U5, Treasury 20-Year Bond Septermber Futures Short 02023 2 1 0 [2)
U5 Treasury Uira 10-¥ear Note September Fuures Shart 097023 Ml 28 0 1)
U5, Treasury Uitra 30-Year Bond September Futures Shart 0972023 1 0 0 12
United Kingdom Treasury 10-Year Gilt September Fuures Long 0972023 1] (11 0 [El]
Total Futures Contracts $ 146 $ 141 $ (83)

[SWAP AGREEMENTS:

Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation] Variation Margin
Entity Receive Rate Date June 30, 20237 Amount™ Value preciati Asset Liability
ATAT, Inc 1 000% OEFR072026 01 744% $ 100 4 1 H i ] 1] ] 1]
ATET, Inc 1.000% UEF2072028 0.363% 100 il 1 1] 1]
Brinigh Telecommuncations PLC 1.000% 120207028 12244 ELR 100 (1] 1 1] 1]
5 il 3 1 H 0 H 0
Fixed Deal Maturity Notional Market Appreciation/ Variation Margi
Index/Tranches (Pay) Rate Date Amount™ Value® Depreciation) Asset Liahility
COXIG-4D Index [1.000%) 052072033 ) 1,400 4 5 5 114 3 o 5 &)
Unrealized
Fixed Deal Maturity Notional Market Appreciation/ Variation Margin
Index/Tranches Date Amount"! Value™ (Depreciation) Asset Liability
COIG-4D Trfes 1.000% UB72073078 3 13,200 & m 5 92 5 17 H 1]

20
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Unrealized

PayiReceive Notional Market Appreciationf Variation Margin
Floating Rate Floating Rate Index Fixed Rate Amount Valug {Depreciation) Asset Liability
Fay 3Month Canadian Bark B 0.200% CAD EO0 $ 1201 H 120} $ o3 ]
Pay 3onth Canadian Bark B 1.900% 2,000 11741 [137) 10 0
Pay 3Month Caradan Bark B 2 200% 3 |E&| 4 n
Pay 3Maorth Canad 1 75l% 0 1al 0 ]
Pay 3hdorih FR& b 4.000% HaD (113 0 i
Pay 3Manith FRA Naw 1.250% (ale]} 0 0
Fay 3Morit FRA News Zealard Bark Bill 3790% 12 0 il
Recene 3Manth THOR 2000% THE 14 4 0
Fay 3hortt THOR 2T90% 2 0 i3
Pay 3Month LISO-LBOR 1 BESY b 17l 0 ]
Fay 3orth USD-LBOR 0.000% 1741 0 0
Receive 3horth LIE0-LBOR 1 S00% 25 0 il
Pay 2131% ALD 145] 0 i
Fay 2.100% 1231 0 i
Pay 4750 ] 3 il ¥
Pay® 4.500% 5 ] i
Pay 4100% [24]} [47 0
Fay B 0.550% ELR 1o 10 0
Fay g-Month EUR IB0R 0.500% 121572028 143) (B4 Y
Pay® 6-Month EURIBOR 3.000% 037192027 (1] (34) 0
Pay 6-Month EURIBOR 0.650% 04/12/2027 (118) (108 0
Pay 6-Month EURIBOR 0.650% 05/11/2027 (89) (81 0
pay® 6-Month EURIBOR 3.000% 09/20/2028 15,800 (162) 21 0
Pay 6-Month EURIBOR 2.547% 03/09/2033 550 124] 24 0
Pay 6-Month EURIBOR 1.750% 03/15/2033 100 (1] (1 0
Receive® 6-Month EURIBOR 3.000% 031572033 2,800 137 (19 5
Pay B6-Month EURIBOR (0.175%) 03/17/2033 300 (269) (269) 0
Paylt! 6-Month EURIBOR 3.000% 09/20/2033 11,400 19 79 0
Receive 6-vonth EURIBOR 0.000% 03/17/2053 300 71 171 1
Receive® 6-Month EURIBOR 2.500% 09/20/2053 2,200 6 89 17 0
Receive® Bank of Japan Uncollateralized

Overnight Call Rate 0.850% 09/20/2033 ¥ 570,000 190) (15) 8 0
Pay! Canadian Overnight Repo Rate

Average 3.500% 051102025 CAD 19,700 (147) (85) 15 0
Pay Euro Short-Term Rate 2.750% 06/21/2024 EUR 6,100 70) 70) 0 (2]
Pay [BMEXID 8.450% 01/24{2028 AN 6,900 0 0 0 0
Pay IBMEXID 5.970% 05/06/2030 2,300 (19) (18] 0 (1
Pay KRW-CO-(SDA-Bloomberg 3.500% 092172027 KRW 4,454,900 i1 12 0 (8)
Receive KRW-CD4(SDA-Bloomberg 3.250% 03/15/2033 1,167,010 13 5 3 0
Receive®! KRW-CO-KSDA-Bloomberg 3.250% 09/20/2033 523,170 5 1 2 0
Receive Secured Overnight Finarcing Rate 0.000% 08/04/2023 5 12,700 175 175 0 0
Pay Secured Overnight Finarcing Rate 1.270% 11/04/2023 12,700 (278) (278) 1 0
Receive® Secured Overnight Finarcing Rate 1.500% 06/21/2024 2,400 Al 144 0 W]
Receive Secured Overnight Finarcing Rate 1.090% 12/15/2024 1,000 76 42 0 0
Receive! Secured Overnight Finarzing Rate 3.200% 05/10/2025 15,300 170 32 0 (3
Receive® Secured Overnight Finarcing Rate 4250% 12/20/2025 8,800 13 28 0 0
Receive Secured Overnight Finarcing Rate 3.196% 02/28/2027 3,280 125 125 0 (1
Receive Secured Overnight Finarcing Rate 1.750% 06/15/2027 1,300 112 24 0 (6)
Receive Secured Overnight Finarcing Rate 3.500% 03/10/2028 1,400 15 38 0 (1
Pay® Secured Overnight Finarzing Rate 1.665% 01/12/2029 1,900 (226) 1226) 1 0
Pay Secured Overnight Finarcing Rate 1.000% 06/15/2023 800 (119) (46) 1 0
Paylt! Secured Overnight Finarcing Rate 3.500% 121202030 2,300 (4) (25) 3 0
Receive Secured Overnight Finarcing Rate 2.750% 09/21/2032 1,500 115 75 0 (3
Receive® Secured Overnight Finarcing Rate 3.500% 12/20/2033 1,000 15) 5 0 13
Pay Singapore Overnight Index Average 3.000% 06/15/2027 SGD 1,100 112 (22) 0 (2)
Receive Singapore Overright Index Average 3.000% 12/21/2032 300 3 i 1 0
pay® Sterling Overnight Interbank

Average Rate 3.500% 09/20/2033 GBP 1,600 121 (87) 0 (13
Pay! Sterling Overnight Interbarnk

Average Rate 3.260% 09/20/2053 200 124 (18) 0 2
Pay Swiss Overnight Rate Average (0.500%) 09/15/2026 CHF 1,300 (125) (13) 0 (12)

$ {1,710 $ (1,186) $ 86 ¢ 1293]

Total Swap Agreements 5 (1504 $(1,107) § 103 §  (298)
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The fellowng & a sumimary of the market value ard wvanabon margn of Exchenge-Traded or Centrally Cheared Fnancidl Denvatne Irstruments a5 of Jure 30, 2003

[L3] Securities with an aggregate market value of $19 and cash of $2,804 have been pledged as collateral for exchange-traded and centrally cleared financial

derivative instruments as of June 30, 2023. See Note 8, Master Netting Arrangements, in the Neotes to Financial Statements for mere information regarding
master netting arrangements.

Financial Derivative Assets Financial Derivative Li [
Variation Margin Variation Margin
Market Valug Asset Market Value Liability
Purchased Swap Written Swap
Options Futures Agresments Total Options Futures Agreements Total
Total Exchange-Traded or Centrally Cleared $ 0 % 141 % 103 ¢ 244 & 0 % 193) # (298) % 1391)

1) FINANCIAL DERIVATIVE INSTRUMENT

If the Fund is a seler of protection and a credit evert occurs, & dedned under the terms of that parccular swen agreement, the Fund wil exther i) pay 1o the buyer of protectian an amount equal ta the natonal smount of the swep and
take defivery of the referenced cbligaton or underdang secunnies camprsing the referenced index o i) pay & net settlement amourt in the form of cash or secuntes equal tthe nononal amaunt of the swap less the recovery value of the
refererced obbgsmon or underiying secunnes compnsing the referenced index

I the: Fured 15 a buyer of protecton and a credt svent s, o defined under the eims of deat p
ani deliver the referenced obligaoon or undertying securines comprising the referenced index or (il receive 3 net semkement amount n
refererced cbgetion or underhing secun ies comprizing the refererced index

Irnpied credit sproads, repesented in ateaute terms, uilesd in determurng the market value of credt delault saep agresments on corparzle esues, LS, Mungcipal s of siaregn s o cll'pwulilul sene & nifca o of the
corent starus of the paymenvperformarce risk and represant the |kelihood ar risk of default for the credic demianve. The implied creditspread of a peeticular referenced enary refleczs e cosr of buyingfselling proweeton and may inchide
upfon pyments requred to be made to enter ineo the agreement. Wider credit spreads reprisent 3 detenceaon of the refererced entity's credit soundrss and o greater Brelihood or ret of defautor other credit swent occurng &5
defired under the tems of rhe agaemerr.
it MInum potent il & L

er (i) recen from the seller of proteston an amount eqel m the notional amount of te swap
ofcash or secunes equal w0 e nononal smaunt of the swap less the recovery value of the

PUAI0N OF i 5 of thean e 5 ]

L il far g ety oy e & indicators of the cument 3 h ' ity [ prahi) for 1k it} \tn\rll\n should the
notonal amount of the swap agreement be doeedbold 26 of the period end Increasing market values, in sbsclue 1ems when compared 1o the nodonal amount of the swep, represent a deterioestion of te referenced underying's credic
soundness and a greates lkelihood or risk of default or other crecit event ccouring as defined under the terms of te agreemen
This iretrument b & fanaard starhing ethectne date. See Note 7, Secuntes Transachons snd Invistment leneme, in the Notes ta Financial Statements for Further information

VER THE COUNTER

Settlement Currency to Currency to Unrealized Appreciation/(Depreciation)

