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FRINCIPAL FRIKCIPAL PRINCIPAL
AMOUNT VALUE AMOUNT VALUE AMOUNT WALLE
(D00s} (008} 000 {0003} 00| n0ns)
Real Estate Asset Liquidity Trust
2 867% due 01212055 CAD m n ks aatel SR 2
3072% due DR 207053 1B 5 Finland Government Bond
YPFSA 278 0.500% due 047152026 il EUR 400__ 4 475
RS AE0_# 5 Tatal Finland 5
CAEE : ik Canada Government Bond {Cost 5463)
Argentina Treasury Bills 1.300% due 12012044 fal m 113
31.715% dua 040312012 4,550 k1] Talil G =
City of Buenos Aires i {Cost $874) T
29:852% dua 011202072 310 3 Senfiite sl
—— 27504 due 11/26/2025 100 110
Total Argentina 38 i : = LR LR
{Cost 5727} Crown Poimt CLD 6 Lid France Government Bond
2 305% due 1002017078 5 1% 1% 1.500% due 051252050 50 7
a2 [ TR i 78
et
1.201% due 05/28/2028 59 5] Al e S ep R =— il
Driver Australia Four Trust Gallatin CLO 1X Ltd. — 18
1 D40% due DE21/2025 AUD il [i5] 21503 due 01219078 248 945 Total France 1891
BACK TIES 0.4% Cost 51502
MoF 3ACK] Venture XVII L Lid. ¢ g
Pepper Residential Securities Trust No.20 2 0B8% due 047152027 ag a7 n
p i A » ERMANY 2
1.290% dus DS/ 12050 243 85 ZaisCLOT Lt s SRR
GN ISSUES 3 2360% due 044152028 188 195 Deutsche Bank AG
New South Wales Treasury Corp. ) 832 0.050% due 11/20/2024 il 2%
2 000% due D203 10 4 ATE T 1.625% due 0112002027 100 "
3 000% dus D2/20V2030 i 9 pvolon Holdings Fanding Ltd 30814 due 11262025 ¢ 1 15
Queensland Treasury Corp. 5.500% due 01/15/2023 o0 5% Dewusche Plandbriefhank AG
1750% dus DE/21/2031 an i Park Aerospace Holdings Ltd. 2 500 dua 053172022 200 207
3.500% due 0B2172030 150 24 52508 due DV1517027 100 3 IHO Verwaltungs GmbH
Treasury Corp. of Victoria ) QN Finance Lid. 3E25¢% due I5/15/2025 1) EUR 100 1z
1ea0E dme, 10030 100 " 1.295% due 021202022 500 13 TLG hmmobilien AG
4 750% due 1HIRI03T 0 18 1.556% due 05/02/2022 400 3% 0.375% due 09/23/2022 100 m
w;;'f';‘“';?‘:::‘g‘;';g’ TR R o " __ W3 oikawagen Bank GmbH
it —————  Tolal Cayman Islands 1.815 1.350% dua 0801/2022 1m 113
— {Cost 51,949} 1.875% due 013172024 100 115
Total Australia TH 1,153
{Cost $300} EITE N 1. o rrany 1453
: S (Cost$1,131}
“L 0 - China Development Bank
! : : 4 24D% due DADA!027 oY 7,000 1043
Petrobras Global Finance BV i
5 093% dus DI/15/2030 s T i Total Gl — e 3 g
_— {Cost 51,048} Eastern Creation || Investment Holdings Lid
Tatal Brazil 177 2.750% due [9/26/2020 $ 200 200
{Cost§162} DENMARKC 487 : Total Hong Kong o
: i (Cost 5200}
Jyske Realkredit A/S
CORPO B0 OTE 1.000% due 10:01/2050 oKk 1507 23
Air Canada 217-1 Class AA Pass-Through Trust 1.500% due 1007/2050 548 B / A
2.300% dun D1152030 e 8 Nondea Kredit Realkreditaktieselskab Carlyle Global Market Strategies Euro CLO DAC
Fairtax Financial Holdings Ltd. 1.000% due 10:01/2050 118 475 0.670% due 01/16/2030 EUR 100 112
2750% dus DH2HA0IE EUR 100 1 15003 due 10:01/2050 404 B2 Saitnats FACECLI NG
Royal Bank of Canada 2.00% due 100172047 4 1 0,688 due 11162027 188 0
0 B46Y: due 10032024 GBP 100 13 Nykredit Realkredit A/'S 38
Torento-Dominion Bank f?gg,‘: :ue‘:ggl:%gg g?g E;F IRPORATE BONDS & NO |
2100% due 071562022 s m TN - ' .
: ' 2S00 due 100147 7 1 AetCap Ireland Capital DAC
) 44500 dus 121672021 151
] Realkredit Danmark A/S % R
- 13 |
Canadian Mortgage Poals R mR T o d C n {Loan itisation DAC
i ’ 1 i Total Denmark 2164
R ee N 1E LA 93 01.343% dua 13724/2063 HE @ 103

{Cost52.116)



PAINCIPAL
AMDUNT WALLE
00}

ISOVEREIGN ISSUES 05%

Ireland Government Bond
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FRINCIPAL
AMOUNT VALUE
K05 (1XFst

PRINCIFAL
AMCUNT VALUE

1.000% due 05 15/202E ELR 0% 1 Kuwait G Bond 0.492% due 0615/2051 EUR 7 Fa ] BE
Total Ireland 815 ALy TAT 2 4 M_% 5B pusch Property Finance BY
{Cost $811) Total Kuwait 33 [.327% due 07/28/7054 100 11
{Cos15298) 197
SRAEL 0.5%
. ¥ - Total Netherlands 1,134
VEREIGN ISSUES 05% = {Cost $1,154)
Israel Government International Bond P i
3 .B00% due 0513/2060 & 20m pis] Lithuania Government International Bond
Total Israel P 6125% dus 03/08/2021 100 104
(Cost 5200) Total Lithuania 104 Peru G ional Band
{Cost5102) 5.350% due 0812/2040 PEN 100 8
TALY41% ) 5 4005 dus 0B/12/2034 100 £
ORPORATE BONDS & NOTES 10% LUXEMBOURG 8% 5 9404 due 0212/2028 114 @
Banca Carige SpA (CORPORATE BONDS & NOTES 0.8% B.350% dus 061212028 500 168
1.218% due 09252022 EUR 100 m CPI Property Group S.A. i 950% due DBI12/2031 WE_ &
1 539%: due 10425/2021 2 % LT80%;: due 05122026 EUR i} N Total Peru 320
Banca Monte dei Paschi di Siena SpA Emerald Bay S.A. {Cos1§310)
0 B75% due 1M0B202E 100 113 10.000%: due TODBIZOZD ik 133
% Total Luxembourg 363
ISOVEREIGN ISSUES 3.1%: {Cos15353)
;‘:'5‘53“5::' 1';“;::2':1';hu:“ Tesdro - " 3.250% due 07/25/2025 P00 199
2 450 dus 0B01/2050 200 471 ISOVEREIGN ISSUES 06% Total Poland 199
1,494 Malaysia Government International Bond {Cost $201)
3.502% due 05312027 MYR paili} 43
Total Ital 1,588 2
(Cost$1, ;33} T ——— 3 B95%: due 1015/2024 i}
' 2 806+ due 07152028 400 1m
7 A 130%: due 070872028 100
SORPORATE BONDS & NOTES 2.4% 4 365 due 10V312028 Wo___ W 4.000% due O121/2048 i) EUR wo__ B
Central Nippon Expressway Co. Ltd. Total Malaysia 28 Total Portugal _ &
0852% dus 02152022 3 200 189 {Cost5245) {Cost $400)
Mizuho Financial Group. Inc.
2721% dus 0716/2022 200 m
ORIX Gorp. NXP BV Qatar Government International Bond
3.250% due 120472024 100 108 4005% due 050172030 § 1w 108 4.000% due 02/14/2028 s o 231
Sumitomo Mitsui Banking Corp. Total Multinational 108 A B00% due D4/23/M026 300 354
0.408% due 11/07/2028 ELR 100 115 _—
0 550% due 111062023 210 U {T:':: :;:J' =l
2440% due I&1H/2024 s m AL o AND'S 25% .
AL \SSET-BACKED SECURITIES 0.8% SAUDI ARABIA 1.0%
BXEREIGNISSIIES 386 Babson Euro GL0 BY SOVEREIGN ISSUES 1%
Japan Finance Organization for Municipalities 11 658% due 1V25/7028 EUR 0 765 Saudi Government International Bond
3000% due 1312/2024 200 20 pyydon 86 Euro CLOBY 16756 due 03042023 200 a0
Japan Government CPl-Linked Bond 0 BBO due 01/15/2030 100 112 4.375% due (41162029 0o 23
0 100% due 0310V202E (a) ¥ 4035 an Total Saudi Arabia 2
Japan Government Intermational Bond OAPORATE BONDS & NOTES 1.2% {Cost $405)
01003 due 162072028 0,000 S pishus SE
0,500 due 0202048 30,000 08 it mr - =
0.700% due 12/20vA04E 16,000 1583
Tokyo Metropolitan G = Enel Finance International NV
Lt ol Lol gl LI L 1.375% due 081747027 100 1t
2000% due 0517/2021 $ 200 20 e D817, 1.300% due 11/27/2021 100 104
T IMCD NV ) —_—as
s —2 2 500% due 13262075 100 1 {T;‘:" :::;’Fm M
tt
1;:‘ o — B0 NG BankNV
0.375% due 11/26/2021 100 113
JAB Holdings BY
1.000% due 12Z0Z0ZET 100 1m A G of Catalenia
559 4.220% due BNZ6/20356 EUR 100 14



FAINCIPAL

AMDUNT WALLE
00s) s}

Spain Government Bond
0 250% due 07/30VE024 (i) ELIR 70 & il
05004 due 04/30/2030 50 B4
(0 600%: due 10/3172028 ) 200 I
1 250% due 1031/2030 560 BE7
1 400%: due 07/30VEIZE [} EI0 73
1.450% due 04/30/2028 50 BL
Z.900%: due 1031/2046 200 n
5 250% due 04/D6/2028 GEP 100 161
Total Spain 3395
{Cost §3,185)

(SWITZERLAND 0.6%

Credit Suizse Group AG

2987 %: due 1214/H028 $ 250 260
Total Switzerland 260
(Cost §247)

INITED ARAB EMIRATES 0.5%

Abu Dhabi Government International Bond

3125% due 1:11/2027 200 219

Total United Arab Emirates 213

(Cost §199)

INITED KINGDOM 16.2%

Bumper UK Finance PLC

0 BBEY: due 12/20/E026 GEP 100 13

Barclays Bank PLC

7 625% due 11/21/2022 (4! § 200 i

Barclays PLC

393%% due 0/07/2025 200 Fali

4 B10% due 02115/2023 200 m

4 B36%: due IX0H/Z02E 200 i}

BG Energy Capital PLC

4.000% due 12082020 100 m

Frontier Finance PLC

8 000% due 032372022 GEP 700 &84

HSBC Holdings PLC

3 B03% due 0311/2025 § 200 2186

Lloyds Bank Corporate Markets PLC

0 250% due 10M04/2022 ELR 100 12

Llayds Bank PLC

4 B75% due D330/H27 GEP 100 157

Lloyds Banking Group PLC

7 625% due D&/27/2022 [diel 200 25

Nationwide Building Society

37664 due 0308/2024 § b1 m

NatWest Markets PLC

1.000% due 03/26/2024 LR 100 112

Royal Bank of Scotland Group PLC

2.500% due 03/22/2023 200 Iu

6 000% due 12718/2022 § 100 112

£ 100% due 0610/2023 100 1

Santander UK Group Holdings PLC

3.373% due 01/0572024 200 i}

3.571% due 01/10/2023 200 pil ]
3,794

SBI—PIMCO #REHF7o57+T772F (DC)
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FRINCIPAL

AMOUNT VALLE
1000s) (1035}
Brass No.8 PLC
1 086% dua T1/16/2068 $ 173 & 173
Eurohome UK Mortgages PLC
0.343% due 08/15/2044 GEP 268 219
Eurosail PLC
1.353% due 1215/2044 o k4]
Feldspar PLC
1.893% due 09/15/2045 117 144
Finsbury Square PLC
0.000% due D&16/2070 100 14
Great Hall Mortgages No.1 PLC
0.312%: due D&18/2038 146 176
Mortimer BTL PLC
1 376%: due 0620/2051 a7 113
Newgate Funding PLC
0 3234 due 1215/2050 17 bl
1.193% due 12115/2050 b} 62
1.443% due 1215/2050 i 259
Oncilla Mortgage Funding PLC
1.596% due 1212/2043 ] 258
Paragon Mortgages No.26 PLC
1.3574% due 0515/204% ] B3
Towd Point Mortgage Funding Granited PLC
16775 due 10420/2051 9 L]
Twin Bridges PLC
1.273% due 0812/2051 89 12
2,193
United Kingdom Gilt
0.625% due 10222050 100 123
1.750% due 01/22/2048 200 19
4 250% due 12/07/2040 (i} 400 B43
— L=
Total United Kingdom 1,395
{Cost $7,461)
UNITED STATES 63.7%
M 1 Educational Fi ing Authority
19475 due 04/25/203R $ 4 k]
Sofi Professional Loan Program LLC
3.020% due 12/25/2040 2437 43
Toyota Auto Loan Extended Note Trust
2HE0% due 11/25/2031 100 107
3%
CenturyLink, Inc.
24765 due DEN5/2037 730 218
Allegion U.S. Holding Co., Inc.
3 200% due 1007/2024 100 104
American Express Co.
0.997% due 0520/2022 100 10
ATET, Ine.
1 49B% due 0812/2024 100 100
Bank of America Corp.
0 492%: due 0814/2020 EUR 100 113

CenterPoint Energy Resources Corp.
3 550% due 04/01/2021 $ 1 i

PRINCIFAL
AMCUNT
1000

Daimler Finance North America LLC

LA75% due 0310/2021 § 150
Dell International LLC

4.420% due 0B/15/2021 100
Dominion Energy Gas Holdings LLC

0.913% due 06/15/2321 200
Ford Motor Credit Co. LLC

L343% due 11022020 200
GATX Corp.

1.261% due 1105/2021 200
General Motors Financial Co., Inc.

L170% due 04/09/7021 100
GLP Capital LP

5.300% due 01115/2028 100
Goldman Sachs Group, Inc.

0.307% due 0:4/21/2023 EUR 100
Harley-Davidson Financial Services, Inc.
1.204% due 0022021 $ 100
Humtsman International LLC

5.125% due 1115/2022 100
Mid-America Apartments LP

4. 200% due DR15/26 100
MPT Operating Partnership LP

15805 due 12:05/2023 GBP 100
NextEra Energy Capital Holdings, Inc.
L403% due O501/2021 & 100
Nissan Mator Acceptance Gorp.

1.650% due 0821/2021 100
Penske Truck Leasing Co. LP

1.950% due 0310/2025 100
Santander Holdings USA, Inc.

1.400% due 01182023 200
Spirit AeroSystems, Inc.

1.113% due OBN5/2021 100
Sprint Spectrum Co. LLC

4 7385 due D 20/70E5 200
Sunoco Logistics Partners Operations LP

3 950% due 1201/7075 0o
Textron, Inc.

1.996% due 11410/2020 o
Walt Disney Co.

1.750% due 01113/2026 100
Wells Fargo & Co.

2130% due 0124/ 2023 bl
WRKCa, Inc.

1.750% due 0315/2025 100

VALUE
{005}

152

108

116

123

83

]

1

it}

03

o

m



PAINCIPAL
AMDUNT WALLE
s}

Alternative Loan Trust
0.375% due 09/25/2046 § 0o Bl
0 366% due 0&25/2037 18 18
0.400%: due 0320:204E 1 14
0.400% due 07/20/2046 10 7
0 465% due D2/Z5/F137 18 17
5.200% due 11/25/2035 ] ]
6.250% due 08/25/7037 185 148
B.206% due 11/25/2035 | ]
6.500% due 08/25/2036 50 3
American Home Morlgage Assets Trust
0.375% due 0525/2046 108 Ll
Banc of America Funding Trust
3 9BE%: due 1 kL b}
4 2174 due 02/ i} 5]
Banc of America Mortgage Trust
3 7B4% due D526/2035 168 162
Bear Stearns Adjustable Rate Momgaue 1tusi
3171% due 082572033 2
Bear Stearns Alternative-A Trust
3. 229% due 01/2577036 L 7

0 n

11 1
Bear Stearns Asset-Backed Securities | Trust
00 295% due 04/25/7031 13} 163
Citigroup Mortgage Loan Trust, lne.
0475% due 11/25/2036 1,000 a3
Countrywide Home Loan Mortgage Pass-Through Trust

0.825% due 0325/2035 b i

3.790% due 0825/2034 11 n
5.500%: due 11/25/203% 3 n
Credit Suisse Morigage Capital
3.500%: due 04/26/2036 b F i
Credit Suisse Mortgage Capital Trust
B 500% due 07/26/2036 11 3
Credit-Based Asset Servicing & Securitization LLG
0 305% due 07/25/2037 i ]
DBUBS Mortgage Trust {f}
03814 due 11/10/2046 1,300 1
0.874% due 11110/2046 513 1
First Franklin Mortgage Loan Trust
0.545% due 10v25/2035 219 bk 1y
First NLC Trust
0.255% due 08252037 19 1
Freddie Mac Structured Pass-Through Cerificates
2. 704% due 10v25/2044 % 5
GMACM Moartgage Loan Trust
3 812% due 11/18/2035 i0 i
GS Mortgage Securities Trust
7 086% due 11/10V2045 (fl B 0
GSR Mortgage Loan Trust
3 740% due 0%/25/7035 209 15
HarborView Mortgage Loan Trust
2 354% due 12119/2036 Fi| n
Home Equity Mortgage Loan Asset-Backed Trust
0.365% due 0&/25/2036 104 5
Home Equity Mortgage Trust
B.000% due 01252037 7 44

Impac CMB Trust
(0.845% due 03252035 6 Ll

SBI—PIMCO #REHF7o57+T772F (DC)
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FRINCIFAL
AMOUNT VALLE
4000s) (0030

JPMorgan Mortgage Trust
3939%: due 11/26/2035 ¥ 0 % n
3 966 due 07/25/7035% 28 i:]
Lehman XS Trust
1 335% due 04/25/2037 1 1

Long Beach Mortgage Loan Trust

1 745% due 1¥25/7034

Mermill Lynch Mortgage Investors Trust

0. 265%: due 09/25/2037 i 3

0.305% due 03/25/2037 10 4

3.359% due 02/25/2033 z 2

Morgan Stanley Asset-Backed Securities Capital I, Inc.
Trust

~a

0 25%: due D5/25/2037 1 3
Maorgan Stanley Bank of Amenica Mermill Lynch Trust
1110% due 12/15:2048 if| 1,669 »
New Residential Mortgage Loan Trust

2750% due 07/25/2038 82 1)
2 750% due 11/25/2058 36 10
Residential Accredit Loans, Ine. Trust

0.335% due 0225/2047 i n
0 365% due D&/25/2045 | 1
Residential Asset Securitization Trust

11 635% due 04/25/7035 i pe]
Securitized Asset-Backed Receivables LLC Trust

0.315% due 05/26/2037 12 10
Structured Adjustable Rate Mortgage Loan Trust

40b4% due 09/25/2035 B2 ]
Structured Asset Mortgage Investments 1| Trust

0.975°% due 07/25/2048 158 122
0 405%: due 09/25/2047 128 110

Structured Asset Securities Gorp.
0 4B5%: due 01/25/2038 45 40

] Asset ities Corporation Mortgage Loan
Trust
0.320% due 07/25/2038 /8 1
Terwin Mortgage Trust
1.125% due 11/25/2033 12 12
Thornburg Mortgage Securities Trust
1.815% due 0825/2047 il 1]
3 138% due 1025/2043 28 n
Towd Point Mortgage Trust
2.800% due V252058 151 175
WaMu Mortgage Pass-Through Certificates Trust
0 485% due 01/25/2045 5 4
2264 due 14/25/2047 412 al
2904% due 08/25/2042 1
3 526% due 03/25/2033 2 2
J824% due 0926/2038 53 13
4,862

PRINCIFAL
AMOLNT VALLE
{000z {005

Fannie Mae
1.518% due 08252042 § 4 % L
1.585% due 05/25/2032 1 1
[.585% due OE/Z5/ 2038 12 12
2.891% due 11/01/2042 2 v
2.891% due DE/D1/2043 4 4
2 944% due 07/25/2030 182 405
1.000% due 10/01/2043 38 106
1.000% due BEHO1Z050 1498 208
1.500% due 05/01/2043 84 82
3 500% due OX01/2050 a7 103
1.500% due 01/01/2058 178 195
3.780% due 01/01/2036 02 472
7.000% due O%01/2036 3 4
Fannie Mae, TBA {g}
2000% due DED1/I050 100 102
2.000% due 02/01,2050 700 113
2.500% due 07/01/2050 2,700 1,812
1500% due D&01/2050 1,500 1,638
1.500% due OB/D1/2050 4,500 4,73
4.000% due BE01/2050 3400 3,605
Freddie Mac
[.635% due i 2021 1 1
1.720% due 01/15/2038 167 167
3.390% due 01/15/2028 i} 167 ]
Small Business Administration
5 480% due O5/01/2028 1 pil
5.600% due O5/01/2028 126 138
5.680% due OE/D1/2028 48 53
b.220% due 1E01/2028 101 114

17.662
Treasury Inflation Protected Securities (a)
1.500% due 01/15:2028 208 228
1.000% due 02115/2048 196 206
2.500% due 01/15/2025 531 EBS
LL.8. Treasury Bonds
1.625% due 0B/15/2028 200 218
1.760% due 111152028 00 k]|
1 625% due ORNS/2043 inn 438

21

Total United States 29,044
{Cost $28,668)

SHORT-TERM INSTRUMENTS B.4%

Pan American Energy LLC
10.267% cue OL2E/2021 ihh  ARS 168

ra

Australia and New Zealand Banking Group Ltd.

1.000% due 07/01/2020 NTD 1 0
0.010% due 370172020 § 134 134
Bank of Nova Scotia

0.010% due 370172020 132 132
1.020% due 07/02/2020 CAD &l ¥id
ENP Paribas Bank

10.660%} due 07/01/2020 EUR [ 7
10 160%} due 07012020 DKK i (i}
1.010% due 07/01:2020 5 13 13
0.040% due 07102 HKD 13 ]
1.280% due 070 AR 150 3
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PAINCIPAL
AMOUNT VALLE
0= 00k
Brown Brothers Harriman & Co.
{0.300% | due 07/01/2020 NOK 1 % 1
i0 2504 dea 070172020 ¥ 1 ]
{0.250%| dua 07 SEK 1 1
{0.160%1 due DKK vl 1
0.000% due 0 56D 1 i
00104 due 0 GEF ] 1
0.020%: due 0 CAD 1 1
0 .040% due 0 I HED 1 2
J.2B0% due 07/01/2020 AR i 1
Citibank N.A.
0.010% due 07:01/2020 $ b7 1}
DBS Bank Ltd.
0.010% due 07:01/2020 3 1
HSBC Bank PLC
(0.860% | due 07/01/2020 EUR 7 7
JPMaorgan Chase Bank N.A.
0.010% due 07:01/2020 § 1% 15
MUFG Bank Ltd.
10.250%| due 07/01,2020 ¥ 175 2
National Australia Bank Ltd.
0 100%:| dee 07/01/2020 ALD 11 ]
0.010% due 07/01/2020 & 2 2
Royal Bank of Canada
0.020% due 07:02/202 CAD H bl
Sumitomo Mitsui Banking Corp.
(0.680%| dua 070172020 tUR 23 i}
20 ¥ 10 1
] $ ] 3
Sumitoma Mitsui Trust Bank Ltd
(0UBED%| diea 07/01/2020 £LUR 3 4
3 ¥ 348 n
GBP z b
5 B2 B2
The Hongkong and Shanghai Banking Corp. Ltd.
0.000%: due 07/017/2020 SGD0 it} 1a
0.040% due 07/02/2020 HED 144 13
Fi)
¥ 150,000
80,000
0.183% due 0816/2020 § 00 L]
0.740% due 07/30/2020 0 30
500
Total Short-Term Instruments. 1815
{Cost §3,795}
Total Investments in Securities 141.8% $ 64646
{Cost $63,787)
Financial Derivative
Instruments {jHk) (05%) {247y
{Cost or Premiums, net 538}
Other Assets and Liabilities, net (41.3%) {18.818)
Net Assets 100.0% $ 45581

NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS*, EXCEPT NUMBER OF CONTRACTS}):

A A& zero balance may reflect actual amounts rounding to less than one thousand.
{a) Principal of ity is adj i for inflati

{b}) Paymaent in-kind security.

{¢} Security is in default.




SBI—PIMCO #REHF7o57+T772F (DC)
_____________________________________________________________________________________________ |

{d} Contingent convertible security.

{8) Perpetual maturity; date shown, if applicable, rep axt I call date.
{fi  Interest only security.

{g) When-lssued security.