Counterparty Month be Delivered be Received RAsset Liability

vl 072023 ALD i 3 3 $ il i Al
A onz023 5 ] AUD 120 0 ]
vl 037023 ALD 120 k] a0 il ]
BO& 0123 ] 390 M FALES a ]
BOA 7023 42 ] [ il ]
BO& 02023 EUR ==} 4 206 1 ]
B4 03 3 JPY 109,192 192 30 ]
] 02023 $ 12 Can 16 il ]
B 082023 1,238 CNY B307 0 (55
] 037023 KRW 1,080,744 5 250 13 ]
BOA 02023 WD 5193 10| 4 ]
BOA 09/2023 $ 240 I0R 3,587,141 0 (1
BOA 09/2023 353 INR 29,226 2 0
BPS 07/2023 AUD 5 $ 38 0 0
BPS 072023 N 57 AUD 86 0 0
BPS 07/2023 121 LK 2,605 0 (2)
BPS 07/2023 2,234 Y 310,488 0 (86)
BPS 08/2023 AUD 96 $ 57 0 0
BPS 08/2023 CNY 488 66 1 0
BPS 09/2023 EUR 169 183 0 i
BPS 08/2023 WO 2,602 85 2 0
BPS 08/2023 B 28 AUD 43 1 0
BPS 08/2023 716 CNH 4,944 0 (34)
BPS 08/2023 1,601 CNY 10,956 0 (85)
BPS 09/2023 598 ELR o47 0 0
BPS 08/2023 1,386 JPY 199,434 1 0
BPS 08/2023 28 TWO 855 0 (1]
BPS 09/2023 THB 2 $ 0 0 0
BPS 09/2023 5 7 IDR 403,181 0 0
BRC 07/2023 JY 530,000 $ 4,119 42 0
BRC 07/2023 84,000 643 67 0
BRC 072023 PHP 22,042 392 0 (6]
BRC 07/2023 5 1,034 MYR 4,745 0 (16)
BRC 07/2023 124 RON 560 0 (1

22
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Settlement Currency to Currency to Unrealized Appreciation/iDepreciation)
Counterparty Month be Deli be i RAszet Limbility
0572023 GEP 5 $ 0 El 12)
% 4 1 ]
R 2 0
s § 1% ]
PHP i 18)
3 coe 1] ]
LS 0 12)
P 5 ] 18
s (2 0 11
ALD ] il ]
Can 3 0 ]
CNY 1,001 1 ]
DKK 1} (50
ELR 1] ]
GRP a4 i} [ 10}
60,803 17 ]
TAND 2,504 2 ]
$ 1,347 (] ]
L] cLe 3 1 ]
062023 355 CNY 2,463 U 12}
08/2023 266 EUR 248 5 0
08/2023 369 NOK 3,054 0 3
08/2023 564 SEK 5,925 0 (35
09/2023 KRW 64,315 $ 49 0 0
09/2023 5 4 KR 4,789 0 0
08/2023 CNH 4,962 H 723 38 0
08/2023 5 73 DKK 500 0 0
07/2023 25 CLP 19,965 0 0
07/2023 NZD 847 AUD 778 0 i
08/2023 CNH 2,429 H 348 13 0
08/2023 B 314 CHF 218 0 (2]
08/2023 162 NOK 1,723 0 in
09/2023 358 THE 12,331 0 (7
08/2023 CNH 326 3 L 2 0
08/2023 Nad 390,000 2,834 12 0
08/2023 s 417 NOK 4,312 0 (8]
07/2023 JY 36,782 ELR 247 15 0
07/2023 103,858 H 725 8 0
07/2023 KRW 1,206,363 943 27 0
07/2023 SGD 21 18 0 0
08/2023 CNH 8,072 1,132 19 0
08/2023 5 2,209 CAD 2,953 24 0
08/2023 473 CHF 416 0 (6)
08/2023 574 CNH 3,969 0 (27
08/2023 1,483 CNY 10,142 0 (80)
09/2023 108 ELR 97 0 0
08/2023 297 GBP 234 1 0
08/2023 67 HUF 23375 1 0
08/2023 725 Y 108,218 0 7
08/2023 B0 NOK 636 0 (1
09/2023 100 IDR 1,500,538 0 0
09/2023 1 7,881 0 0
09/2023 5% ILS 200 0 (2]
09/2023 85 PEN 314 1 0
JPM 09/2023 340 THB 11,861 0 (9)
JPM 12/2023 676 INR 55,784 0 0
MBC 07/2023 Nad 160,000 H 1,225 115 0
MBC 07/2023 6,100 43 1 0
MBC 08/2023 CAD 36 72 0 (1
MBC 08/2023 CNH 2,104 302 12 0
MBC 08/2023 CNY 468 66 1 0
MBC 08/2023 Nad 420,000 3,074 148 0
MBC 09/2023 TWD 249 8 0 0
MBC 08/2023 5 25,193 EUR 22,838 0 (230
MBC 09/2023 Nad 953,000 H 6,942 n 0
MBC 09/2023 KRW 905,698 710 20 0
WY1 07/2023 1OR 945,619 63 0 0
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Settlement Currency to Currency to Unrealized Appreciation/iDepreciation)

Counterparty be Deli be i RAszet Limbility

ki FLN 5 7 $ 0 El ]
MY 5 1] ]
'} F ] 14}
MY AUD 5 1] ]
MY CAD i ]
MY CHF 15 1] ]
MY CHH 73 0 0
MY [IKE 15 il ]
MY ELR 1808 0 [19)
MY GEP 66 il ]
MY NOK k] 0 ]
MY NZD B 1] ]
MY SEK 17 i 0
MY o 50 12 ]
MY % 13 2 0
MY 0 ]
MY 1 ]
'} ] ]
MY ] Al
W 062023 U 0
WY1 08/2023 NOK 4 0
MY 08/2023 SEK 0 0
WY1 09/2023 (G $ 795 20 0
MY! 09/2023 MXN 6 0 0
WY1 09/2023 5 IDR 346,441 0 0
WY1 09/2023 221,852 0 0
MY! 09/2023 THB 5316 0 L}
NGF 08/2023 CNH 6,067 0 (47)
MGF 092023 SGD $ 528 7 0
RBC 082023 B GBP 45 0 0
RBC 08/2023 MXN 1,516 0 0
SCX 0712023 AUD 177 0 0
SCX 0772023 NZD 181 1 0
SCX 08/2023 AUD 177 4 117 0 0
SCX 08/2023 CHY 305 43 1 0
SCX 08/2023 TWD 11,243 368 7 0
SCX 08/2023 B 273 CHH 1,881 0 (14
SCX 08/2023 3,945 CNY 26,930 0 (218)
SCX 09/2023 TWD 4,368 $ 143 3 0
SCX 0972023 5 48 IDR 664,956 0 0
SCX 092023 525 7,804,101 0 (6]
SCX 092023 343 THB 12,068 0 (6]
S0G 07/2023 AUD 367 $ 240 0 (4)
306G 07/2023 H 2718 PLN 1,198 17 0
S0G 07/2023 140 SGD 185 0 (3)
3B 07/2023 CLP 19,994 $ 25 0 0
SSB 072023 JPY 27,000 205 17 0
SSB 08/2023 630,000 4,748 359 0
35B 082023 B 25 CLp 20,082 0 0
TOR 07/2023 AUD 194 $ 127 0 (2)
TOR 07/2023 NZD 250 162 0 in
TOR 072023 5 144 AUD 21 1 0
TOR 08/2023 AUD 217 $ 144 0 (1]
TOR 082023 B 42 HUF 14,805 0 0
TOR 08/2023 152 NZD 250 1 0
TOR 092023 Sy 690,000 4 4,897 60 0
UAG 0712023 AUD 44 29 0 0
UAG 07/2023 4 69 AUD 105 0 0
UAG 08/2023 AUD 106 $ 69 0 0
UAG 08/2023 CAD 66 43 0 (1
UAG 082023 H 259 (GBP 205 2 0
UAG 09/2023 SGD 205 $ 154 1 0
UAG 09/2023 s 43 ILS 173 0 12)
UAG 092023 334 INR 27,648 2 0

1
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Settlement Currency to Currency to Unrealized Appreciation/iDepreciation)
Counterparty be Deli be i RAszet Limbility
[ Al0 $ 43 $ a 5 1
Bo4 CAD 358 0 [10)
BOA LLF ! ] 0
BOA 10 1] I
B4 B i ]
BOA B 1] ]
B4 i 1 0
({0 072023 ] il ]
B4 072023 5 0 0
({0 072023 7 4 i} ]
BOA 0 3 o] ! 0 ]
BOA C 0 1 1] ]
B0 3 4 0 ]
BOA 1] ]
BOw 1 i} 1]
B4 1 0 ]
BOA 5 il ]
BDA 0 1 ] ]
BOA 072023 7 il ]
BOA 0#r2023 3 /9 U 0
BOA 07/2023 & 505 0 0
BOA 07/2023 0 0 0 0
BOA 0872023 CLP 5,630 7 0 0
BOA 08/2023 DKK 73 11 0 0
BOA 08/2023 PEN 25 7 0 0
BOA 08/2023 PLN 79 19 0 0
BOA 08/2023 SEK 505 47 0 0
BOA 08/2023 SGD 0 0 0 0
BPS 072023 2K 310 14 0 0
BPS 072023 DKK 0 0 0 0
BPS 072023 JPY 48,912 339 1 0
BPS 0712023 3,320 23 0 0
BPS 0712023 NZD 1 0 0 0
BPS 07/2023 E 35 AUD 53 0 0
BPS 072023 60 CHF 54 0 0
BPS 0772023 385 CNY 2,117 0 (2]
BPS 0712023 2,623 EUR 2,394 0 (1)
BPS 0712023 23 JPY 3,320 0 0
BPS 07/2023 3,482 433,803 0 (135)
BPS 07/2023 1 NOK 13 0 0
BPS 08/2023 AUD 28 $ 19 0 0
BPS 08/2023 CHF 53 60 0 0
BPS 08/2023 CNY 2,868 370 1 0
BPS 08/2023 EUR 2,302 2,626 11 0
BPS 08/2023 NOK 13 1 0 0
BPS 09/2023 s 11 CNY 77 0 0
BPS 08/2023 331 JPY 47,538 0 0
BRC 07/2023 PLN 79 H 19 0 (1]
BRC 07/2023 5 1 Jy 110 0 0
BRC 07/2023 136 KR 178,132 0 0
BRC 08/2023 KRW 178,907 3 136 0 0
CBIC 07/2023 JPY 172 5 0 0
CBKC 07/2023 XN 748 2 0 2
CBIK 07/2023 NOK 5 0 0 0
CBK 07/2023 5 0 CNY 144 0 0
CBK 07/2023 83 EUR 82 1 0
CBIC 07/2023 43 WXN 745 0 0
CBIC 09/2023 MXN 745 $ 43 0 0
GLM 07/2023 cop 45,955 1 0 0
GLM 07/2023 MYR 204 16 2 0
GLM 07/2023 5 11 cop 45,955 0 0
GLM 07/2023 7 NOK 80 0 0
GLM 09/2023 cop 45,955 $ 11 0 0
GLM 08/2023 NOK 80 7 0 0
IND 07/2023 DKK 119 17 0 0
2 5 IND 07/2023 5 2 CHF 1 0 0
IND 08/2023 CHF 1 $ 2 0 0
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Settlement Currency to Currency to Unrealized Appreciation/iDepreciation)

Counterparty be Deli be i RAszet Limbility

M BY 66,610 3 3 1 B 0
Jru 3 1 360 1] ]
JPM 360 ? $ ] 0
JPM 3 4T JFY 1} I
MBC CNY s § i ]
MBC GBF 4 1] [14)
MBC PY 601,538 7 0
MBC 072023 G0 32 il ]
MBL 072023 $ £} CAD 1 0
MBC B EUR il ]
MBC 42 GBp 34 1 ]
MBC 1.243 JPY 1} [45)
MBC 34970 ] 12)
MYl CHF 1 $ 1] ]
MYl (83 57 i} 1]
MY JBY 3,883 i ]
MYI KRW 317 ] il ]
MYl 07 SEK 435 48 ] ]
MYI 072023 3 n LaD 24 il ]
W 0#r2023 14 Wil 31 U 0
WY1 07/2023 10 DK 65 0 0
MY 07/2023 21 GBP 17 0 0
WY1 07/2023 B0 IDR 901,800 0 0
MYI 07/2023 3,008 JPY 417,698 0 (119
WY1 07/2023 44 MYR 204 0 0
WY1 07/2023 25 SGD 34 0 0
MYl 08/2023 CZK 311 5 14 0 0
WY1 08/2023 DKK 65 10 0 0
MYI 09/2023 DR 902,141 60 0 0
WY1 08/2023 MYR 204 44 0 0
WY1 08/2023 SGD 34 25 0 0
MY! 08/2023 5 0 [KRWY 317 0 0
RBC 07/2023 5 CAD 6 0 0
RBC 07/2023 3,008 JPY 417,689 0 (118)
SCX 07/2023 ALD 72 H 4 0 (1
SCX 072023 CHF 52 58 0 0
SCX 07/2023 NZD 19 12 0 0
SCX 07/2023 5 38 AUD 58 0 0
SCX 07/2023 1 CNY 7 0 0
SCX 07/2023 0 IDR 1,273 0 0
SCX 072023 4 JPY 488 0 0
SCX 08/2023 ALD 5 5 38 0 0
SCX 08/2023 CNY 7 1 0 0
306G 07/2023 AUD 81 53 0 im
S0G 07/2023 EUR 2,483 2,650 0 (38)
S0G 07/2023 HKD 19 2 0 0
S0G 07/2023 IDR 4,723 0 0 0
S0G 07/2023 5 4 CNY 294 0 0
306G 08/2023 0 IDR 4,725 0 0
TOR 07/2023 ALD 43 $ 28 0 (1
TOR 07/2023 JPY 483,704 3359 12 0
TOR 07/2023 5 4 AUD Al 0 0
TOR 072023 332 CAD 439 0 0
TOR 07/2023 468 GBP 369 0 0
TOR 07/2023 8 HUF 2,804 0 0
TOR 07/2023 16 NZD 27 0 0
TOR 08/2023 ALD 7 H 4 0 0
TOR 09/2023 CAD 439 332 0 0
TOR 08/2023 GBP 389 468 0 0
TOR 08/2023 HUF 2,825 8 0 0
TOR 08/2023 NZD 27 16 0 0
TOR 08/2023 5 3399 JPY 481,693 0 (1
UAG 07/2023 AUD 19 $ 10 0 0
UAG 07/2023 CHF 3 4 0 0
UAG 07/2023 CNY 3,200 455 14 0
UAG 07/2023 CZK 0 0 0 0
UAG 07/2023 IR 898,375 60 0 0
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Settlement Currency to Currency to Unrealized Appreciation/iDepreciation)
Counterparty Month be Deli be i Asset Liability
[IETH] 7023 Y 285575 $ 1560 $ 4 g 1]
LaG rr2o23 ERW 194217 ur 1] 1]
LIAG 023 HOK, 3 4 ] ]
LaG rr2o23 360 3 2 1] 1]
UG on2023 $ &7 AUD 100 i 0
(I} o3 1 CHF 1 1] 1]
UAG 02023 k| DK il 0 0
LG 7ian23 16 [ o il 1]
UAG 02023 12 KRW 16,048 0 0
LG 7ian23 0 (hE 3 il 1]
[ICTH] 02023 AlD om0 4 Bf 0 1]
[ICE] UE2023 CHF 1 1 1] 1]
LA 02023 CNY 4575 B65 3 1]
[ICE] UE2023 OKE il 3 1] 1]
UaG 022023 (83 57 16 i} 0
UG 082023 $ 1,880 JBY 284,372 0 13
kS it 5 [520)
Total Forward Foreign Currency Contracts § 2213 E] (1.701)

IRITTEN OPTIONS:

Counterparty  Description

BFS

BFS

Jr
I
JP
JP
MY
MY
WYL
MYC
WYL
MYC
NGk
HGF

Call
Fut
Call
Call
Fug
Pug
call
Call
Call
Fu
Fut
Put
Call
Pur -

Floating Rate Index

OTC 10-Year Interest Rate Swap

= 0TC 10-Year Interest Rate Swap
- OTC 10-¥ear Interest Rate Swap
-OTC 10-¥ear Interest Rate Swap
-0OTC 10-Year Irterest Rata Swap

OTC 10-Year Irterest Rate Swap

- OTC 10-¥ear Interest Rate Swap

OTC 10+¥ear Interest Rate Swap
OTC 10-Year Interest Rate Swap
OTC 10-Year Irderest Rate Swap
OTC 10-Year Imerest Rate Swap

-0TC 10-Year Inmterest Rate Jwap
- OTC 10-ear Interest Rate Swap

OTC 10-¥ear Inferest Rata Swap

Total Written Dptions

[SWAP AGREEMENTS:

Secured Dvermight Finareng Rate
Secured Dvemight Finarcing Rate
Secured Dwarnight Financing Rate
Seoured Dwernight Fir
Secured Duamight Finarcing Rate

Secured Cvemight Finarcing Rate
Secured Duarnight Finarcing Rate
Secured (varmight Finareing Rate
Secwred Dvarnight Firarcing Rate
Secured Dvemight Finarging Rate
Secured Dermight Finarcing Rate
Secured Dvernight Finarcing Rate
Secwred Dvernight Firmarcing Rate
Secured Cvamight Finareing Rate

PayReceive
Floating Exercise  Expiration Notional Premiums Market
Rate Rate Date Amount™ (Received) Value
Receng 320  0MOBE023 m ] 1] 4 ]
Fay JB3Ps  0NUBR2023 m 1] il
Recene 1300 0102023 108 ] i]
ngRate  Recene 3260% D07/2002023 paii} i} 0
Pay 37ePe 07102023 106 1 i]
Pay JEERE 0002023 am 1 [
Recene 37200 070672023 100 1] i]
Recene 330 00023 105 0 i}
Receng J2® 004023 400 1 [
Pay ISR 0MUBR2023 m 1] ]
Fay JraPs 0N0e023 108 1 il
Pay 1670 07242023 400 ] 12)
fRecene J2Pe 0N2AR023 400 1 [
Pay TEI% 07242073 400 1 12)
& [E)] $ it}

Pay/Receive Unrealized

Floating Maturity Notional Premiums  Appreciation/  Swap Agreements, at Value
Counterparty Rate Floating Rate Index Fixed Rate Date Amount Pai i preciation)  Asset ility
BOA Fieceive Ionth MYR HLIBOR 4 000% 0652027 MYR 11,000 5 [13]] 5 26 % i 5 (32
MYL Hecene I onth MYR HLIBOR 1750% 122vnzr 2400 ] I i ]
Total Swap Agreements $ 18) 3 (26) % a 3 (34
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The fallowing

sumimany by countesarty of the market value of OTC finarcial derntae irmstrus

Fimancial Derivative Assets

Forward Forward

Foreign Total Foreign Total NetMarket  Collateral

Currency Purchased Swap Dwer the Currency Written Swap Owverthe  Value of OTC  Pledged/ Het
Counterparty Contracts Options Agresments  Counter Contracts Options  Agreements  Counter i i p -
Ad $ ] ] 0 $ ] ] i 5 (1 ¥ 1] ] ] 5 i $ (n $ 0 $
BO& 4 0 0 4 ) 1] 32 (RAL} (28] 0
BPS il ] 0 18 [ 1] ] 347] (339 0
BRC G48 1] 0 648 1] 1] |44] E04 |30
LBK n 0 0 i 0 0 11481 (11 0
DuB kil 0 il 38 1] 1] 0 il 0
FAR 0 0 0 0 0 0 0 0 0
GLM 15 0 i] 13 ] 0 11 4 ]
IND 114 0 0 14 0 1} 131 106 0
JPM a 0 ] a 1 1] [134] (ar 0 an
MBC = 0 il 51 1] 1] |235] ¥l [210] B
MYC 1] 0 il 0 131 2] k] (1] 0 (3
MY 3 0 il it (140 1] 1] [147] (108) 0 (1o8)
WGF 7 0 0 7 1471 131 0 1501 43 0 (43
REC 0 i] 0 [118) i] ] [113] (18] 0 (118}
5K 0 0 12 (248 0 0 |245] (233) 0 (233)

0 i] 17 (48] ] ] 48] (23 0 (29

558 0 ] 36 1] ] ] 0 376 45
TOR 0 i] 74 116} ] 0 1161 5 58
[ICTH] %5 i 0 55 1] 0 0 16l 43 4
Total Over the Counter  § 2,213 § 0 3 0 § 2213 $ (1,701} § (7 3 @34 3 (1,742)
" Ko
By o I V2 IFSIFLAERES GO Criky B ACTIES rarsachons governed under the same

r mong information regardng master nectng amangeme

‘AIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The fallow

i i1
master agreement with the seme legal entiry. See Note 8, Master Hem

ammary of the fair valuation of the Fund's derivative instrumes =i by risk exposure. See Mote . inthe Notes toFinancial Statements

Principal and Other

Fair Values of Financial Derivati on the of Assets and Liabilities as of June 30, 2023:

Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracis Con tracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 5 0 $ 0 $ 141 $ 141
Swap Agreements 0 17 0 0 86 103
3 0 3 17 $ 0 $ 0 3 227 3 244
Over the counter
Forward Foreign Currency Contracts $ 0 5 0 3§ 0 5 2,213 $ i} 3 2,213
3 0 $ 17 5 0 3 2,213 3 227 3 2,457
Financial Derivative Instruments - Liabilities
Exchange-traded or certrally cleared
Wiritten Optiors 3 0 $ 0 B 0 $ 0 $ 0 s 0
Futures 0 0 0 0 (93) (93)
Swvap Agreements 0 {5) 0 0 {293) (298)
3 0 3 15) 3 0 3 0 3 1386] 3 (391)
Over the counter
Forward Foreign Currercy Contracts $ 0 H 0 5 0 5 {1,701} B 0 $ {1,701
Wiritten Options 0 0 0 0 7] 7
Swap Agreements 0 0 0 0 (34) (34)
3 0 $ 0 $ 0 $ {1,701 $ 41 $ 11,742)
3 0 5 15) 3 0 5 {1,701) 5 1427 3 {2,133)
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The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2023;

Derivatives not accounted for as hedging i

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain {Loss) on Financial Derivative Instruments
Exchange-traded or certrally cleared
Futures $ 0 H 0 3 0 H 0 3 (18] 3 (18]
\Written Options 0 0 0 0 19 19
Swap Agreements 0 20 0 0 12,817 12,797
$ 0 $ 20 $ 0 $ 0 $ (2,814) $ (2,794)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 2,646 $ 0 $ 2,648
Purchased Options 0 0 0 14 (77 (63)
\iritten Options 0 3 0 4 203 210
Swap Agreements 0 16 0 0 (86) (70
3 0 3 19 5 0 3 2,664 3 40 5 2,123
$ 0 $ 33 $ 0 $ 2,664 $ 12,774 $ {71
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or certrally cleared
F 3 0 4 1] 3 ] 4 0 5 300 H 300
0 0 0 0 1 1
i 28 1] 0 2 B41
$ a $ 73 $ 0 $ 0 § 63 5 1,142
Der the countar
Forveard Foreign Currency Contracts 5 0 $ ] 5 ] $ 1624] § i ] (624
Purchazed Optors ] ] ] ] 113 msj
L il i1 0 0 48 a7
i (12 1] k1] (17
) 1 $ (13 ) ] $ : 330 3 (3049)
5 1 $ 266 5 0 $ ) 1,193 5 B33

AIR VALUE MEASUREMENTS

it the far valuatiors awordin

Fair Value at

Category and Sub-category Level 1 Level 2 Level 3 06/30/2023

Investments in Securities, at Value

s 0 s om0 3

Muortgage Backed Seunes o 1,769 0

Sovereign 0 1785 i
Bermuda

Corporate Bonds & Notes 0 97 0 9
Canada

Sovereign Issues 0 669 0 669
Cayman slands

Assat-Backed Securities 0 2,778 0 2,778

Corporate Bonds & Notes 0 550 0 550
Chile

Sovereign Issues 0 253 0 259
China

Sovereign Issues 0 4,844 0 4344
Denmark.

Corporate Bonds & Noates 0 4,918 0 4,316
France

Corporate Bonds & Notes 0 385 0 985

Sovereign Issues 0 944 0 944
Germarty

Corporate Bonds & Noates 0 664 0 664
Hungary

Sovereign lssues 0 86 0 86
Indonesia

Sovereign Isstes 0 199 0 199

0 the mputs wsed & of Jure 30, 2023 in valung the Fund's asset

Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 0B/30/2023
Investments in Securities, at Value
reland
Aszat-Hacked Secunties $ 0 & &4 5 I 4,72
Corporate Bords & Motes o 179 o} 179
Esrael
Sovereign ksues 0 151 0 151
Italy
Corporate Bonds & Notes 0 109 0 109
Souereign Issues 0 1,993 0 1,993
Japan
Corporate Bonds & Nates 0 1,767 0 1,767
Malaysia
Sovereign ksues 0 263 0 283
Mexico
Souereign Issues 0 21 0 21
Multinational
Corporate Bonds & Notes 0 388 0 388
Netherlands
Corporate Bords & Notes 0 533 0 533
Wortgage-Backed Securities 0 79 0 79
Nonway
Souereign Issues 0 54 0 54
Qatar
Corporate Bords & Notes 0 230 0 230
Sovereign ksues 0 191 0 191
Romaria
Souereign Issues 0 564 0 564



SBI—PIMCO H#REHFOF+7T772F (DC)

Fair Value at
Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Investmants in Securities, at Value

Saudi Arabia

Corporate Bonds & Notes $ 03 333 0 8 333

Sovereign Issues 0 500 0 500
Singapore

Sovereign Issues 0 214 0 214
South Korea

Sovereign Issues 0 4,884 0 4884
Spain

Sovereign lssues 0 1,293 0 1,293
Supranational

Sovereign Issues 0 332 0 332
Switzerland

Corporate Bonds & Notes 0 1,544 0 1,544
United Arab Emirates

Corporate Bonds & Notes 0 191 0 191

Sovereign lssues 0 337 0 337
United Kingdom

Corporate Bonds & Notes 0 3,034 0 3,534

Mortgage-Backed Securities 0 3,879 0 3879

Sovereign Issues 0 2,180 0 2,180
United States

Asset-Backed Securities 0 2,483 0 2,483

Corporate Bonds & Notes 0 9,270 0 9,270

Mortgage-Backed Securities 0 2,849 142 2791

Municipal Bonds & Notes 0 318 0 318

U 3. Government Agencies 0 39,100 0 39,100

1.3, Treasury Obligations 0 19,277 0 19,277
Short-Term Irstruments 0 49,843 0 49,843
Total Investments $ 0§ 174233 142§ 174375
Short Sales, at value ¥ 0§ (3627 0§ (3627
Financial Derivative Instruments - Assets

Exchange-traded or certrally

cleared 110 134 0 244

Over the counter 0 2,213 0 2213

$ 108 2347 0 s 245

Financial Derivative Instruments - Liabilities

Exchange-traded or certrally

cleared 721 (319) 0 (391

Over the counter 0 (1,742) 0 (1,742)

$ 721 % (2,081 0 & 12183

Totals § 38§ 170,892 142 $ 171,072

There were no significart trarsfers into or out of Level 3 during the period ended June 30, 2023

30
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2023FE10A3HBRAEAFL TN DHFH(20234£6 A30HRE) DIRRTT,
(1) BRETEE (2022€67818~20234E68308)

IRk (B F2KRIL)
SEFI S (S ERBERE) 1,425
MUA 97

I A& 1,622

B
R 17
MNEEA 24

EREE 41

B Ei=EA 1,481

LERBH
B EG M S (NN ERIERE) A 2412
AHBETIUNTATEB| G REBEEKERER T NTTHE| 988
BXTINTATEE| 2,496
NEEE 116

LHEIRBR 1,188

EEE 3= TR kA
BERMIS 2,349
HBETINT4TRE|I XIEFRBERERATINTTEE| A 795
Bt TINTATEE| A 785
NEBE 56

YRR T MIE 825

LHEMB LORER MBS 2,013
EROHRRIZLIMEEDEBE 3,494
HAER 9

EHeh 0 ERESNTN2HDIE, REDOEFREDIERALER, FRLRBLLSEBDEEHET,



33

SBI—PIMCO H#RE#H#F7O71+T772F (DC)
_____________________________________________________________________________________________ |

(2) BEBEMILZAM (202346 53081R*#E)

FRINCIPAL
AMOUNT VALLE

INVESTMENTS IN SECURITIES 95.0%

Autonomous City of Buenes Rires Argentina

95.317% due 03/29/2024 ARS 4574 % 3
Total Argentina ]
(Cost $42)

ERBAIJAN 13%
CORPORATE BONDS & NOTES 1.3%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 01772026 5 aw_ 1
Total Azerbaijan 293
(Cost $299)

BRAZIL 4.3%

CORPORATE BONDS & NOTES
Banco BTG Pactual S.A.

8.300% due 08152024 BARL 1,000 m

DiSA.

1.913% due 027252035 1 il

Swiss Insured Brazil Power Finance Sarl

3.850% due 07/16:2032 4,086 182
1,004

[STRUCTURED NOTES 0

Vale S.A.

1.641% due 03302172 (a) 2,100 137

Total Brazil 1.141

{Cost 51,650

AYM AN ISLANDS 0.2%
CORPORATE BONDS & NOTES 0.2%

Interoceanica IV Finance Ltd.

PRINCIPAL

AMDUNT VALLE
{D0%k) 1000k}
Total Czech Republic $ 733

(Cost $689)

DOMINICAN REPUELIC 4.2%

Dominican Republic Central Bank Notes

12 000% oue 10032025 0OP  E.300 120
13.000% due 01/3072026 13,100 5%
Dominican Republic International Bond

9.750% due 06052026 13,00 %
13 625% dee 02/03/2033 14,300 335
13 625% due 02/10V2034 200 b
Total Dominican Republic 972
[Cost $868)

Hungary Government Bond

4.750% due 11242032 HUF 3,800 25
6. 750% due 102212028 400 158
MFEB Magyar Fejlesztesi Bank Zrt

0.375% due DB/092026 EUR 100 95
6 500% due 06232028 3 200 138
Total Hemgary 476
(Cost $491)

INDIA 0.8%

CORPORRTE BONDS & NOTES 0.8%
Periama Holdings LLC

5.350% due 04192026 200 193
Total India 193
[Cost £210)

0.000% due 117302025 E 14 13
Kaisa Grosp Holdings Ltd.

11.700% due 1171172025 (b 400 il
Total Cayman Islands L]
(Cost $328)

Bonos de la Tesoreria de la Republica en pesos

5000% due 10012078 ClP 70,000 a7
6.000% due 040172033 B0,000 80
Total Chile 167
(Cost $163)

Financiera de Desarrollo Territorial S.A. Findeter

7 875% due 08122024 COP 23,000 5
Total Colombia 5
(Cost $7)

ZECH REPUBLIC 3.2%
ISOVEREIGN ISSUES 3.2%

Czech Republic Government Bond

0.250% due 02102027 ¥ 8200 k|
1.000% due 0B/26/2026 5,600 230
2.000% due 101132033 300 1
2 500% due 08252078 4,100 m

Bond
637 5% due 08152028 IDR 208,000 14
Total i 14
[Cost $14)
IRELAND 0.1%

CORPORATE BONDS & NOTES 0.1%

Alfa Bank AQ Via Alfa Bond Issuance PLC
9.350% dus DB/0B/2049 (b) RUB  B4,000 2

Total Ireland 21
(Cost $885)

ISRAEL 3.8%
[SOVEREIGN ISSUES 3.8%

Israel Government Bond

0.150% due 07/31/2023 L5 2800 780
1.500% due 11/30/2023 400 107
Total Israel 887
(Cost $924)

JAPAN 0.9%

CORPORATE BONDS & NOTES 0.9%

Mitsubishi HC Capital, Inc.
3 .960% due 091972023 5 200 189

PRINCIP AL
AMOUNT VALUE
000 06Kk}
Total Japan % 199
[Cost $200)
JERSEY, CHANNEL ISLANDS 0.9%
ORPORATE BONDS & NOTES 0.9%

Corsair International Ltd.
1.772% due 01/28/2027 ELR 100 109
B122% due 01/26/2029 100 108
Total Jersey, Channel
Islands 217
[Cost $224)

UXEMBOURG 0.0%
ORPORATE BONDS & NOTES 0.0%

Sherbank of Russia Via SB Capital 5.A.