{h} Coup f a yield to ity

BORROWINGS AND OTHER FINANCING TRANSACTIONS

REVERSE REPURCHASE AGREEMENTS:

Payable for
Borrowing Setthement Maturity Aot Reverse Repurchase

Counterparty Rate Date Date Barrawed" Agresments

BPS 041051 0872772020 DB/202020 EUR 11,318 § 11,4761
EFS (0 3B0%E 05/27/020 DE/Z0/2020 12,209 12,4801
EFs 0.20% 051132020 OB 242020 GEP {6931 13511
JuL (0.400%} 05/273:2020 OB/20/2020  EUR il 14731
Total Revarse Repurchase Agreamants $ |5,286)

ERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS

Remaining Contractual Maturity of the Agreements

Dvernight and Greater Than
Continsous Up to 30 days 31-90 days W days Total

Reverse Repurchase Agreements

Mor-Ul 3. Gevernmant Dabr § [} § 0 & 15,2861 # 0 4 15,246
Total Ravarse Repurchase Agreaments $ 0 $ 0 4 [5,286] ] 0 3,268
Tatel Barrawings ] 1] 4 1] ] 15,286) $ [] 3,286
Payable for Aeverss Repurchaze Agresments ,2688)
swoersaees: |

Maturity Principal Payable for

Counterparty Description Coupon Date Amoust Proceeds  Short Sales”
EOS Fannia Mae 3.000% DBT/2050 41,000 § Q05§ 1,021
ML Fannia hae 3.000% (19/01/2050 1500 11,5711 (1,5751
TOR Canats Government Bond 2750% 12012048 CAD 500 15301 1528
Total Short Sales § 13150 & 13,1551

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by countarparty of the markat value of Barrowings and Other Financing Transactions and colateral plodgec/ireceived) a5 of June 30, 2020

{i) Securities with an aggregate market value of §5,342 have been pledged as collateral under the terms of the following master agreements as of June

30, 2020.
Repurchase
Agreament Payabla for Total
Proceeds Reverse Payable for Borrowings and
tobe Hepurchase Sale-Buyback Payable for Uther Hnaneing Collateral

Counterparty Recaived Transactions Shart Sales Transactions __ Pledged/{Received]  Net Exposure™
GlohakMazter Raputhasa Agreemant
BFS § 0 § 4813 % ] § 0 ¥ EN-HF IR 4,66 & 5
JuL ] 1473 ] ] 4731 475 2
Master Securities Forward Transactions Agreement
(iliky 0 ] 0 {1,052) 11,0521 0 11,0521
ML 1] 1] i} 11,575) 11,576 1] 11.5751
TOR ] 0 ] {528] 15261 1] (5281
Totwl Borrawings end Dther Financing Tr i § [ [5,286) 4 [V 13,1551
T Thes et ol birrresreg w i e peced rced June 30, 2000 was 35, ez e ol 0 333% Aeee bencwonge rey ol nske bodack nenzcios ard es el

A bl duneg e aarod
ME°2E1 pvanz on &
et erELIE 5 10 Tl =
T Ejeeniin weh e

ary ol teleudl b
e Noves b Fisrcial Sesjor

k) tha o
il ity Sex b

e L I 17 6
ter Mett ey dnany

o finarcing warss:

w e Seved Beross raresatiorg guver e wnder e
el 2

¥tz




j) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

SBI—PIMCO #REHF7o57+T772F (DC)

ACHASED OPTIONS:

Description

Strike Expiration itof Market

Price Date Contracts Cast Value
Call - 80-Day Eurodollar Jurg 2022 Futures 4 98.750 D613/2022 i & 1 $ 2
Call - 0-Day Eurodallar Merch 2022 Futures 98,750 0314/2022 2 0 1
Put - 1.5 Treasury 2-¥ear Note September 2020 Futures 104750 08/21/2020 n 0 a
Put - U.5. Treasury &Year Nota August 2020 Futures 107.000 0772472020 i) 1 0
Put- 115, Treasury 10-Year Note August 2020 Futures 109.000 07/24/2020 43 ] ]
3 2 $ 3

Tatal Purchased Options

FUTURES CONTRACTS:

Unrealized

Expiration #of Appreciation’ Variation Margin
Description Type Manih Condracts regialion] Asset Liahili
Mustralia Govarnment 3-Year Bond Septamber Fuliras Long 087020 b § 1 § n4 (1]
Cznada Gavernment 10-Year Bond September Furures Short 092020 4 11 1 0
Euro-Bobl 5-Year Note Seprember Futures Long 082020 bl 10 1] [}
Euro-8TF 10-Yezr Hand September Futures Long 092020 7 Ls b 13 i}
Euro-Bund 10-Year Bond September Futures Shert D20 12 21} 3 ]
Euro-Buxl 30-Year Band Saptember Futures Long D070 1 12 ] iy
Eurc-OAT 10-Yaar Bond Septamber Futures Lang 092070 12 in 1 i}
Euro-Schatz 2-Yesr Note Saptember Futures Shert D8/70E0 42 121 1 0
15, Treasury 2-Vear Note September Futures Long 092020 n 1 1 o
1.5 Treasury 5-Year Note September Fulures Long Lt 2 12 1 [}
L8, Treasury 10-Year Nota September Futures Long 08,2030 i 12 a 6]
118 Treasury 30-Year Eond Septambar Futures Lang 092020 1 115} ] 118)
Call Dptian Serike @ CAD 183 000 on Canada Government 10-Yaar Bond
Saptember 2070 Fururas’ Long 082020 4 0 0 ]
Call Option Strike @ EUR 116.200 on Euro-Schatz 2-Year Note September 2020
Futures™ Long D8/2020 a2 0 0 ]
Call Option Strike @ EUR 194.000 on Euro-Bund 13-¥ear Sond September 2020
Futuras” Long R/ 20270 12 0 0 ]
Pur Oprion Stoke @ EUR 127,000 an Euro-Bobt 5-Year Note Seprember 2020
Futuras™ Long 082020 b} 0 0 ]
Put Option Stnke @ EUR 155,000 on Euro-DAT 10-Vear Bond August 2020
Futures” Long 0772020 1 ] 1 i
Put Option Strike @ EUR 85.000 on Eur-BTP 10-Year Bond Septembar 2020
Fumuras” Long DR/2020 3 ] 1 0
Total Futures Contracts § 153 [] ] 182)

Implied Credit Unrealized
Foed Deal Maturity Spread al National Market Appreciation/ 1l
Reference Entity {Pay) Rate Date June 30, 2020 Amount™ Value {Depreciation) Asset Liability
BASF SE 11.000%1 122002020 0.078% EUR 200 ¥ (W] § 4 § 1 ¥ 1]
Reynolds American, Inc. 11.000%) 12720/2020 0.040% § 00 13 4 0 0
United Utikties ALC 1100035} 1272020 0.0B0% EUR 40 i3l i ] 131
5 il § 21 i 1 4 13
lmplied Credit Unrealized
Fixed Deal Maturtty Spread at National Market Appreciation/ . Mariation Margin___
Reference Entity Recerve Rate Date June 30, 2090 Amount” Value {Depreciation) Asset Liabality
Daimler AB 1.000% 122062020 0.320% EUR 10 ¥ 1 3 i § 1] ¥ (1]
Shell Intzrnanonal Finance BY 1.000%: 120/2026 0.802% 100 2 ] 0 ]

20
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Inplied Credit Unwealized
Fixed Deal Maturity Spread al National Market Appreciation/ iati i

el Entily Receive Rate Date Jupe 30, 2090 Amount™ Wk [ iati Asset Liahility
Testo PLC 1.000% 62072025 0 33% EUR pili] § 2 § g § [ ¥ 1]

§ 5 § 13 $ 1] § 1

Unwealized
Fixed Deal Maturity National Market Appreciation/ — Variation Marain

Index/Tranches (Pay) Rate Date Amount” Value" (Depreciation) Asset Liahility
COX EM-30 Index 11.000%:) 12/20/2023 § 470 § 12 § in § 1 ¥ 1
COX 16-23 Indox 11.000%) 122012079 2300 2 17 0 141
iTraxt Eurape Series 31 Index [1.000%i 0620)207  EUR 2,800 1111 il ] 211

§ 2 § 19 4 1] $§ {26

Unrealized

Pay/Recas Maturity Motional Markat Approcialion Variation Margin
Flonting Rate [loating Rate Index Fixed Rate Date Anaount Value {Depreciation) Asset Liability
Pay 3-Maonth Canadean Bank Bill 1.230% LaD 1.200 § 14 ¥ 19 ] o H in
Pay 3-Manth Canadian Bank Bill 1.500% 0o 3 n 0 ]
Pay 3-Manth Canadsan Bank Bill 2.500% (68079 100 1] 4 0 i
Pay F-Manth Canadian Bank Bill 1.11%% 100272029 a0 15 18 0 1l
Pay I-Month Canadian Bank Bill 1.900% 500 N ] ] 1
Pay 3-Manth Canadean Bank Bill 1500 e 3 4 o i
Pay 3-Month Canadian Bank Bill 2750% 400 100 o 0 121
Pay 3-Mamh Canadian Bank Bill 2.565% 03/07/2043 nn sl 22 ] 1]
Pay”! 3-Manth GEP-LIBOR 1.080% 12032029 GEF il ] 1 0 0
Pay 3-Month SEIC-STIBOR 1.000% DG1872029 SEK am 2 1 0 0
Receiva 3-Month USO-LIBOR 2.750% 1 § 1.200 i1l 124) ] ]
Pay™ 3-Manth USD-LIBOR 1.450% 0072021 1,700 i} 1 0 0
Pay™ 3-Manth USD-LIBOR 1.450% DE/13/2021 1,600 13 1 1] 0
Pay ™™ FManth USD-LIBOR 0.000% 03182022 1,800 ] ] 0 0
Pay ™™ A-Manth USD-LIBORA 0000 D4ize2022 2400 ] 0 0 0
Pay*d 3-Manth USO-LIBOA 0.318% 061272022 1900 1 1 2 0
Pay™ 3-Maonth USD-LIBOR 0.316% 061872022 .80 0 1 0 0
Facaiva™ 3-Manth U3D-LBOR 1.305% 0g/21/2023 B30 2 121 0 0
Pay™? 3-Manth USD-LIBOR 0.000% 030772024 ann ] 0 0 0
Facaivd” 3-Marh U3D-LIAORA 1.290% DEZ572024 3an il (IR} n 1]
Recaive™ 3-Manth USD-UBOR 1.249% 08731/2024 7o ]| 120} 0 0
Pey” 3-Month USD-LIBOA 0.200% D9iD2024 Lam 1 [ 0 0
Racaiva™ 3-Manth U3D-UBOR 1.360% Dg/17/2024 500 {18l 16} ] i
Pay ¥ 3-Manth USD-LIBOR 0.000% 097772024 1,100 ] [} 0 0
Pay 1% 3-Manth UZD-LIROA 0.000% 107472024 1,000 (] 0 ] 0
Recaiva 3-Month USO-LIBORA 2500% 121872024 400 ] 1181 0 0
Receive 3-Manth USD-LIBOA 1.290% 061772025 2,000 15 (] 1 0
Facaiva™ 3-Manth U3D-LIBOR 1.000% 12116/2025 200 171 i ] ]
Receive 3-Manth USD-LIBOR 3.000% 061972026 300 471 138} 0 0
Fecaiva 3-Manth US0-LIBOA 2. 350% DE/2072028 2,700 13701 154E) 3 0
Pay 1% 3-Maonth USD-LIBOR 0.000% 057232029 G0 ] 0 0 i
Pecaive 3-Manth USDLIBOA 1.500% 12182029 a0 1761 154} 2 0
Fecawe 3-Manth USO-LIBOR 1.885% 0170872030 200 20 8} ] ]
Receive 3-Month USD-LIBOR 2000% 500 {61 166} | 0
Pay 3-Manth USD-LIBOR 1.250% i 1,300 B0 7 1] 121
Facaive J-banth USD-LIBOR 1.000% 121672030 100 131 (5] 0 0
Pecaiva 3-Manth USD-LIBORA 1.500% DG/1772050 am il ] 2 0
Pay 3-Manth ZAR-SAJIBOR 1.50% 06/20:2023 AR 1,600 ] B 0 ]
Pay 3-Manth ZAR-SAJIBOR 382027 4,000 i k) 0 0
Fecaie G-Manth Austraban Bank Bill DE/17/2030 AUD 0o 131 i 0 i
Pay G-Manth CHF-LIBOR 06:30:2025 CHF 200 ] 0 0 0
Pey™ B-Manth EURIBOR 12172021 EUR 2m ] ] 0 0
Fecaive G-Month EURIBOR j 1600 1101 141 ] i
Recane” G-Manth EURIBOR 10.150%) 600 181 (3 0 0
Pay™ G-Manth EURIEDR 1.310% DB/ 1872028 200 16 10 2 0
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Unrealized