5.125% due 10:28/2049 [b) $ W2
Total Luxembourg 12
[Cost $197)

ALAYSIA 3.4%

SOVEREIGN ISSUES 3.
ysi Eond

2 BE% due 04192031 MYR 330 ]

3 B00% due 0B/1772023 2,700 579

3.9%0% due 101572025 50 178

4.359% due 10312028 ED 13

Total Malaysia 785

[Cost £798)

EXICO 4.8%
ORPORATE BONDS & NOTES 0.2%

Petroleos Mexican os

10.000% due 020772033 $ 50 4

SOVEREIGN ISSUES 4.6%

Mexico Government International Bond

5.000% due 03062025 M#N 9,200 435

5.750% due 03052026 2,000 106

7.000% due 09032026 5,600 305

7.750% due 09292031 1,200 66

2500% due 053172029 1,400 il

10.000% due 1172072036 200 13
1,066

Total Mexice 1,112

[Cost $1,043)

ETHERLANDS 0.3%
SOVEREIGN ISSUES 0.3%

Republic of Angola Via Avenir Il BV

10.163% due 1207/2073 $ 15 15
12.772% due 071032073 48 43
Total Netherlands 64
[Cost $64)

ORPORATE BONDS & NOTES

Banco de Credito del Peru 5.A.

4 B50% due 0911772024 PEN 460 12
SOVEREIGN ISSUES 0.5%

Fendo MIVIVIENDA S.A.

7.000% due 02142024 B 16



PRINGIPAL
AMOUNT VALUE
1000K) (000K
Peru Government International Bond
7.300% due 08/12/2033 PEN 300 % 66
102
Total Peru 223
(Cost $234)
POLAND 1.4%
[SOVEREIGN ISSUES 1.4%
Poland Government International Bond
1.250% due 10/252030 PLN 500 2
2.750% due 107252023 1,100 21
Total Poland 23
(Cost $256)
[SOVEREIGN ISSUES 0.1%
i i Bond
4.750% due 10/11/2034 RON 100 13
Total Romania 13
(Cost $17)

OUTH AFRICA 5.9%
ORPORATE BOMDS & NOTES 4.

Development Bank of Southern Africa Ltd,

B 600% due 102172024 (g) AR 5700 7

Eskom Holdings SOC Ltd.

0.000% due 1273172032 4,300 48

7.850% due 04022026 12,000 B05
950

[SOVEREIGN ISSUES 1.8%

South Africa Government CPI.Linked Bond

2.000% due 013172025 (¢) 4,185 215

South Africa Government International Bond

7.000% due 02282031 600 k[

10.500% due 1272172026 3,100 m
420

Total South Africa 1,370

[Cost $1,758)

SOVEREIGN ISSUES 0.8%

Korea National 0il Corp.

4.750% due 04032026 ¥ 200 196
Total South Korea 196
(Cost $133)

Petra Diamonds U.S. Treasury PLC

10.033% due 0302026 (d) 120 13
Total United Kingdom 113
(Cost $117)

ECMC Group StudentLoam Trust

£ 200% due 05252067 1) 1
Melnet Student Loan Trust
£.000% due 02252066 4 %

SBI—PIMCO H#RE#H#F7O71+T772F (DC)
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PRINCIPAL
AMOUNT VALLE
000k} )
OneMain Financial Issuance Trust
4130% due 051472035 ) 100 % %
193

CORPORS BONDS & NO

Penske Track Leasing Co. LP

3.900% due 020172024 100 |
Rio Oil Finance Trust Series 2014-1

9 250% due 070672024 46 a7
Southern Co.

2.950% due 070072023 100 100
Sprint LLC

7.87%% due 09152023 100 100

p— N
ORTGAGEBACKED SECURITIES0.8% |

ton Loan Acquisition Trust

6.200% due 052572037 42 k|

GSAA Home Equity Trust

6.502% due 11/252036 (b) 103 a1

RAAC Trast

5 650% due 02252046 k] ¥

Soundview Home Loan Trust

6.050% due 10V252037 4 il
174

Total United States 7113

(Cost $771)

(URUGUAY 0.4%
[SOVEREIGN ISSUES 0.4%

Uruguay Government International Bond ic)

3.700% due DB/26:2037 U 831 19
3B75% due 070272040 R I | I
Total Uruguay a0
(Cost $87)

Zambia Government International Bond

13.000% due D1/2572031 MW 1,50 a0
Total Zambia 50
{Cost $42)

REPURCHASE AGREEMENTS (1)25.1% |

1

E DEPOSITS 1.1%
Bank of Nova Scotia
3790% due 07,/0472023 CAD 1 1
4 570% due 07/082023 $ 3 ]
BNP Paribas Bank
(0.370%) due 07032023 ¥ 1 0
2 220% due 07/082023 KK 1 0
2850% due 07/002023 NOK 5 0
3.050% due 07/0972023 SG60 5 4
3.720% due 07/042023 HKD (] 1
Citibanlk N.A.
4.570% due 07/092023 $ 0 a0
DES Bank Ltd.
4.570% due 07/002023 2 2

PRINCIPAL
AMOUNT VALLE
{000k} 000}
HSBC Bank
3.050% due 07/0372023 G0 13 1
3.720% due 07032023 HKD 26 3
HSEC Bank PLC
2620% due 0710372023 EUR 3 3
4.170% due 07032023 GBP 1 1
JPMorgan Chase Bank N.A.
4.570% due 0710372023 $ 3 3
MUFG Bank Lid.
(0.370%) due 07/032023 ¥ 2 0
Sumitomo Mitsui Banking Corp.
(0.370%) due 07/03/2023 19 0
2 620% due 07032023 EUR 0 1
4.170% due 070372023 GEP 1 2
4 570% due 070372023 5 Bl B1
Sumitomo Mitsui Trust Bank Ltd.
(0.370%) due 07/032023 ¥ 5 0
2 620% due 07032023 ELR 1 1
4170% due 0710372023 Gee 2 e
4.570% due 070372023 5 n i
261
ARGENTINA TREASURY BILLS0.1% |
(32.473%) due 1018/2023 (e)  ARS 1,298 3
(12.4594%) due 11/23/2023 (f) 528__ 11
14
UNGARY TREASURY BILLS 4.3%
15.996% duwe 070620231e)  HUF 336,000 981
ISRAEL TREASURY BILLS 4.4%
4.701% due 01032024 le) L3 3800 1,026
5. TREASURY BILLS 15.0%
5 335% due 09/26/2023 (elk) $ 350 3,458
Total Short-Term Instruments 11,540
(Cost $11,573)

Total Investmants in Securities 95.2% §  n8m
(Cost $24,150)
Financial Derivative

Instruments (i)j) 2.2%) (503)
(Cost or Premiums, net $2)
Other Assets and Liabilities, net 7.0% 1,603
Net Assets 100.0% $ 23,077
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NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
(a) Perpetual maturity; date shown, if applicable, represents next contractual call date.
{b) Security is in default.

{c} Principal amount of security is adjusted for inflation.

{d) Payment inkind security.

{e) Coupon represents a yield to maturity,

{f} Coupon represents a weighted average yield to maturity.

Market Value

Maturity Acquisition as Percentage of

Issuer Description Coupon Date Date Cost Net Assets
[ of Sout icaLtd ] 02172024 5 1.28%

EORROWINGS AND OTHER FINANCING TRANSACTIONS

Collateral
Lending Settlement Maturity Principal Received,
Counterparty Rate Date Amount Collateralized By at Value at Value Received"'
MBC 5 L 5 g U5 Treasury Motes 4 125% x ¥ {5991 § 5800 &
Total Repurchase Agreements § (5991) § 5800 § 5802

The followang & & summary by cour market value of Borrowengs and Other Finercing Transactions and o dfrecened) as of June 3

Repurchase
Payable for Total
Payable for Borrowings and
Sale-Buyback Payable for  Other Financing Collateral
Counterparty Received ] T i Short Sales Tr i Pledged/(Received) Net Exp -
Repurchase Agresment
] 5,802 § 0 - 0 5 0 1 ] H (189)
Total Borrowings and Other Financing T i ¥ 5802 % 0 % 0 § 0
ried i

" i

BT EX[OELIE TE[N
5aME Master agre

0N overmed under the

The everage smount of i fing during the pericd ended June 30, 2023 was 42 at o weighted sverage i rate of 4. 810%. Average b Angs may include sele-buybeck tremsactions snd reverse repurchese egreements, i
held during the period

(i) FINANCIAL DERIVATIVE INSTRUI S: EXCHANGE-TRADED OR CENTRALLY CLEARED

#of Pramiums Market

Con tracts (Received Value
L T O 1 $ 0 $ 0
Fut-U3. Tressury 10 1 0 0
Total Written Op $ 0 § 0

Unrealized

Pay/Receive Notional Market Appreciation/ Variation Marg
Floating Rate Floating Rate Index Fixed Rate Amount Value Depreciation) Asset Liability
Recene M onth THOR 7750% THE 7,950 5 3 2 § 704 i
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Unrealized
Pay/Receive Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Value Depreciation) Asset Liability
: ! b ] 0 3 2 5 135 0
0 0 ] 0
16 16 2 0
5 5 [ 0
(4] 15 ] [
(3] (3] 0 0
in 14] ] 121
B B ] 0
5 £ ] 0
i ] 0
] 12)
0 0
1 0
] 0
0 0
0 [34)
0 ] 0
0 0 0
Recene E-Morth B 2,50 35 ] [
Receive B-Mortth PLN-W BOR 4075% 03/07/2027 1,100 12 0 (1
Receive 6-Mortth PLN-WIBOR 4.320% 03/09/2027 150 1 0 0
Receive B-Morth PLN-WIBOR 4.885% 03/22/2027 400 1 0 0
Receive B-Month PLN-WIBOR 5.340% 03/28/2027 200 0 0 0
Pay 6-Month PLN-WIBOR 6.843% 06/26/2027 500 7 0 0
Pay 6-Month PLNAWIBOR 7.310% 06/30/2027 600 g 1 0
Receive 6-Morth PLN-W BOR 5.220% 03/20/2033 300 (1 0 0
Receive B-Morth PLN-W BOR 5310% 03/21/2033 300 (1 0 0
Receive 7-Day China Fixing Repo Rate 2.500% 09/21/2027 CNY 2,210 (2 0 {1
Pay 7-Day China Fixing Repo Rate 2.500% 03/19/2028 870 0 1 0
Receive 7-Day China Fixing Repo Rate 2.750% 03/16/2028 120 0 0 0
Pay 7-Day China Fixing Repo Rate 3.000% 03/15/2028 1,300 1 0 0
Receive BRL-COI-C ompounded 12.350% 07/01/2024 BRL 2,100 ] 0 0
Receive BRL-COI-Compounded 12 490% 07/01/2024 2,300 2 0 m
Pay BRL-CDI-Compounded 12.595% 07/01/2024 1,700 2 0 0
Pay BRL-COI-Compounded 13.080% 07/01/2024 4,100 8 1 0
Pay BRL-COI-Compounded 6.510% 01/02/2025 800 (m 0 0
Pay BRL-CDI-Compounded 12.425% 01/02/2025 2,100 4 1 0
Receive BRL-COI-Compounded 11.244% 01/02/2026 900 (4] 0 (1
Pay BRL-COI-Compounded 11.420% 01/02/2026 1,000 5 1 0
Pay BRL-CDI-Compounded 6.24%% 01/04/2027 500 (15) 0 0
Receive BRL-LDILompounded 6.250% 01/04/2027 600 18 0 (1
Receive BRL-LDIL ompounded 6.450% 01/04/2027 530 19 0 {1
Receive BRL-COI-Compounded 7.770% 01/04/2027 500 10 0 0
Receive BRL-COI-Compounded 10.090% 01/04/2027 400 (8] 0 (1
Receive BRL-COI-Compounded 10.240% 01/04/2027 600 (2] 0 (1
Pay BRL-COI-Compounded 10.565% 01/04/2027 400 1 1 0 0
Receive BRL-COI-Compounded 11.200% 01/04/2027 500 (3 (3] 0 (1
Receive BRL-COI-Compounded 11811% 01/04/2027 600 (3 (3l 0 (1
Receive BRL-COI-Compounded 11.905% 01/04/2027 200 (2] (2 0 0
Receive BRL-COI-Compounded 12.533% 01/02/2029 600 (8) (8] 0 (1
Pay BRL-CDI-Compounded 12.684% 01/02/2029 700 10 10 1 0
Pay BRL-COI-Compounded 12.746% 01/02/2029 800 " " 1 0
Receive BRL-COI-Compounded 13.218% 01/02/2029 1,600 (27) 27 0 2
Receive Colornbia IBR Overnight Interbank
Refererce Rate 7.560% 02/14/2024 copP 919,000 7 7 0 0
Receive Colombia IBR Overnight Imterbank
Refererce Rate 2B50% 07/24/2024 372,040 9 9 0 0
Receive Colornbia IBR Overright Interbank
Refererce Rate 7.500% 02/15/2025 256,000 2 2 0 0
Receive Colornbia IBR Overnight Interbank
Refererce Rate 7.958% 02/22/2025 562,300 4 4 0 0
Receive Colombia IBR Overnight Interbank
Refererce Rate 8.020% 04/08/2025 539,400 5 5 0 0
Receive Colornbia IBR Overright Interbank
Refererce Rate 10.265% 04/12/2025 396,000 (2) (2] 0 0
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Unrealized
Pay/Receive Maturity Motional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value Depreciation) Asset Liability
Re C IBi ik
15052025 cop 5 s 5 yx] H 0 3 0
070172025 0 0 ] 0
1112172025 31 3] 0 0
C bia I8 Jht
Refarerca R 1212025 3] 3] ] 0
Colonbia |B
Fefarerca i 1 ] 0
1 0 0
Receve
i1 i ] 0
12 050% il i1 ] 0
B mAizozr b i 0 12
Pay Colo vernight I 3
Refererce Rate 7.585% 02/14/2027 407,000 (2 (2] 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.200% 03/11/2027 449,000 1 1 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.240% 03/16/2027 268,600 1 1 0 0
Pay Colornbia IBR Overnight Interbank
Refererce Rate B8.560% 03/30/2027 44,400 0 0 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.686% 03/30/2027 264,100 2 2 0 13
Pay Colornbia IBR Overnight Interbank
Refererce Rate 8.320% 03/31/2027 243,000 1 1 0 (1
Receive Colornbia IBR Overright Interbank
Refererce Rate 7.890% 04/08/2027 231,700 1 1 0 0
Receive Colombia IBR Overnight Imterbank
Refererce Rate 7.913% 04/08/2027 356,700 1 1 0 (1
Receive Colornbia IBR Overright Interbank
Refererce Rate 7.940% 04/08/2027 178,600 0 0 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 9.050% 11/03/2027 216,000 2 2 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 10.420% 12/02/2027 246,000 6 i 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 9.900% 01/17/2028 327,000 6 6 1 0
Pay Colornbia IBR Overnight Interbank
Refererce Rate 9.550% 01/18/2028 316,800 5 5 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 3.560% 01/18/2028 308,300 5 5 0 0
Pay Colornbia IBR Overnight Interbank
Reference Rate 9647% 01/18/2028 310,400 5 5 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 10.060% 03/08/2028 796,000 17 17 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.308% 04/26/2028 330,200 2 2 1 0
Pay Colornbia IBR Overnight Interbank
Refererce Rate 9.150% 05/02/2028 443,000 6 6 1 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.390% 06/13/2028 205,400 1 1 0 0
Pay Colombia IBR Overnight Interbank
Refererce Rate 8.830% 05/12/2029 559,000 8 8 1 0
Pay Colornbia IBR Overnight Interbank
Refererce Rate B8.190% 06/13/2029 564,800 4 4 1 0
Receive Colornbia IBR Overright Interbank
Refererce Rate 9.370% 03/17/2030 115,400 (3 (3] 0 0
Receive Colornbia IBR Overright Interbank
Refererce Rate 9.423% 03/17/2030 341,400 (8) ] 0 W]
Receive Colombia IBR Overnight Interbank

Refererce Rate 9.393% 03/21/2030 266,300 (8] (8] 0 (1
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Unrealized
Pay/Receive Maturity Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Value Depreciation) Asset Liability
Re C [[:] ik
cop 5 {13 5 {13 3 o s (1)
Pay
2 2 ] 0
3] k] ] |
18] 9] 0 |
Pay
3l 3] 1 0
Pay
2 0 0
MXN 196 0
i0 ] 0
1 0 0
0 0 ] 0
0 0 ] 0
4 4 ] 0
EMEXID T 340 1 1 ] 0
Pay KRW-CDA(SDA-Bloomberg 3.250% 03/15/2033 IR 347,523 (4 (3l 0 (1
Receive! Secured Overnight Financing Rate 3750% 12/20/2028 3 450 i 5 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.380% 06/03/2027 CLp 118,000 4 4 0 0
Pay Sinacofi Chile Interbank Rate
Average 2.25%% 1211012027 107,000 (17) (17 0 0
Pay Sinacofi Chile Interbank Rate
Average 5630% 01/06/2028 118,500 (2 (2] 0 0
Receive"! Sinacofi Chile Interbank Rate
Average 5.250% 03/20/2028 109,500 0 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 5.400% 03/20/2028 315,300 19) 5] 0 0
Receive Sinacofi Chile Interbank Rate
Average 3.920% 08/06/2028 168,000 18 18 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.180% 10/01/2028 65,000 1 1 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.370% 10/01/2028 40,200 0 0 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.400% 10/01/2028 81,000 1 1 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.420% 10/01/2028 178,000 1 1 0 0
Receive Sinacofi Chile Interbank Rate
Average 5.570% 10/01/2028 40,000 0 0 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.000% 10/01/2028 130,000 4 4 0 0
Pay Sinacofi Chile Interbank Rate
Average 7.160% 10/01/2028 18,200 2 2 0 0
Pay Sinacofi Chile Interbank Rate
Average 7.195% 10/01/2028 10,100 1 1 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.010% 02/16/2029 45,000 1 1 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.020% 03/02/2029 5,700 0 0 0 0
Pay Sinacafi Chile Interbank Rate
Average 6.420% 03/24/2029 37,000 2 2 0 0
Pay Sinacofi Chile Interbank Rate
Average 6.370% 06/29/2029 36,000 3 3 0 (3)
Receive Sinacofi Chile Interbank Rate
Average 321%% 01/14/2030 128,000 23 23 0 0
Pay Sinacofi Chile Interbank Rate
Average 3.120% 02/05/2030 29,000 19) 5] 0 0
Pay Sinacofi Chile Interbank Rate
Average 2.080% 06/01/2030 50,000 12) (12 0 0
Pay Sinacafi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 (8] (9 0 0
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Unrealized

Pay/Receive Maturity Motional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value Depreciation) Asset Liability
Recene Siracof Chike Interbank Rate

Average 5240% 090172030 [Wlg B1,940 5 1 5 1 H 0 3 0
Feceive Sinacof Chile Interbank Rate

Average 5470% 03M01/2030 30,000 0 0 ] 0
Pay Sinacoh Chile Interbank Rate

Average B.110% 04012030 87,500 § i 0 0
Recene Siracofi Chile Interbank Rate

Average 5 890% 03172032 16,700 i i) ] 0
FReceive Sinacofi Chile Interbank Rate

Average 5930% 031772032 16,800 i 3] ] 0
Pay Sirecofi Chile Imerbank Rate

Average B.550% 06152032 24,500 3 3 0 0
Pay Sirecofi Chile Irmerbank Rate

Awerage B 580% 06162032 7.200 1 1 ] 0
Pay Sina;ofi Chale Imterbank Rate

Average BE10% 06/17/2032 33,300 5 5 ] 0
Recene Smacofi Chile Interbank Rate

Awerage S050% 037202033 265,700 7 7 0 11
Total Swap Agresments 3 173 3 171 3 180 3 70

' | ED | D SUI
The following & & summary of the market value and varsation margn of Exchange-Traded or Centrally Cleared Finarcial Dernative Instruments as of Jure 30, 2023
Cash of $424 has been pledged as collateral for h traded and trally cleared fi ial derivative i as of June 30, 2023. See Note 8,
Master Netting Arrangements, in the Notes to Fi ial 5t ts for more inf i garding master netting arrangements.
Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
Market Value Asset Market Value
Purchased Swap Written
DOptions Futures Agreements Total Options Total

Total Exchange-Traded or Centrally Cleared % 0 % 0 % 180 & 180 & 0§ {700

™ Thig iretrument has  forwand 38arting effecove dare. See Note 2, Secuities Transacnons and Invesiment lncome, in the Notes o Financial Statemenes for further information

(j) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to Currency to Unrealized Appreciation/{Dep