Pay/Receive Manrity Netional Market Appreciation _Wariation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amotmt Value 1] iation) Asset Liabilify
Pay™ G-Manth EURIEDR 0.250% 12152030 EUR 1.800 § ] § 1" $ 3 § i
Recaive” G-Manth EURIBOR 0.000% 09/16/2060 100 ] i2) i 0
Recaive® f-Manth EURIEDA 0500% 1271572060 520 11071 1] 1 0
Facaiva™ G-Manth GEP-LIBOR 0.250% 1201872022 GEF 200 ] 0 0 ]
Pay " G-Manth GEP-LBOR 03004 1271672025 1400 2 7 . 0
Recaive " G-Month GEPLIBOR 0.500% il 131 (2 0 1
Feceive” G-Manth GEP-LIBOR D&T2% 02732031 i 131 i3 0 0
Feceive G-Manth GEP-LIBOR 0.500% DG/1772060 ann i 117 0 121
Pay™ B-Mamh GEP-LIBOR 0.500% 12/16/2050 kil 1 b 2 i
Pey” G-Manth GEP-LIBOR 0.722% 02776:2081 25 3 3 0 0
Feceive §-Month JPY-LIBOR 0.200% DG/18/2029 ¥ 160,000 1351 1 2 0
Feceive B-Manth JPY-LIBOR 04004 DE/18/2033 150,000 il 154 3 ]
Pay G-Manth JPY-LIBOR 0500% DG/1%72049 3,000 18 2 0 121
Pay BRL-LOICompoundad B 8804 D1/n42021 AL amn 5 5 il 0
Pay |BMEXID 5.875% 0122023 XK 3,800 ] ) i a
Pay [BMEXID 7.740% D2Za2027 3,000 20 20 1 0
Fecaive" Sterling Owernight Interbank

fwerage Rate 0.8905% GBF 100 181 1] 0 0
Facaiva LIE Retail Frice Indax 3.386% 100 i3 ? ] 1
Recaiva UK Retail Price [nde: J436% 100 I I 0 1
Recaive UK Fetail Frice Index 3450% 100 3 3 0 1
Facaiva UK Retail Price Index 3408k 100 3 3 1] 1

§ 15021 $ (60T} L § U6
Total Swap Agresments § 1483} § (548} 430 § 44
The following is 3 summary of the market value and vaniation margin of Exchange-Traded or Centrally Claared Finaneial Dervative Insoruments as of Juna 30, 2020:
Cash of $1.219 has been pledged as collateral for exchange-traded and Iy cleared fi ial derivative i as of June 30, 2020. See Note 8,
Master Netting Arrangements, in the Notes to Fi ial 5 for more inf i garding master netting arrangements,
Financial Derivative Assets Financial Derivative Liabilities
Variation Margin Variation Margin
_ModkotValue  __ Assot _MarkotValue  __ Lability
Purclased Swiap Written Swap
Options Futures Agreements Total Options Futures Agreements Tatal
Totl Exchangs-Traded or Contrally Cleared § 3 4 19 4 an & 52 % [ 31 & 1441 8 (781
i bl a e el oz, i delived : it bee stk procectic i Kk o the saip
107 ey g SECLAIDLE g e Iroes 5 (1) Ieeahee 3 0o senlBmen] anare cesh or steurnes oqual 1 the natona: emecn: af ¢ sty vl of e

i o i
13 drfrecl indkr the e Tha: el

I 1 he el s o i ey sl o the ratr! amou o the swap o
e tepiercad indas

a7 delarirring e ke walue of cnein defact

ol o riloul bl Ter cend i o

1 [NEECE MmN’ g sefes o o relr af defoul ar wobe oo A1 mert s Tng

& malirec anide s farms

1 1581 e a3 aAp ATER e
b ik

1l g s i el o
Lt ol 10 AT
haad o sk
lszaing

Pl o

*pabcazl armaurt o the oo, o0

3 Enareial Sistaments b furtoer nlermat o

e *Month LE0 L0



SBI—PIMCO #REHF7o57+T772F (DC)
_____________________________________________________________________________________________ |

kj HNANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to LCumency te Unrealired Appreciation/iDepreciation|

Coumterparty Month be Delivered be Received Asset Liability

EDA 07 Filg 14,155 § M 4 b H 0
EDA 07020 § 360 JFY 38,509 ] i3l
EDA 07 62 IAR 1,168 B i}
EDA 0672020 JPY 36.509 3 1 il 0
EOA NB7070 4 q RUB B5 ] 1}
E0A 0977020 10R B70.480 ¥ [:11 1 1]
EDA D5/72020 4 490 CHY 1513 i 1]
E0A 087020 153 ILE 525 ] il
BFS 072020 DK 20 ¥ i ] i
EFS 0712020 EUR 52 58 il 1}
EFS 0720 GEP 4 445 14 ]
EBFS 070 JPY 76,500 718 B 0
EPS 07 § 98 Ao 140 1] 0
EFS 072020 1,085 EUR 447 2 el
EBPS 072020 72 RLE 5,030 1 i2l
EFS 0720 28R 14978 § 156 ] 113
EFS DBZ020 EUR 54 81 U] 1]
EBFS B0 § " RUB B L] i}
EFS 0972020 ChE 11428 § 1,585 ] 1281
EFS 0877020 HKD 236 30 ] 0
EFS 08/ MYR 1.07a 51 ] 0
EFS 0817020 4 82 IDR 1,306,271 ] 3l
EFS 0877020 214 MYR a7 ] 0
ERL 08020 CHE 361 ¥ i 1 5l
ERC DBFZ020 oK 595 Bl 1 0
BAL 0877020 § a8 HED 2,557 4 i
ERL 122020 81 MEN am ] {6l
[BK D7 EUR 13 ¥ 147 ] 0
CBK 070 EN 1 35 1 0
CEK 0HI20 a9 88 ] 1]
[ 15 07/ 3068 30 3 i
[: 1§ 0 § 471 OKK 3,130 1 i2l
CEBK 072020 46 EUR 41 ] 0
K 072000 i PEM 306 ] il
CEK 07020 i) ane ] {2
CEK DH20 Ll AR T2 4 0
(15 077z 28R L S 5 ] ]
CEK 0672020 § 78 [HF il ] 0
[: 11 NRZ070 aa PEN 3 ] i}
CEBK 0BF2020 13 RUB BAE ] 4l
(B D020 m SEK 1.095 i 0
CBR 08720 iy 150,000 ¥ 1.8 ] 1151
CEK 0972020 EN 404 118 i 0
[0 08/2020 197 5B 2 i}
CBK 08:F020 4 4 CNY 173 1 1]
CEK 092020 il MAN 1,108 ] 21
[.13 102020 KK 3,130 ¥ 414 2 i
CEK 122020 EN 08 8 1 0
FBF 08/2020 HKD 238 il ] 1}
GLM 072020 KK 13,020 1,811 ] 1521
GLM 072020 GEF P H 1 1
GLM 072020 $ 302 MXN 9816 kil i}
GLM 072020 3 RUE 52 ] 1]
GLM 072020 5 356 ] 0
GLM 082020 &0 MoK 565 1 0
GLM 0Br2020 " AUE 7 ] 0
GLM 0972020 178 860 253 4 ]
HUS 072020 AR 61 ¥ 1457 l 0
HUS 0712020 CAD & 35 1 i}
KU 072020 EUR (i1 7 ] 1]
HUS 072000 GEF it} B4R 4 0
KUS 0712000 N 389 M 1 0
KUS 072020 EN 308 L] 3 0
HUS 072020 § 303 ALD 448 3 i}



SBI—PIMCO #REHF7o57+T772F (DC)

Settlement Currency to Cumency to Unrealized Appreciation/Depreciation|
Counterparty Manth be Delivered be Received Asset Liability
HUS 0irman § 515 Can joB 5 i § ]
KU 07zn20 35 EUR 268 1 il
HLIS 0712020 o RUB 1918 ] il
KLUS 0720 2 AR 536 2 1]
KUS D020 CHE 74 H 1 1] il
KUS 0Bz GEP 488 538 0 15l
KU 0B/Z020 SER Bk “ 1] 0
HLIS DE/2020 3 12 LHF 06 0 ]
ELE 0872020 105 SEK 555 1 il
KUS D820 KL PN 132 i 1]
Jia 07z can Ell ¢ 3 0 0
JPM 02 DKE a0 45 1 il
JE 010 $ M5 DK 2,385 1 il
JPi 072020 1a EUR L) 1 imn
JE N7/ 56 AR 1,018 1 n
JHa 07z 4R 930 § 53 0 0
JPid DB/2020 g 1672 o] 1 0
JPR DB/7020 § 22 RUE 1,50 1 11
Jr 0972020 I0R 435,792 § 30 0 I
JE 1720 DKEK 1,450 p1] 1 0
Ml 072020 § LH ALD 40 (] il
Wi 072020 718 DEK 4741 1] il
Ml 072020 4 GBP i 1] il
Ml 072020 1,188 JFY 127,356 ] il
Wl 072020 463 NZD EAL| ] Al
MYl DB020 JPY 48,156 ¥ 430 4 ]
Wl 0BrE20 NOK 170 18 1 1]
LAl 083020 ¥ 43 PLN 168 1 0
Ml 102020 DKEK B,365 $ 53 1 1]
MYl DB/2021 ¥ 9 EUR 1 ] i
S0X 07720 10,847 9,745 1o 1]
5IX 072020 k| GRP 4B ] i
80X D0BiZ020 GEP 408 H bl 1 15l
§TX DEZ020 § 184 CHE 174 ] 0
80X 087020 11545 EUR 10,211 1] 1]
50X 0B/2020 % HOK 220 7 1l
SIX D8:2020 HKD 2,350 ¥ p: ] ] il
306 07 4 247 KK 1,708 i} i}
506 DH#0 19 AR 06 1 1]
S0G 070 ZAR 444 ¥ i) (I ]
506 V2020 DK 1,709 bl 0 0
TOR D3vman CAD 14 137 1] 1]
TOR 077 JPY 154.000 1,431 1 1]
Tan 0720 R LiE] 1 1 1]
TOR 077020 § | JFY Nz (1] i
TOR DB/Z020 JFY 3178 ¥ 8z 2 1]
TOR DE/Z020 ¥ a7 CAD s 1 i}
UAG 0772020 n JFY 33,458 1 3l
UAG D700 47 RUB 2,833 ] 1]
LAG 0B/z20 Jpy 33459 H 3 i 0
UAG D020 § ki RUE 1,938 0 0
UAG D870 Py E0,000 3 147 ] 0
§ 2653 § 11831
{JPY, HEDGED) CLASS FORWARD FOREIGN CURRENCY CONTRACTS:
Settlement Currency to Cumency to Unrealized Appreciation/iDepreciation|
Counterparty Manth b Dulivered be Becoived Assol Lebility
EDA 077z § 4 CAD 1 5 o $ 0
EOA 0771020 2 EUR 18 1 0
EOA 077020 4 656 JPY 501,876 o il
EOA DEz20 EUR 19 § H 1 1]
BPS 0720 kK L B3 1 i1l
EFS 07120 EUR 120 135 L] 1]
BFS 072020 § ikl EUR 168 1 il
EFS 0712020 96 JPY 10,277 (1] a
EFS 0720 ZAR n ¥ il 0 0
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Settlement Currency to Currency to Unrealized Appreciation/Depreciation|
dability

Counterparty Maonth be Delivered be Received Asset
ERC 0o JBY B13,675 & 5,636 & o ¥ ]
ERC 0112020 § 1032 JPY 110,632 il 8l
ERAL DBf2020 5,691 613,675 ] a
[ 4 072020 AUD 55 $ 38 i 0
08K 0772020 EUR 62 83 0 1]
LBK 0l Gep 3 4 ] 0
3k 0z SEK 333 3 0 1]
214 077020 § 45 JPY 4,754 o ]
[i: 4 07020 43 360 80 0 a
CBK DE‘Z0Z0 36D il $ 43 i 0
GLM 0772020 Iy 24 0 ] i
GLM 0712020 PLN 316 & 0 Al
GLM 07 § 14 GBP n ] 0
HUS 07:2020 CAD 0 5 1 0 {3l
HUS 072020 EUR 16 18 ] 1}
HUS 072020 MOk 198 20 ] i}
HUS 07z $ 19 Cap 26 0 ]
HUS 0777020 L GEP 3 0 0
HUS 0020 925 754 ] ]
LS 0772020 ZAR 4 § i ] (1]
KU 082020 CAD 26 18 ] i}
LS DBf2020 Gap 147 928 0 il
Jm 0¥z § 15 JrY 12,445 0 0
Jra D1/ 83 MAN 1,981 ] 1]
J 0BZ2020 XN 1.961 5 @ 0 4
Ml 0772020 ALD LG il ] Al
Ml 07:2020 EUR 19 i 0 ]
Wl 0772020 GBP 3 4 0 0
Wi 0772020 IRy 317,563 250 7 ]
MYl 0 ¥ 263 AUD 338 12 o
4l 0712020 146 CAD 00 0 [
Ml 07/2020 52 JPY 5,611 ] o
Ml 082020 CAD 200 5 146 il a
Ml 0812020 $ L1y JPY 295,546 0 5l
RYL D MYH m § 51 ] il
RYL 07z § 4 AID ] 0 ]
RYL 07720 52 MYR m ] 0
YL DE2020 WA m § 52 0 ]
SCX 077020 EUR 5,049 5,618 0 1321
SLX 020 JEY 613,675 5,688 ] 0
Six 0712020 AN 1,961 8 2 0
3IX D770 § a0 ALD 447 ] o
i 0772020 64 DKIC 27 0 ]
SoX 0720 5,702 EUR 5,077 ] 0
SIX 0ifzni 5,768 JFY 621121 3 I
i 0BZ020 AlUD i § 08 0 0
3CX DE/7020 LTS 427 54 ] o
SIX 08/2020 EUR 5077 5,706 0 a
S0 DB/Z020 § 5691 JPY A13,675 ] 1}
She 07z 248 269 § 15 0 1]
38 0712020 [i1: 1 762 345 3 0
538 07/020 JFY LEN 52 ] o
SiB 0712020 60 &0 42 0 il
538 DB/A020 § 52 JPY 5,511 1] 1]
TOR 07/20:0 AUD 308 § 25 0 [l
TOR 07z § k] CAD 108 il q
T0R DI 2,750 JPY 296,010 ] &l
TOR 0&:Z020 CAD 108 § 18 0 a
5 3 § 11231

Total Forwerd Foreign Currency Contracts ¥ 298 ¥ 1312
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PayfReceive  Exefcise Expiration Notwonal Mirket

Countarparty Description Fleating Hate Indax Floating Aate _ Mate Data Amount"! Cost Value
BOA Put - OTC 33-Yaar Interast Rare Swap J-Month USD-LIBOR Artene 2175% 2 200 4 B & 2
oue Put - OTC 33-Year Interast Aata Swap 3-Maonth USO-LIBOR Recewe  2.300% 100 4 1
FBF Put - OTC 30-Year Imerest Rate Swap 3-Month US0-LIBOR Recewve  1.733% a0 15 4
ELK Put - OTC 23-Year Interest Rate Swap B-Month GEP-LIBOR Recene [0.360% 50 3 1
WYL Put - OTC 30-Year Interest Rate Swap 3-Maonth USD-LIBOR Recewe  1.752% 100 B 2
MYL Put - OTC 33-Yaar Interast Rara Swap 3-Maonth USO-LIAOR Aacene 2300% 100 il |
¥ 43 8 11

Surike Expiration National Mirket

Coumterparty Description Price Date Amount”" Cost Value
GLM Call = OTC Eurn versus U 5. dafiar § 1.163 08/15/2020 02 § 1% 1
GLM Cefl - OTC Euro versus U.S. daliar 1.163 012902021 04 3 i
HUS Pust = OTC Euro versus 1.5, dallsr 1.000 10,000 1 ]
HUS Put = OTC Eura versus U5, doller [.980 i) 300 1] 0
KUS Call = DTCULS. dollar versus Canadian dollar CAD 1610 OB2B/ 020 a00 1] 0
$ 5 % 4
Total Purchased Optians § LT ] 15

Pay/Receive  Excrcise Expiration Notianal Premiums Market

Countery Description Floating Rate Index Floating Rate  Rate Date Amount" [Received) Value
EOA Pur - OTE 3-Year Interast Rare Swap 3-Momn US0-LIBOR Fay 1.860% 0871572021 1,700 & 131 § 0
[l Put - OTC 3-Yeer Interast Rate Swap 3-Manth USO-LIBOR Pay 203 1221202 J00 141 ]
FBF Put - OTC 3-Year Interast Rate Swap 3-Manth USD-LIBOR Fay 1.398% i 1,700 151 ]
GLM Cal - OTC 1-Yaar Intarest Rate Swap 3-Manth USO-LIBOR Recaive 1.450% 1,700 121 121
GLM Cal - (OTC 1-Yaar Intorest Rzte Swap J-Month US0-LIBOR Fiecaie 1.450% 1,600 ] (14
GLM Call - OTC 30-Year Inarest Rate Swap i-Mamtn EURIBOR Receive 0.000% 100 131 141
GLM Put - OTC 10-Year Interast Hate Swap §-Month GEF-LBOR Fay 0.780% 1a0 131 1
JEW Call - OTC 30-Year Interest Rate Swap §-Month EURIBOR Recene 0.000% 50 121 121
MYL Put - OTC 3-Year Interast Rate Swap 3-Manth USO-LIBOR Fay 1448%  DEZ237021 800 171 i]
MY Fut - OTL 3-Yeer Interzst Aate Swap 3-Manth USO-LIBOR Fay 2020% 122172021 ann 14 1]
[ 151] § 71

Expiration Notional Premiums Market

€ 1 Description™ Floating Rate Index Date Amoun™ (Received Value
WYL Call - OTC 1-Year Interest Rate Floor 1-Month USD-LIBOR 10072022 70 m § il
MY Call - OTC 1-Yaar Intarast Aate Flaor 1-Month UED-LIBOR 1ni0er2022 500 0 111
3 Al 5 171

Buy/Sell Exercise  Expiration Mational Premiums Market

Countarparty Description Protection Rate Date Aanount” (Roceived) Valua
EDA Call- COXHY-34 Index Buy 104.000%  DBA9/Z020 4 % ]
E0A Call - COX.1G-34 Index Buy 11.560F% 05/16/2020 10 ] ]
EOA Call - iTrasx Europe Senes 33 Index Buy 0.475% DaN6/2020 100 0 ]
BOA Put - COX HY-34 Index Sell 83 000% DE/13/2020 100 1 i1l
EDA Fur - COXIG-34 Indax Sell 1.100% 09/16:2020 100 0 i)
EDA Fut - iTraxx Eurape Saries 33 Index Sell 1.000% D91G/2020 100 0 1
EFS Call - COX 1G-34 Index Buy 0 B2 DE19¢2020 100 ] ]
EFS Call - ifraxx Europe Senes 33 Index Huy 0.500% % 3B/2020 00 0 ]
EFS Fut - COX 1G-34 Index Sell 1.100% 00 ] L}
EFS Fut - COXIG-3 Index Sell 1.200% 100 0 i)
BF3S Fut - iTraxe Europe Sanes 33 ndex Sell 11005 200 il il
cup Call - iTrasx Europe Series 33 Inclee Buy 00 0 1
oug Call - ifraxx Europe Senes 33 Index Huy 100 1] i)
oue Fut - Traxx Eurape Series 33 Index Sell 00 0 i)
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Buy/Sell Exarcise Expiration National Pramiums Markel
Counterparty Description Protection Rate Date Anount” (Received; Value
oug Fut - I Trawe Ewrape Series 33 Incles Sell 12007 ! mnm s 0 £ 1
FEF Call - COX.IG-34 Index Buy .55 it} ] ]
FBF Put - COXIG-34 Index Sell 1.200% 100 0 2
G3T Call - COX.1G-34 Index Buy {1 BO0F: 200 i ]
GST Call - iTrazx Europe Series 33 Index Buy 1 BODE il ] ]
65T Fur - COX IG-3 Indax Sell 1.100% 200 {1 i
GST Put - i Traxx Europe Sanes 33 Index Sell 1.100% a0 i Il
JAW Call - iTrasx Europe Sernes 33 Indesx Buy 0.500% W2z0z0 100 1] ]
JPm Fut - iTraxx Eurape Saries 33 Index Sell 1.200%: 107212020 1nn a 1]
§ B & 13l
Strike: Expiration National Presniums Market
¥ party Dheseripli Price Date Amount" {Received) Value
GLM Put - OTC Euroversus U S dollar § 1105 O815/2020 nz $ n % Im
GLM Put - DTC Euroversus LS dollar 10483 0M729/2021 mn4 131 121
3 % 131
Swike Fxpiration National Premiums Market
Counterparty Description Price Date Amomt" (Received Value
FAR Put - Fanne Mag** § 101000 100 § n % 0
FAR Put - Fanne Mae** 00422 100 I 1]
G3C Put - Fanne Mae™ 10213 ann 11 1]
JP Put - Fannie: Mag®* 100 1 ]
JP Put - Fannse Mag** 00 11 0
JP Put - Fanne Mag®* 20 11 0
Ji Put - Fanne Mag™* 1 100 ] ]
JE Put - Fanme Mae™™ i 100 11 0
Jrm Put - Fannie Maz®* 200 1 ]
JE Put - Fanne Mae”* 100 ] 0
Jan Pur - Fannae Mag®* 100 I n
JP Put - Fanne Mag** 100 111 1
§ 1§ 121
Totl Writan Options $ s 159]
Implied Credit Unrealized
Fixed Deal Spread at Notional Fremiums Appreciation/ _ Swap Agreements. at Value
Counterparty _ Reference Entity (Pay| Rate Jume 30, 2000 Amaunt™ Paidf{Recaived] _(Depreciation) Asset Lisbility
EDA Japan Govemmant Internatonal Bond 11.000%} 0 0B0% 100 § [ 5 1 % ] & i
EFS Commerzhank AG 11.000%} 1 509% EUR 200 1" i 2 ]
EPS Japan Govemment Imarmatianal Bond 11.000% ) 0 OR0% § 500 {l:] ] 0 {nl
EFS Kaorea [ntarnztionzl Band 11.000% L161% 400 1101 ] ] 10
BRC China Government Internatianal Bond 11.000%1 0 238% 00 4l in ] 51
ERL Korea |nternational Bond 11.000%} 01615 300 7 ] 1 171
63T China Government International Bond 11.000%} 0.238% 400 [t i2) ] 10
GST Japan Government Intarnatianal Bond 11.000%} [ D0 ] 14| 1 ] 13l
HUS Kaorea Intarnztional Bond 11.000% 01614 20 (5} ] ] 151
JPM Korea [nternationa! Bond .000%)  D6/20/2023 0 161% pali] 51 ] ] 151
3 1731 § g & 2 § {BE)
Implied Credit Uneealized
Fioed Deal Maturity Spread at Notional Premiums Appreciation/ ___Swap Agreements, at Yalus
Counterparty _ Reference Entity Receive Rate Date June 30, 2000" Amount” Paid{Recewed) _{Depreciation) Asset Liability