Counterparty Month lbe Delivered be Received Asset Liability

BOA 0/72023 JBY 3,800 $ 2 $ 1 $ U
BOA 0772023 PEN 323 89 0 0
BOA 0772023 PLN 7811 1,881 0 (44)
BOA 0772023 $ 3,661 MXN 67,215 258 0
BOA 0772023 5 PLN 21 0 0
BOA 07/2023 61 TRY 1,325 0 (10}
BOA 08/2023 CNY 174 5 25 1 0
BOA 08/2023 INR 42,717 519 0 (1
BOA 08/2023 MAN 1,521 82 0 (61
BOA 08/2023 5 3 AUD 4 0 0
BOA 082023 357 CNY 2,443 0 (18)
BOA 082023 20 EGP 663 1 0
BOA 09/2023 TWD 1,076 5 35 1 0
BOA 09/2023 4 23 CLp 18,475 0 0
BOA 082023 143 116,540 1 0
BOA 092023 23 cop 38,118 0 0
BOA 0972023 5 HKD 38 0 0
BOA 082023 2 KRW 3,183 0 0
BPS 0772023 BRL 518 5 108 1 0
BPS 0772023 CzK 8,420 391 5 0
BPS 07/2023 MYR 448 %8 1 0
BPS 0772023 PHP 1,053 19 0 0
BPS 0772023 PLN 756 175 0 (10)



SBI—PIMCO HBRE#FO7+777>F (DC)
Y

Settlement Currency to Currency to Unrealized App preciati
Counterparty Month lbe Delivered be Received Asset Liability

BF 0 3 RON 138 3 3 3 1 3 ]
$ 104 P 3 1

i d 2 0
0 m
m

32 0

] 0

i ]

1 0

0 ]

3 0

2 ] 0
491 0 @

THE (] ] 0

] 5 ] 0

19 0 0

i i 0

13 0 0

AR 18 0 0

1012023 330 1 0

1172023 EGP 4,308 0 (13)

1172023 ILS 199 4 0

12/2023 MAN 1,822 0 i

0172024 ILS 3,800 35 0

0172024 $ 76 ZAR 1,611 3 0

01/2024 ZhR 1,611 $ 8 8 0

07/2023 PLN 31 7 0 0

0772023 RON 11,286 2,504 23 0

BRC 08/2023 MXN 109 6 0 0
BRC 08/2023 $ 1,491 COP 6,393,875 10 0
BRC 06/2023 538 ZAR 11,048 0 (15)
BRC 0872023 ZAR 2,308 5 123 1 0
BRC 0972023 CLP 22,904 28 0 0
BRC 09/2023 IDR 26,546 2 0 0
BRC 09/2023 ILS 23 6 0 0
BRC 0872023 MXN 2,770 159 0 0
BRC 0972023 $ 236 PEN 066 1 0
BRC 10/2023 MAN 4,016 5 214 0 (15)
BRC 10/2023 TRY 554 20 0 0
CBK 07/2023 BRL 330 68 0 0
LB 0772023 [ 7,431 346 4 0
CBIKC 07/2023 EUR 5 5 0 0
CBK 07/2023 ILS 833 266 18 0
=18 0772023 PEN 4,468 1,160 0 83)
CBK 07/2023 363 7 0 0
CBK 0772023 PLN 677 167 0 (10)
CBK 0772023 TRY 6,506 290 42 0
CBK 07/2023 5 63 BRL 330 0 0
CBK 07/2023 293 CLP 241,628 2 0
CBK 0772023 116 cop 530,053 10 0
CBK 0712023 144 MAN 2,546 4 0
CBK 0772023 1,230 PEN 4,468 2 0
CBK 0772023 18 PHP 983 0 0
CBK 07/2023 3,532 RON 15971 0 2n
CBIKC 0772023 34 uyu 1,286 0 0
CBK 0772023 uvu 535 5 16 0 0
CBK 0772023 1,807 a 0 n
CBK 0772023 1,286 33 0 (21
CBK 08/2023 BRL 514 99 0 0]
LB 082023 [oig 113,395 139 0 21
CBIKC 06/2023 PEN 370 35 0 (7
CBK 0872023 TWD 518 17 0 0
LB 0812023 $ 3 CAD 3 0 0
CBIKC 0872023 1,690 CLP 1,400,425 43 0
CBK 0872023 cop 126,207 5 29 0 0]
=18 0972023 IOR 15,376,152 1,030 9 0
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Settlement Currency to Currency to Unrealized App preciati
Counterparty Month lbe Delivered be Received Asset Liability

LB 3 5 ] 3 o
CBK 0 (8

CBK § o i

CBX COF ]

CBK ] i

CEk 0

CBK 3 AR ]

EGP 0

L3 ] N

PEN 0

RON 0

$ 1

EN "

EGP ] 1

s EGP 0

02raoza 592 0

0772023 0 Wi3 0

07/2023 BRL 1,964 $ 0

07/2023 cop 86,138 0

07/2023 25,335 0

07/2023 DoP 1,122 0

07/2023 RON 182 0

07/2023 5 387 BRL 20

07/2023 3 cop 0

07/2023 16 0

07/2023 154 0

GLM 07/2023 43 EGP 3

GLM 07/2023 178 MAN 4

GLM 07/2023 1 PHP 0

GLM 07/2023 9 PLN 0

GLM 07/2023 1,770 RON 0

GLMW 06/2023 BRL 135 $ 0

GLM 08/2023 bop 2,969 0

GLM 08/2023 37,748 0

GLM 08/2023 EGP 1,504 0

GLM 08/2023 5 105 BRL 6

GLM 08/2023 31 Dop 2

GLM 08/2023 92 ZAR 0

GLM 0972028 TRY 1,814 $ 4

GLM 09/2023 3 357 BRL 0

GLM 09/2023 233 THB 0

GLM 1072023 bop 4,637 $ 0

GLM 10/2023 6,376 0

GLM 1072023 ZAR 1,118 1

GLM 1172023 EGP 510 3

GLM 1172023 5 3,166 EGP 0

GLM 1212023 bop 1,002 $ 0

IND 06/2024 $ 156 TWD 0

JPM 0712028 BRL 242 $ 0

JPM 07/2023 JPY 182 1 0

JPM 07/2023 TRY 1,328 51 0

JPM 0712023 $ 4 BRL 242 2

JPM 07/2023 39 MAN 673 0

JPM 08/2023 CNH 3,821 5 553 26

JPM 08/2023 CNY 15313 2,182 33

JPM 08/2023 HUF 2,733 8 0

JPM 08/2023 MXN 817 4 0
JPM 06/2028 $ 4 CAD 6 0 0
JPM 08/2023 2,136 CNH 15,330 0 (38
JPM 08/2023 A44 CNY 3,037 0 241
JPM 08/2023 K&} EGP 1,080 2 0
JPM 08/2023 768 HUF 268,206 6 0
JPM 08/2023 1 JY 182 0 0
JPM 08/2023 2 ZAR 587 0 n
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Settlement Currency to Currency to Unrealized App preciati

Counterparty Month lbe Delivered be Received Asset Liability
JPM 3 BRL 24 £ 3 0 3 21
Jm 1S 0 0
§ 2 0
0 ]
MAN 0 [C}
5 ] ]
0 ]
PLN 0 (32)
§ 0
7 ]
0 [B)
2 i
0 ]
0 ]
0 ]

.

WY1 0772023 3 0

MY 06/2023 TWD 560 1

WY1 0872023 TRY 930 0

MY 00/2023 E 547 DR 8,166,872 0

MY 09/2023 5 KRW 6,568 0

MY 0872023 22 THB 738 0

MY 1072023 76 ZAR 1,508 3

MY 01/2024 2 EGP 971 0

MGF 08/2023 CNH 584 5 851 45

RBC 0772023 MXN 1,075 56 0

RBC 08/2023 15711 907 0

SCX 0772023 MYR 47 97 1

SCX 0772023 TRY 2,638 118 15 0
SCX 08/2023 CNH 1,811 263 13 0
SCX 08/2023 E 1,181 CNY 8,085 0 (651
SCX 09/2023 TWD 833 s 23 1 0
SCX 0872023 s 41 CLp 33070 0 0
SCX 09/2023 663 IDR 9,944,006 0 21
SCX 03/2023 2,263 INR 187,643 17 0
SCX 0972023 43 THB 1678 0 ]
SCX 1172023 EGP 6,401 5 170 0 (15)
SCX 1172023 E 33 EGP 1,267 4 0
S0G 0772023 EUR 233 $ 315 0 ]
S0G 0772023 RON 274 81 1 0
506 07/2023 $ 2,542 PLN 10,950 191 0
SSB 0772023 CLP 242,345 5 302 0 0
SSB 0772023 cop 66,432 18 0 0
SSB 0772023 66,922 16 0 0
§5B 0772023 5 16 cop 66,432 0 0
SSB 0772023 1,225 PEN 4,468 7 0
SSB 08/2023 PEN 4,468 $ 1223 0 (B)
3B 08/2023 5 302 CLp 243,045 0 0
SSB 0872023 1,163 BRL 5897 45 0
SSB 0872023 20 CLp 16,207 0 0
TOR 07/2023 cop 294 $ 0 0 0
TOR 0772023 5 0 cop 294 0 0
TOR 0772023 0 297 0 0
TOR 08/2023 509 HUF 178314 5 0
TOR 08/2023 ZAR 700 5 37 0 0
UAG 0772023 cop 539,540 144 0 0
UAG 07/2023 PLN 38 9 0 0
UAG 0772023 RON 11,815 2,533 1 0
UAG 0772023 TRY 2,039 87 9 0
UAG 07/2023 E 36 WAN 638 1 0
UAG 0772023 2,352 TRY 54,191 0 (267)
UAG 08/2023 144 Cor 604,141 0 0
UAG 08/2023 ZAR 93 5 9 0 0
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Settlement Currency to Currency to Unrealized App preciati
Counterparty Month lbe Delivered be Received Asset Liability
UG L3 100 3 i 4] 1 3 ]
UAG 172023 198 ] 4 0
Total Forward Foreign Currency Contracts 3 1,075 § (1,758
Expiration Notional Market
Counterparty Date Amount”' Cost Value
k BRL H 3 % 3
| MXN B 18
RBC CAD i 0
UG 5 0
Total Parchased Options 3 11 § 21
Expiration Notional Market
Description Amount"! Value
Cal-0TCUS 3
U
0 us
-OTC LS. doltar vers |
OTC U5, dollar (18]
§ 22]
Exercise Notional Premiums Market
Counterparty  Descripti L Amount"! {Received) Value
BOA 5 0 % ]
BOA 0 0
LB 0 0
UBK 0 0
M
El 0 ¥ 1]
Total Written Dptions 3 (17 & 22)
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Premiums Appreciati Swap Agreements, at Value
Counterparty Ref Entity [Pay) Rate Date June 30, 2023 Amount®  Paid/{Received) (Depreciation]  Asset Liahility
BOA T 1 i 24 3 $ 0 1m - B 5 14 3 2 5 ]
GST 74 4 (2] 2 0
3 0 s (6] 3 5 0
Implied Credit Unrealized
Fixed Deal ~ Maturity Spread at Notional Premiums Appreciation/ __ Swap Ag ts, at Vi
Counterparty Receive Rate  Date June 30, 2023% Amount®™  Paid/[R (Depreciation) Asset Liahility
GST Folan 1 0257% s 100 ¥ 1 ] 0 ¥ 1 ¥ ]
JPM 1 00 (2] 1 0 1)
¥ i y ¥ 1 ¥ i