G3T Sauth Africa Govamment Internationzl Band 1.000%  OB/20:2024 2 786% § 200 H il $ 5 & ] 3 {14
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Notisnal Mational
Amount of Aanount of nrealized
Maturity Curtency Currency Premiutres Appreciation’ __Sump Aqreements, al Yalue
Counterparty Roceive Pay Date Recaived” Delivered” Paidifieceived) (Depreciation) Assalt Liatility
CBE Flnating rate equel to 3-Manth Floating rate aqual m 3-Month
Augtralian Bank Bill alus USD-LIBCR based o the
(14205 based on the national amount of currency
national amaunt of curreney ravaved™
delivered® 07/312029 -] 26 AUD 400 § o ¥ 1% 1 ] ]
GLM Floating rate equzl to 3-Manth Floating rate aqual m 3-Month
Augtralian Bank Eill plug USD-LIBOFR based on the
11.423% based on the national amount of currency
notional amaunt of currency receved™
delivered® 0a/01/2029 m 1} i 1 0 1]
§ i1 i 2 & 1 ¥ ]
Pay/Receive Umrealized
Floating Maturity Notional Premiums Appreciation/ __Swap Aareenients, of Value
Counterparty  Rate  Floating Rate dex Fined Rate Date Amount Paid/|Received) || ecialion] Agsel Liahili
EFS Fay 3-Moath IL3-TELEOR 0.455% O5118/2027 ILE 20 ] ] § I 1 § L
EFS Pay J-Moath ILS-TELEOR 1.786% 05/01/2029 100 0 1 3 r
{19 Pay 3-Meath ILS-TELECR 1.795% 04128/2029 a0 ] 7 7 0
GLM Fay I-Month IL3-TELECH 0.500% 05/15/2027 400 ] 1 | 0
GLM Pay 3-Month ILS-TELECR 1.780% 041222029 100 0 3 3 0
GLM Pay 3-Moath IL3-TELEOR 179% 04/30/2028 100 ] i) 3 1]
JPM Pay 3-Moath ILS-TELEOR 1.775% 04125/2029 400 0 13 13 ]
§ 0 § 3 5 il 3 0
Pay/Receme
Total Return Unrealized
on Reference # of Shares Notional Muturity Premiums Appreciation/  Swap Agreements, at Value
Lounterparty Entity Heference Entity or Units _ Hoating Rate Amount Date PaidfReceved)  |Depreciati Assel Lial
BF3 Receive  iBosx USD Ligud
Investmant Grade
Index N/&  3-Manth USD-LIBOR Rate ¥ 00 ERpA TRl asg 13 % [ ]}
JP Receive  Bo USD Ligud
Imvestment Grade
Indesx Nia  3-Moath USD-LIBOR Rate 500 08/2172020 ] (113 ] inal
JAW Recove  Bow USD Ligud
Imvestment Grade
Index W& 3-Month USD-LIBOR Rate 1.200 1212172020 3 i 0 4]
ML Recewe  iBoxx LSO Ligud
Investment Grade
Index WA 3-Month USD-LIBOR Rate 500 12217020 2 i3} 0 )]
3 1 % (28 ¢ 0 3 119
Toml Swap Agresmants ] 76} & B8 M4 1188}
The following is 3 summary by counterparty of the markat vakua of OTC financial darivativa instrumants 2nd collatarz| pladgad/ireceived] as of June 30, 2020
Finangial Derivative Assels Fi il Derivative Liabilities
Forwanrd Forward
[ =T Total Foraign Total Net Market Collateral
Currency Purchased Swap Dver the Currency Written Swap Ower the Valwe of OTC Pledped Net
Counte Conéracts tions reemants Counter Cantracts i Derivatives |Received)
EDA § 2 § z § 0 § 24 ¥ (B} ¥ i ¥ in § (] ¥ 4 ] ] § 1
EBFS ] 0 i 8 151} 121 2 1T 145 ] 451
BAL 4 0 0 ] 1180 0 12 [an 127 1 177
CBK % [ 8 KH] 124) 1] 0 124) L] (1] 19
oue 0 1 0 1 0 1] 0 0 1 (1] 1
FEF ] 4 ] 4 i 0 i ] 4 (] 4
GLM i 5 7 48 153 1481 0 ot (62 0 1521
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Financial Derivative Assels Financinl Detivative Liabilities

Forwiard Forward

Foreign Total Foreign Total Met Market Collateral

Currency Purchased Swap [ver the Currency Whritten Swap Ower the Value of OTC Pledged/ Het
Lounte Confracts i 5 reements Couniter Cantracts Dpticns reemnents Counter Derivatives  (Received) osure™
G857 § 0 § 0 § 1] 3 1] § ] § 121 L G $ 138 E $ (] § 139
KU o L 0 ] 118 i} 1a1 124 5 ] 5
JE 1 (] 13 18 ]} 14} 1221 1130 mz 0 mai
WYL i ] 3 o 12 m (3 ] ] 0
M1 u (] 1 bL} 131 1] 0 [an 17 1 i
Yl ] 0 0 n ul} 1] n i 1 a0 an
80X nz [ i 12 I7E 1] 0 176 16 1] 36
506 1 [} 0 1 (2 0 0 2 11 ] il
338 3 i 1] 3 i1} 1] ] i 3 ] 2
TR 5 0 0 5 1200 0 0 1200 (15} ] i
VAL i [ 1] i (3 0 1] (31 3 1] 5
Toal Over the Counter 4 268 $ 15 § u § § 132 §  la8) § {1881 § 1670}

o2 s o it e

mioun: m she for

i caah or 3Rz Eg 23 W of the swar less the wooy

i 1 1l
eredt saundress 2

-AIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is 3 summary of the fair valugtion of the Fund's derivative nstruments categonzed by risk exposure. See Note 7, Principal Risks, in the Kotes to Financial Smtements on risks of the Fund

Fair Values of Fi ial Derivative | on the § of Assets and Liabilities as of June 30, 2020:
Derivatives not 1 for as hedging
Faraign Interest
Commodity Credit Equity Currency Rate
Conlracis Contracls Contricis Contracts Contracls Total
Fi ial Derivative | - Assets
Exchange-raced or cantraly cleared
Furchased (ptions H ] 0 % i H ] 5 3 ¥ 3
Futures ] 0 [ 0 19 19
Swiap Agreements ] 1 0 a 9 3l
4 ] 1 4 0 4 ] 3 i § 2
Cvar the countar
Forward Foreign Currency Contracts 4 ] 0 § j H 28 b3 0 ¥ 298
Purchased Options ] ] i 4 n 15
Swap Agreements 1 2 0 1 a1 i)
3 I 2 § i § 303 & 42 § 347
§ ] 3 § 0 § a0 3 93 ¥ 399
Financial Derivative Instruments - Liabilities
Exchange-raded or cantraly cleared
Futures 4 ] 0 4 [ 4 0 ¥ 1321 § 1321
Swap Agreemants 0 (28} 0 ] 116! 44
§ ] 178! 4 0 4 0 $ 148 § 176)
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1] ives not d for as hedging
Foraign Interast
Commodity Credit Equity Currency Rate
Coulracts Conlracts Contracls Contracts Contracts Total
Cvar the countar
Farwsrd Foresgn Currency Contracts § ] 4 0 § 0 H 3z § ] $ i312)
‘Wintten Dptiang 0 15 i 13 [L-11] (58]
Swap Agreements 1] 180 [ ] 119 i149)
§ ] § B3] § 0 § (315 § 170 $ 570
§ 1 4 (1131 § [ § {315) § 12101 § G461
The Effect of Fi ial Derivative | on the § nts of Op {or the period ended June 30, 2020;
Derivatives not d for as hedging i
Fareign Interest
Commodity Cradit Equity Curreency Rate
Contracts Contracts Contracts Contracts Contracts Total
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchenge-raded or centraly cleared
Purchased Options § I § [i] § i § ] 5 i $ 171
Wintten Optons ] 0 0 ] 12 12
Furures ] 0 0 n 2402 2402
Swap Agresmants ] (154! [ ] 11,472 11.656)
§ 1 § (164 § 0 4 0 $ 935 4 751
Cwer the counter
Forward Foreign Currancy Cantracts § 1 4 1] § 0 § (5800 3 i ¥ than
Furchazed (ptions ] 0 i 11 42 59
\Winitten Qprang ] 5 ] 32 3 a0
Swap Agreements 1 130 i 12 136 104
§ 1 § ¥ § 0 § 1533) § 181 § {317
§ ] § (28] § 0 § 1533) & 1,116 § EIL
D i not 1 for as hedgi
Faraign Interest
Commodity Credit Equity Currency Reate:
Contracls Confracts Cantracts Contracts Contracts Total
Net Change in Unrealized Appreciation {Dep }on Fi ial D I
Exchange-tradad or cantraly cleared
Purchased Options § ] § o § L § ] £ 3 § 3
\Wintten Dptons ] (I} 0 ] 1 1
Futures ] i} 0 ] 13941 [394)
Swap Agresments i il 0 1] 455 447
§ 1 § B § 0 § 0 $ il $ 102
Cuer the counter
Farward Foresgn Currency Cantracts § ] § 0 § [ § (185) $ i $ i185)
Purchased Options ] 0 0 5 131 (26)
\Wiritren Optians ] I} 0 3 n 13
Swap Agreemants ] 12 ] 2 I (601
§ ] 4 1 § 0 § {175] $ an § 12561
4 ] § 47 § 0 § {175) $ 1260 § {156)

-AIR VALUE MEASUREMENTS

The fellewing is 3 summary of the fair valuations aceording o the inputs used & of June 30, 2020 i valuing the Fund's assets and liabilinas

Fair Value at
Categery and Sub-category Level 1 Level 2 Leveld D60V
Inveatments in Securities, at Vakie
hrgenting
Corporata Bonds & Motes 3 0 % 5 8 04 5
Sovareign lssues 0 33 0 38
Australia
Asser-Backed Securities 0 3 0 i3]
Martgage-Backed Securities 0 166 i 166
Sovaraign lssues ] 585 0 565

Fair Value at
Category and Sub-category Level 1 Lewel 2 Level3 0630 2000
Investments in Securities, ot Value
Braz
Torporate Ronds & Nates ¥ 0% 1717 % 0 % 7
Canada
Carparats Bancs & Notes 0 1 0 331
Marigage-Backed Securities 0 btk 1] 1IB
Soversign Issues 0 18 ] 119
Cayman lslande
Azzat-Backed Securities 0 812 0 a3
Corparate Bancs & Nates 0 1,083 0 1083

30
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Fair Value at Fair Value at
Catagory and Sub-cate gory Lowel 1 Level 2 Lawald 0630/ 2000 Category and Sub-category Level 1 Level 2 Lavel3 0630/ 2000
Inveatmants in Securitis, at Valus Investmants in Securities, 6t Value
Chira United States
Sovaregn lssuas 4 0 s 1043 % 0% 1,043 Assat-Backed Securities ] (I M 3 0 & 35
Denmark Bank Loan Dbligations 0 28 ] 218
Corporata Bonds & Notes 1] 1,154 i} 2164 Carporete Hongs & Mates i} 3,798 i} 3,79
Finland Mortgage-Backed Securities ] 4,862 ] 4 562
Savareign lssues 0 475 ] 175 U5 Government Agencies ] 17 B62 ] 17 562
Frarce U8, Treasury Obligatons 0 2 i 21
Carporata Bonds & Motes 0 10 I} 10 Shart-Term 0 1,815 0 3315
Savareign lssues i 1,134 ] 1,18 Total Iminstmants i D % PDG4Gd6 % 0 % G646
Gerrnany Short Sales, at value $ 0§ @6 § 0 13,1861
Carporata Bonds & Nates a 1,153 1] 1,153 Financizl Derivative Instruments - Assats
Hong Kong Exchange-raded or centraty
Carporata Bands & Motes 0 200 i 00 cleared il an ] 52
Ireland Dver the counter 0 M1 i W
Asset-Backed Securities 0 3 0 119 4 I T4 [ 159
Caorporata Bonds & Notes [i] 151 i} 151 ‘Financial Derivative Instramants - Lisbilities
Mortgage-Backed Securities ] 103 0 108 Exchange-tradnd o contraly
Savareign lssues n M7 n 42 cleared 37 144 i 1761
feraed Dver the counter 0 I5701 U 5701
Sovereign Issues 0 b} 0 3 5 E XTI ] 5461
I1aly
Corporate Bonds & Motes 0 454 0 454 LD A no 4 a8 1 1 B
J:;::'Eiu'—' Issues 0 1434 0 144 Trere weere no significant varsfers ito or out of Level 3 during the perod endad June 30, 2020,
Corporata Bonds & lotes 0 1,070 0 1,070
Savereign lssues 0 1,780 0 1,780
Kuwezit
Savereign lssues i} 335 i ik
Lichuania
Souareign lssues ] 104 0 104
Luxembourg
Corporate Bonds & Naotes 0 453 1} 383
Malaysia
Savareign lssues 1} 249 1} 249
Muitinational
Corparata Bands & Motes 0 108 0 108
Hetherlands
Asset-Backed Securities 0 78 0 78
Carporate Bands & Notes o 559 1} 559
Mortgage-Backed Securities ] 197 0 187
Feru
Sovareign lssues ] 120 i bl
Foland
Sovereign lssues o 199 1} 199
Fortugel
Carporata Aonds & Motes 0 B1 0 61
(azr
Sovaregn lssues 1] 585 0 585
Saudi Arabia
Sovereign lssues ] 442 0 442
Singapars
Corporata Bonds & Motes [i] 104 ] i
Span
Sovereign lssues 1} 3,395 o 3,39
Switzerland
Carporata Rands & Notes 1] 760 0 260
Uniad Arzh Emirates
Savareign lssues 0 13 0 19
United Kingdom
Azser-Backed Securities 0 123 0 13
Carporata Bonds & Notes 0 3,734 0o 37
Morrgage-Backed Securitios i} 2193 0 218
Savareign lssues 0 1,285 0 1,289
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(1) BRETEE (201947818~2020467308)

R : (B2 F2KRIL)
SECRE (S ERIERE) 3,021
SEUED 4% (S E LR ) 0
HEUXA 1

INEE B ET 3,022

ZR:

B E #REN 0
L E R 40
EEFHR 0
FMEEMA 9
& B REN 0
HE 0

EHEEH 49

MR ERS 2,973

LSRR
BEB M S (N ERIERE) A 3,001
BHETUNT(TIRBI XILFREEHBRBRTINT T A 158
B TINT L TEE| A 2,361
NEEBE 138

LHERBA A 5382

L SRR R LR 4
BEHBMIH A 3,899
ABTINTATERE|I XS R EERERRATINT TS| A 1,228
ARTINTATEE| 1,473
NEBE A 22

LR R IE R A 3676
LUHRMH LU RERIE T MBE A 9,058
EROHRICKIMEEDIEBEE A 6,085
HNERRH 11

BES 0 LRESNTNBE0E, REOSBEMBEALLRER, FRLRBLALEOEEHET,
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(2) BEEMILZAM (202046 5308 RF#E)

FRINCIPAL PRIKCIPAL FRINCIFAL
AMDUNT WALLE AMIKT WALLE AMOUNT VALUE
10035 (00 1000} 00 (000} (00z)

INVESTMENTS IN URITIES 58.5'

Brazil Govemnment International Bond

CZECH REPUBLIC 0.7%

0.1%

Czech Republic Government Bond (&)

b 10:250% due 0111072028 BAL om0 % e
Banco Macro S.A. 12500% due 01/05:2022 250 81 0.350% due 0210/2027 CZK 80 s EEH
17.500% due D5/06:2022 AR 5100 3 i 10 1.000% dua BE26/7026 5,600 M1
YPFS.A. Total Brazil 3,820 Tatal Czech Republic _ s@
52.992% due 03/04/2021 m 3 {Cost $4,289) {Cost$515]
35
50) 5 CAYMAN ISLANDS
Argentina Bocon B
a0022% dus 10/04/2022 1,292 17 Avolon Holdings Funding Ltd. Danske Bank A/S
: : 5500% due 01/15/2023 4 100 9 5.000% due D1/12/2022 § om0 263
Argentina Treasury Bills
0.00% due 1072372020 2,081 kil China Evergrande Group Tatal Denmark @3
¥, 7, 2,
Argentina Treasury Bond BONGER 4750% due 0214/2023 HED 2,000 244 {Cost$259)
1.000% due 08/05/2021 fai 827 ] Kaisa Group Holdings Lid
ATEW dua (620702 DOMINICAN REPUBLIC 2.0%
HAutonomous Gity of Buenos Aires Argentina S375% due 06502024 d ?"U 104 g -
32 7076 2 QNB Fi Ld.
329613 due 03232024 ne 1w % :usn'::::::na B i i Dominican Republic International Bond
Provincia de Buenos Aires e = ) - 7 500% dua DS06/2021 7 ]
281923 due DA/122075 50 0 SunacChina Holdings Lid. 9.750% due OBT5/2026 0P 3700 599
328073 due 05/31/2022 178 1 T.875% due 021312022 2 206 10.500% due 04107/2023 1400 12
200 Total Cayman Islands 929 10.750% dua 0811172028 8,600 148
Tatal Argentina 75 {Cost §954) 1E|.."5Elf; due 1 h‘JEurZEIEB 34,300 576
(Cost $515) 11.000% due 12i04/2026 1.300 Pk
Tatal Daminican Republic 1,543
{Cost§1,813)

Bonos de la Tesoreria de la Republica en pesos

IHS Markit Ltd. 4 500% dus 030172021 CLP 1,875,000 2513
5.000% due 110172022 5 100 107 4.700% due 0%01/2030 140,000 it} 0% |
Total Bermuda 107 6.000% due 010172043 sp0____ 8 El Salvador Government |nternational Bond
{Cost 5103) Total Chile 2,731 7.750% dua 01/24/2023 ] n 28
{Cost 52,800} Total El Salvadar 2
{Cost$32)

Banco BTG Pactual 5.A.

3

Minmetals Bounteous Finance BV Ltd,

4 500% due 0171012025 800 590 y F (
8 300% dus 08/15/7024 BRL 1,000 188 3 500% due 07802020 El 00 0 BPCESA
Banco Daycaval SA New Metro Global Lid 1578% dus 0522022 250 51
4.2505% due 1241317026 s 442 7900% due TG M___20 panoneSA
Banco do Brasil SA 404 3.000% dua DB/15/2022 200 208
4 625% due 01/1512025 00 207 Pernod Ricard S.A.
Banca Volorantim S.A China Government International Bond 4 450% due 01152022 pilli} m
4 300% due 092417024 m oy 24A0% due T20VE020 BNHLE___ 218 peiBangue SA.
Centrais Eletricas Brasileiras S.A. Total China 17 0.750% due 03082023 ELUR 14 15
3826% due 020412025 20 196 {Cost $642) Total France 686
Itau Unibanco Holding S.A. {Cost$678]
4500% due 11/21/2020 (b 30 285
“‘_“ le Finanee Sar Empresas Publicas de Medellin ESP i
4500% due 01/2217030 m 176 o el

83750 dug 11/08/7027 LOP 72000 B DasiactaBaniAG
i e ol S [ . 0448% dus 12072020 100 12

B S G L Tpariil f ional Band 1625 ds 021272021 100 13

Vale Overseas Ltd. 7 750% dus 04/14/2021 661,000 187 16754 due DZ14/2022 100 13
6 2505 due 08/10/2025 § 1 118 : 4.250% dua 10/14/2021 $m 205

Colombian TES —_—
Vale f-k _ . < 7 000% due 05/04/5022 12,750,200 363 Total Germany N
Alalintiog 1220 R W By g00s gue 07420 14,855,000 45 {Costssan)

3659
3659 8,715
Total Colombia 8,821
{Cost59,307)

Eastern Creation Il Investment Holdings Ltd.
2.750% dua 09267020 300 m

34
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PRINCIFAL PRINCIFAL
AMOUNT UALUE AMOUNT VALLE
000s} {000} {000s) 000g|
Huarong Finance || Co. Ltd. Sherbank of Russia Via 5B Capital 5.0
3 B25% due 11/22/2021 ¥ 200 203 5.125% due 107872022 § 200 % m
Total Hong Kong 504 Total L bourg 38
(Cost 8503} {Cos1$314)
Mh_l ﬂ!"sll\ 20%
> OVEREIGN ISSUES 20%

Hungary Government Bond Malaysia Government International Bond
1.500% due 0B/24/2022 HUF  B41,800 2,066 3 650% due 10/15/2020 MR G600 1548
2.750% due 12/22/2026 108,500 s ;

i L Total Malaysia 1,548
2.000% cus DB21/2030 B.000 il {Cost $1,556) e
Total Hungary 2,950
{Cost§2,467) } : _

BONDS & NOTES 0.3%
e wd Greenko Solar Mauritius Ltd.
FORPORATE BONDS & NOTES 1.5% 5 9504 due 07/28202 5w 15
Muthoot Finance Ltd. i

- = Total Mauritius 158

4.400% dua DR02/2073 ¥ 200 192 {Cast $201)

Shriram Transport Finance Co. Lid,

5.860% cue 100242022 200 183

State Bank of India

4.000% dua 07/24/2022 200 205 Petroleas Mexicanos

Total India 580 1‘ 150:.? due EIB*:‘I?JZU?# MXN 18,600 683

(CostSE07) 7.650% due 11/24/2021 E00 P

s
IRELAND 0.3% [SOVEREIGN ISSUES 12.0%
DRPORATE BONDS & NOTES 0.3% Mexico Government International Bond

SMBC Aviation Capital Finance DAC §.500% due D6/08/2022 #2,000 35874

2.000% dua 07/15/2022 200 0 7.260% due 12/08/2021 72,800 3268

Total Irefand nm 8.000% due 12/07/2023 48.100 2,280

(Cost 5200} —
Total Mexico 9,958
{Cost $10,960)

COR PUI’b“'E BONDS &NOTES 0.1%

Banca Carige SpA
1. 118% dua D5/25/2072 EUR 100

Total Italy
{Cost$111)

.Iqmrl Tobacco, lnr.'.

2. 000%: due 04132021 ¥ 200
Mitsubishi Corp.

2.625% due 0711412022 200
Mitsubishi UFJ Lease & Finance Co, Ltd.
2.692% due 0919/2022 a0l
3.406% due 02282022 800
3.960% due 0919/2023 200
Panasonic Corp.

2.536% dua 071972022 200
Suntory Holdings Ltd.

2.550% dus 0B28/2022 00
Total Japan

{Cost §2,220)

Gazprom PJSC Via Gaz Capital 3.A.
6.510% cua 03/07/2022 100

oz

206

B16
18
15

206

206
2,270

107

NE THERLANDS 0.3%

; BONDS & NOTES 0.3%
mlan NV
1.150% due 08/152021 § 100 102
Volkswagen International Finance NV
4.000% due 081272020 100 100
Total Netherlands 202
{Cast $201)
PERU 1.9%
Banco de Credito del Peru
4 680% due 091772024 FER 400 118
4.850% due 10/3072020 54 18

Peru Government International Bond

8.200% due 08122028 3,100 1352
Total Peru 1,185
{Cost $1,533)

POLAND 0.7%
[SOVEREIGN ISSUES 0.7%

Poland Government International Band

0.680% due 09/25/2025 FIN 1600 40
1.250% due 10/25/2030 700 175
Total Poland 578
{Cost 5537}

FRIMCIFAL
AMOUNT UALLIE
{00s| (000¢)

Russia Government International Bond

T 250% dua 0571072034 RUR VI I ar
7.850% due 04/10/2030 11,800 188
7.700% due 032372033 7,400 38
7.960% due 10V07/2026 15,700 251
Total Russia 514
{Cost 516}
SINGAPORE 0.2% _ -
ORPORATE BONDS & NOTES 0.2%
Medeo Bell Pte Ltd.
6.375% due 017302027 § 200 172
Total Singapore 172
{Cost 5197}

Estnm Holdings SDC Lbd
0.000% dus 1273112032

South Africa Government International Bond

8.000% due 01/31/2030 3,600 191
10,5004 dues 12721/207 azann 2,156

2347
Total South Africa 2387
(Cost$2,797)

SOUTH KOREA

Korea National Oil Corp.

2.125% due D4141201 $ 200 202
Total South Korea 202
(Cost 5199}

Banque Ouest Africaine de Developpement

5.500% due D5/06/2021 200 205
Total Supranational 205
{Cost $204)

BAT Imemational Finance PLC

9.500% due D6/15/2022 100 105

Imperial Brands Finance PLC

2.550% due 07/21/2020 200 200

1.750% due 07/21/2022 600 27

Lloyds Banking Group PLC

11063 dua DB21/2021 200 n

Royal Bank of Scotland Group PLC

4 768% due 03222025 200 218

Standard Chartered PLC

1.510% due D8/10/2022 200 200
1.551



PRINCIFAL
AmounT UBLIE
A000s! {000)
Ukreximbank Via Biz Finance PLC
16.900% due 13022021 UAH  E000 o
Total United Kingdom 1,778
(Cost$1,738)
INITED STATES 15.7%

Credit Acceptance Auto Loan Trust
2.330% cue 111152028 ¥ 250 295
DT Auto Owner Trust
21/0% cue 0515/2023 164 165
ECMC Group Student Loan Trust
1.235% due 05/25/2067 4 63
GLS Auto Receivabl es Issuer Trust
2.470% cue 111152023 350 356
Navient Private Education Refi Loan Trust
0.485% cue 1215/2058 g a
Nelnet Student Loan Trust
1.035% due D225/2086 13 Fi |
SLM Private Education Loan Trust
1.59%% due 0315/2032 78 2719
Upstart Securitization Trust
2.32%% due 04/2272030 262 263

1.960
Pacilic Gas and Electric Co.
2.440% cue 1231/2020 Bl 298
AbbVie, Inc.
2.500% cue 11/06/2022 200 20
3.700% due 11/06/2022 100 105
5.000% due 1215/2021 250 263
Activision Blizzard, Ine.
2.500% dua DBAS/2072 100 104
American Tower Corp.
2.50% due 01152022 100 10z
3.000% due DB15/2022 10t i
3.500% due 0113112023 100 o7
Aviation Capital Group LLG
2 875% dua 012012022 200 191
3.875% due 0501/2023 100 95
Bank of America Corp.
2.295% due 017202023 100 101
BAT Capital Corp.
2 764% due DBN5/2022 200 i
Bayer LS. Finance Il LLG
2 750% due 0715/2021 50 51
3.500% cua DB25/2021 200 205
Bayer LS. Finance LLC
3.000% cue 1008/2021 400 an
Broadcom, Inc.
9.125% due 10415/2022 100 10
Campbell Soup Co.
3.300% due D315/2021 100 02
Charter Communications Operating LLC
4 464% dua 072312022 100 107
Cigna Corp.
3.060% cue 11/30/2022 200 m

SBI—PIMCO #REHF7o57+T772F (DC)
_____________________________________________________________________________________________ |

PRINCIPAL

AMDUNT WALLE
{000g) 000e|

Citigroup, Inc.

1 4B66% due 05/17/2024 § o0 % 100

2.700% due 102772022 250 261

Conagra Brands, Inc.

1.800% due 10:2272021 200 208

Gonstellation Brands, Inc.

LB50% due 11/07/2022 300 K1k

Crown Castle International Corp.

4 B75% due 041572022 i} 107

CVS Health Corp.