43
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Notional Notional
Amount of Amount of Unrealized
Maturity Currency Currency Premiums Appreciation/  Swap Agreements, at Value
Counterparty Date™ ived™ ivered™  Paidf{Received) (Depreciation)  Asset Liability

GLM

1033

ARS 4] 5 3 ] ] L 48 3 ]
GLM
a0 0 13 0
3 1] 5 &7 i 67 ) a
Pay/Receive Unrealized
Floating Notional Premiums Appreciation/__ Swap Agreements, at Value
Counterparty Rate Amount Paid/Received) (Depreciation) Asset Liahility
b4 F L3 400 5 C 3 4 3 14 3 ]
BOA il o ] ]
1131 0 (13
1 1 ]
GLM 0 0 ]
GET MYR 0 0 0
] 1| 0 1]
5 LI} 3 1 3 15 3 {18
Total Swap Agreements 3 ] 3 63 § 87 §_118)

The followang & & summary by Co y of 1he market value of OTC fingrcizl demg

[L3] SEcurih'_es with an aggregahe_market value l:-f $261 and cash of $380 have been pledged as collateral for financial derivative instruments as governed by

| Swaps and [ i tion, Inc. master agreements as of June 30, 2023,
Financial Derivative Assets Financial Derivative Liabilities
Forward
Total Foreign Total NetMarket  Collateral
Currency Purchased Swap Over the Currency Written Swap Overthe  Value of OTC  Pledged/ Net

Counterparty Contracts Dptions Agresments  Counter Contracts Options Agresments  Counter Derivati Received Exp "
BOA 5 263 H 0 H 18 5 PR 0 H 0 s 09 5200 H 0 5200
BPS 107 0 0 107 (58) 0 (13 (7N 36 0 3
BRC 35 0 0 35 (30) 0 0 (30 5 0 5
CBK 4 0 0 14 (158} 0 0 (158} 117 0 (mn
DuB 54 0 0 54 (631 0 0 (631 9 0 19
FAR 0 0 0 0 0 0 0 0 0 0 0
GLM 43 0 68 " 1750 0 0 (7501 (639) 810 7
GST 0 0 3 3 0 0 0 0 3 0 3
IND 0 0 0 0 (23) 0 0 (23) 23) 0 (23)
JPM 101 0 0 101 (701 (41 13 (771 24 0 24
MBC 5 0 0 5 (38) 0 0 (381 (33) 0 (331
WY1 5 il 0 26 (100} (18) 0 (118} (92) 170 78
e 45 0 0 45 0 0 0 0 45 0 45
RBC 0 0 0 0 9 0 0 81 9 0 9
SCX 51 0 0 51 (83) 0 0 (83 (32 0 (32)
506 152 0 0 182 4 0 0 4 148 0 148
S3B 52 0 0 52 (B) 0 0 (3] 46 0 48
TOR 5 0 0 5 0 0 0 0 5 0 5
UAG 16 0 0 16 1267] 0 0 12871 @7 261 (1o
Total Over the Counter__$ 1,075 521 87 $ 1,183 $ (1,758) $ 2 $__(16) $ (1,796)
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¢ in the form of cie

The fallowang & 3 summany of the far valuation of the Fund's der rged by risk exposure, 3ee Note rcipal and ther

Fair Values of Financial Derivati ts on the of Assets and Liabilities as of June 30, 2023:
Derivatives not " .
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Swiap Agreements 5 0 5 0 5 0 5 0 $ 180 5 180
Over the counter
Forward Foreign Currency Contracts § 0 H 0 5 0 H 1,075 N 0 5 1,075
Purchased Optiors 0 0 0 21 0 21
Swap Agreements 0 5 0 E7 15 87
) 0 $ 5 $ 0 3 1,163 $ 15 K 1,183
3 0 3 5 3 0 3 1,163 $ 135 5 1,363
Financial Derivative | ts - Liabiliti
Exchange-traded or centrally cleared
Written Optiors $ 0 5 0 3 0 5 0 $ 0 N 0
Swap Agreements 0 0 0 0 {70) (70)
5 0 5 0 3 0 5 0 $ {70) $ {700
Over the counter
Forward Foreign Currercy Contracts 4 0 H 0 5 0 3 {1,758) 4 0 5 {1,758)
\Written Options 0 0 0 (22) 0 (22)
Swiap Agreements 0 (1 0 0 (15 (16]
$ 0 $ (1 $ 0 $ (1,780 $ (15 s (1,796]
3 0 3 4] $ 0 3 11,780) 3 (85] 5 (1,866]
The Effect of Financial Derivative Instruments on the Statements of Operations for the period ended June 30, 2023:
Derivatives not accounted for as hedging instruments
Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options B 0 H 0 5 0 H 0 5 5 5 5
Futures 0 0 0 0 (18) (15)
Swiap Agreements 0 163) 0 0 1,061 398
3 0 3 (53) 5 0 3 0 $ 1,041 5 368
Over the courter
Forward Foreign Currency Contracts M 0 H 0 5 0 H 2,455 $ 0 5 2,455
Purchased Options 0 0 0 1 0 1
Wiitten Options 0 5 0 8 3 18
Swiap Agreements 0 122) 0 (3 39 14
$ 0 $ (17) $ 0 $ 2,471 $ 42 5 2,498
$ 0 $ {70) 3 0 $ 2471 $ 1,083 5 3,484
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Derivatives not accounted for as hedging instruments

Foreign Interest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Con tracts Contracts Total
ized Appreciation (Depreciation) on Financial Derivative Instruments
ared
] 0 3 ] ] 0 3 ] ] 0 5 (]
0 0 0 (] (]
0 ] 0 ] (788)
5 1 3 23 ] i 3 0 ] 5 (733
e counter
erd Foreagn Currerncy Contracts H 0 4 0 3 0 § [753) ] 0 §
sehesed Options 1} 0 0 n 2
0 1 0 ) 0
0 i3] 0 134
- 0 $ [7) 3 0 $ - $
B ] 3 18 3 0 i 3 i

23 in walung the Fund hbnies

Fair Value at

Fair Value at Category and Sub-category Level 1 Level 2 Level 3 06/30/2023
Category and Sub-category Level 1 Level 2 Level 3 06/30/2023 tsin ities, at Value
Investments in Securities, at Value Peru
Argentina Corporate Bonds & Notes H 0 % 1?0 0§ 121
Sovereign lssues 3 0 4 g 4 U 9 Sovereign Issues 0 102 0 102
Azerbajjan Poland
Corporate Bonds & Notes 0 293 0 233 Sovereign lssues 0 323 0 323
Brazi Fomania
Corporate Bonds & Notes 0 782 22 1,004 Sovereign lssues 0 19 0 19
Structured Notes 0 137 0 137 South Africa
Cayman kslands Corporate Bonds & Notes 0 653 297 980
Corporate Bonds & Notes 0 40 0 40 Sovereign lssues 0 420 0 420
Chile SouthKorea
Sovereign lsses 0 167 0 167 Sovereign lssues 0 198 0 196
Colombia United Kingdom
Sovereign Issues 0 5 0 5 Corporate Bonds & Notes 0 13 0 113
Czech Republic United States
Sovereign Issues 0 733 a 733 Asset-Backed Securities 0 193 0 193
Dominican Republic Corporate Bonds & Notes 0 348 0 34
Sovereign Issues 0 972 0 an Mortgage-Backed Securities 0 174 0 174
Hungary Uruguay
Sovereign Issues 0 478 0 476 Sovereign lssues 0 0 0 a0
India Zambia
Corporate Bonds & Notes 0 193 a 133 Sovereign lssues 0 50 0 50
Indonesia Short-Term Instruments 0 11,540 0 11,540
Souereigrn ssuss 0 14 g 14 Total Investments S 0§ 21,495 5 R § 9187
Ireland Financial Derivative Instruments - Assets
Corporate Bonds & Notes 0 0 21 2 Exchange-traded or centrally
Israsl cleared 0 180 0 180
Sovereign lssues 0 887 0 867 Over the counter 0 1,183 0 1,183
Japan 5 0§ 1363 § 0 & 1363
Corporate Bonds & Notes 0 199 0 19 Financial Derivative Instruments - Liabilities
Jersey, Chamel lslands Exchange-traded or centrally
Corporate Bonds & Notes 0 217 0 217 cleared 0 170) 0 170)
Luxembourg Over the counter 0 11,796) 0 11,79)
Corporate Bonds & Notes 0 0 12 12 4 0 ¢ (1868 ¢ 0§ (1,888
Malaysia Totals 3 0 3 20822 3 552 3 21474
Sovereign Issues 0 785 0 785
Mexico
Corporate Bonds & Notes 0 48 0 48
Sovereign Issues 0 1,066 0 1,066
Netherlands

Sovereign Issues 0 B4 0 64
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The following is @ summary of purchases, issuances, and transfers of the fair valuations wsing significant unabservable inputs (Level 3) for the Fund during the period

ended June 30, 2023, as applicable

Net Transfers into Transfers out of

Category and Sub-category P Level 3 Level 3
Investments in Securities, at Value
Braril

Corporate Bonds & Notes $ 0 s 5 201 5 0

Structured Notes 0 0 (137
Ireland

Corporate Bonds & Notes 0 21 0
Luxembourg

Corporate Bonds & Notes 0 12 0

3 0 $ $ 234 $ (137

The following is a summary of significant unobservable inputs used in the fair valuatiors of assets and liabilities categorized within Level 3 of the fair value hierarchy:

Input Value(s) (%
Ending Balance at Unless Noted

Category and Sub-category 06/30/2023 Valuation Technigque Unobservable Inputs Otherwise)
Investments in Securities, at Value
Braril

Corporate Bonds & Notes 201 Praxy pricing Base Price 96.31

21 Indicative Market Quotation  Broker Quote 123

Irefand

Corporate Bonds & Notes 21 Third Party Vendor Expected Recovery 3.00
Luxembourg

Corporate Bonds & Notes 12 Third Party Vendor Expected Recovery 6.00
South Africa

Corporate Bonds & Notes 297 Discounted Cash Flow Discourt Rate 10.26
Totals 552