3.500% due 077202022 1nn 105

Dell International LLC

4.420% due 0811572021 200 208

Delta Air Lines 2007-1 Class A Pass-Through Trust

5.821% due 0810/2022 40 H

Duguesne Light Holdings, Inc.

5.900% due 120172021 m 160

eBay, Inc.

2 600% due 07/1572022 nn 103

1.800% due 0308/2022 100 108

EMD Finance LLC

1.950% due 03/18/2022 50 258

Entergy Corp.

4.000% due 07/15/2022 100 108

Ford Mator Credit Co. LLC

3.550% due 10:07/2022 200 145

1.937% due 01:07/2021 200 197

Fresenius Medical Care U.5. Finance, Inc.

5.750% due 02152021 200 208

General Electric Co.

3.100% due 01:09:2023 100 10

General Motors Co.

12105 due 0210/2021 300 ity

General Motors Financial Co., Inc.

21704 due 04/0872021 a0 0

L363% due 01/05/2023 100 58

Goldman Sachs Group, Inc.

L101% due 04/26/2022 250 251

Goodman U5, Finance One LLC

8.375% due 04/15/2021 46 43

Harley-Davidson Financial Services, Inc.

2650% due 06/08/2022 100 100

Huntsman International LLC

5 125% due 1171572022 400 41

International Lease Finance Corp.

5.875% due 081572022 100 104

Keurig Dr Pepper. Inc.

1530% due 11/152021 100 12

Komatsu Finance America, Inc.

2 437% due 081172022 200 205

Labaratory Corp of America Holding:

3.200% due 020172022 125 130

Microchip Technology, Inc.

1.922% due 08/01/2021 100 102

Navient Corp.

B.625% due 07/26:2021 100 L]

NiSource, Inc.

LE50% due 11/17/2022 100 104

FRIMNECIPAL
AMOUNT UALIE
A00s| 1000

Nizsan Motor Acceptance Corp.
2 1% dua 0111372022 ¥ 00 3% 36
Occidental Petroleum Corp.
1 8475 dua DB152022 200 18
Penske Truck Leasing Co. LP
3.900% cua 0201/2024 100 o7
Reynolds American, Inc.
4.000% due DBN 212022 100 108
Ryder System, Inc.
2500% due 090112022 100 103
Sempra Energy
0763% dua 0157200 100 100
Southern Co.
2.560% due 07101/2023 100 106
Sprint Communications, Inc.
6.000% due 11/15/2022 aliji} 1068
Sprint Carp.
7.350% due D315/2021 100 105
7 875% dua DB5/2023 400 451
Synchrony Bank
3000% dua 0B15/2022 250 255
‘Wells Fargo & Co.
3,069 due D1124/2023 100 104
Zimmer Biomet Holdings, Inc.
1.066% due 0319/2021 100 100
3.375% due 11/30/2021 250 258

9,870
Ellington Loan Acquisition Trust
1,235% due 05/25/2037 Al ]
GSAA Home Equity Trust
B.002% due 1112572036 140 80
RAAC Trust
0.885% dua 02252046 165 160
Soundview Home Loan Trust
1.08%% due 10/25/2037 105 fili]

a7
Total United States 12,026
(Cost §11,836)
RUGUAY

Uruguay Government International Bond
9. 875% due DB20/2022 {IR1] 2,800 il
Uruguay Monetary Regulation Bills
0.000% dua 0205/2021 3000 i3
Total Uruguay 134

(Cost$145}

Lloyds Bank Corporate Markets PLC

1.820% dua 104262020 ¥ 100 100
Pan American Energy LLC

A0.267% due DZ26/2031 [c) ARS 295 3

36
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FRINCIFAL

AMOUNT ALUE
000} {000)
Australia and New Zealand Banking Group Ltd.
0.010% cue 070112020 3 i Gl
Bank of Nova Scotia
0.010% due 07/01/2020 i it
0.020% due 07022020 CaD it 1
BNP Paribas Bank
0.010% dua 070112070 § g ]
0.040% cua 01022020 HeD N 12
9.790% cue 07:01/2020 ZAR a7 20
Brown Brothers Harriman & Co.
([ 2503 due O7/01/2020 ¥ 1 ]
0.040% cue 0770202020 Hen e} 3
3.790% due D701/2020 ZAR 41 z
Citibank N.A.
0.010% cua D1O1{2020 ¥ 43 43
DBS Bank Ltd.
0.010% cue 0/01/2020 2 A
JPMorgan Chase Bank N.A.
0.010% cue 070172020 Ll i}
MUFG Bank Ltd.
(0 250% | due 07/01/2020 ¥ 185 2
National Australia Bank Ltd.
(C100%:1 due 07/01/2020 400 z
0.010% cue 07:01/2020 $ 1
Royal Bank of Canada
0.020% due 07/02/2020 CAD 14 10
Sumitomo Mitsui Banking Corp.
(0 GE03: ! due 070172020 EUR 1 1
(0 250°%: due O7/01/2020 ¥ 18 ]
0.010% cue 07:01/2020 § B B
Sumitomo Mitsui Trust Bank Ltd.
(0.250%} due 07, 2 ¥ 3660 M
0.010% cue 07/01/2020 GAP 1 1
0.010% dua D701/2020 $ 40 40
The Hongkong and Shanghai Banking Corp Ltd.
0.040% cua 01022020 HKD 178 23
454
0.234% due D1A15/2021 fch CLP 540,000 778
(015741 due 0732020 Iel ¥ BBA.300 6,176
4 470% dua 1209/2020 ZAR 22500 1.eh
6.850% cue 0B19/2020 67,500 1,867
T.046% cue 07/29/2020 28,000 2,182
7,324
0007 % due DB724/2020 id} § 1,500 1,490
0.105% due DBUB/Z020 ich 600 600
2,009
Total Short-Term Instruments 16.965
(Cost$18,009)
Total Investments in Securities 58.6% § 75,708
(Cost §79,518)
Financial Derivative
Instruments (fig} 2.4% 1.849
(Cost or Premiums, net $3)
Other Assets and Liabilities, net {1.0%) (736)
Net Assets 100.0% § 7682
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NOTES TO SCHEDULE OF INVESTMENTS (AMOUNTS IN THOUSANDS®, EXCEPT NUMBER OF CONTRACTS):

* A zerc balance may reflect actual amounts rounding to less than one thousand,
is adiusted for inflati

{a) Principal y is adj

{b) Conti P ity

{e) Coupon o yisld to

{d) Coupon rep a weighted yield to

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Payable for
Barrowing Seftlenwnt Maturity Amount Reversa Hepurchase
Counterparty Rata Data Data Bomrowed " Agreemants
JML 0.600% 0Bi11:2020 0713020 C2K (2761} § 1639)
Total Reverss Repurchase Agreements 4 15391

Renmaining Contractual Maturity of the Agresmenis

Ovornight and Greater Than
Continuous Up to 30 days 3190 days o0 days Total
Reverse Repurchase Agreements
Norell 8. Government Db 5 (] § (539! $ ] ¥ [} § (5391
Tetal Reverse Rapurchata Agrasments $ 0 5 1539 § ] § ] § 1530t
Total Borrowings ] 0 ] 1538] 3 0 $ 1] [l {530
Payable far Reverse Repurchase Agreemants 3 1538}

The following i & suremary by countarparty of the market value of Borrowings and Other Fnancing Trensactions and colateral pledgedireceivad) as of Juna 30, 2020

e} Securities with an aggregate market value of $578 have been pladged as collateral under the terms of the following master agreements as of June

30, 2020,
Repurchaze
Agresment Payable for Total
Proceeds Reverse Payable for Borrowings and
tobe Repurchase Sale-Buyback Payable for Other Financing Collateral
[ Received A T 0 Short Sales T i Pledged/iReceived)  Net Exposure”
GlobalMaster Repuichasa Agreemant
JML § 0 § 1539 % ] § ] § {59 s 578 § 1
Tetal Borrowinga and Other Financing Transactions ¥ [ 15391 & 0 & 0
g mermEnding durng the petind aned Jura 31, i Ty s mle-hiiac s mATAchors &nd ewarie mmpTha

aneEs

f} FINANGIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Unrealized
Expiration #of i Vanation Margim

Deseription Type Month Contracts (Depreciation} Assel Liahility

115, Treasury 10-Yaar Mote Seprembaer Futures Short 09/2020 1 $ 0 $ 03 0
Total Furures Cortracts i 0 3 0 % a

Ihwealived

PayfReceive Notional Market A fati Variation Margin
Hoating Rate Floating Rale hndex Anount Value |Depreciation) Aszel Lighility
Recene I-Wonth USD-LIBOR 3 1300 § 20 & 170 § i & ]
FRacave 3-Month USO-LIBOR 4,300 Bt 164} ] 13
Racewe I-onth USDLIBOR 500 17 16! 0 ]

38
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Uhwealized

Pay/Recaive Maturity Motional Market Appraciation/ — Veriation Margin
Hoating Rate Flaating Rate Index Date Amount Value |Depreeiation) Aszel Linbility
Racave I-¥onth USO-LIBOR 121912021 § 1,080 § {62 $ (48] § [T T)
Raceve 3-Month USD-LIDOR TETAI0EE i,800 {3AE! (178! 0 13l
Fecewe I-Mlonth USO-LIBOR 121912083 1,ma 199} 107} i) 8l
Recewe I-omth USD-LIBOR 121812024 140 10 18! 0 L
Receve I-Month USO-LIBOR DE/17/2025 2,0a0 133 110 1 ]
Receve I-Month ZAR-SAJIBOR 66705 TTNE0EE AR 25,700 1971 197} 0 i
Facave J-Moath ZAR-SAJIBOR 665 01/09/2023 12,100 47 147 ] ]
Pay I-Month ZAR-SAJIEOR 6.410% 02112023 3300 134 134 ] L
Recene I-Woath ZAR-SAJBOR 1.250% D8/19/2023 1,800 115} 113 ] o
Recere I-Month ZAR-SAJIBOR 6.855% 0112026 7400 {1561 1136 3 o
facave I-Month ZAR-SAJIBOR T 4ED% D600 1,300 {3 13 ] (]
Recewe I-lonth ZAR-SAJIBOR 7.480% DH06/Z020 1.200 [t 123 ] ]
Recewe E-Month CZK-PRIBOR 0.765% D4/0TiZ026 L4 14,400 (8 181 il 12}
Recesve B-Muonth EURIBOR 10.300%,) 131512022 EUR 400 {1l 0 ] o
Raave B-Moath HUF-BLBOR 1 D0 DE/15/2022 HUF E2,600 12 121 o n
Recawe b-onth HUF-BUBOR 08405 DE/26/2022 110400 {1 17 I ]
Recave B-Womh HUF-BUBOR 1.250% 08/19/2023 124,900 10 121 1 0
Receve B-Month FLN-WIBOR 10.B55% D5/21/2025 AN 1,500 (2 i2l ] 0
Raceve E-Month PLN-WIBOR 118605 DED8/ 2020 500 {2l 124 n n
Racewe 7-Day China Frang Repo Rare 1.860% DE07I2025 LNY 7.800 it 3 ] ]
Raceve BALCDI-Compoundes 4.500% D1VMIZ021 EAL 11,800 1321 133l 1 ]
Pay BRL-COI-Lompounded 5.000% D1/04/2021 12,900 49 a0 4 ]
Receve BAL-LOI-Compounded 63105 D102 a0 7 17l n ]
FRacave BRLCOI-Compounded D1/04/2021 100 i il ] g
Fay BRL-COI-Lompounded 01042021 1,100 g 3 ] U
Recawe BAL-COI-Compounded D1/04/2021 1,100 120} 18} 1] i}
Receve BRL-COI-Compounded 0104/2021 300 (Bt 161 ] ]
Racaive BRL-COI-Campoundad 01/0a/2022 §,100 18 12} ] [
Faceve BRLCOI-Lompoundes D03Z0ET 12,500 0 21 ] [ab
Pay BRL-COI-Lompounded D020 4,700 2 16 (i ]
Pay BALLOI-Compounded 0103z0EL 5,700 26 6 0 o
Raceve EAL-LOI-Lornpounded D1/03/2022 1,300 7 i1l (] ]
Raceve BRL-COI-Compounded Dna0E: ano (il 12 ] o
Fareve BRL-COI-Campounded DVO2Z0E3 1,400 1ol iz ] ]
Fay BRL-LOI-Compoundec 0/02/2023 5,200 af i 1 ]
Fay BRL-COI-Lampounded 01/02/2023 1,300 10 12 o 12
Fay BRL-COI-Compounded 010023 400 4 4 ] o
Pay BRLCDI-Compounded D020E: 1,200 an 1 ] o
Pay BRL-LOI-Campoundec D003 =i} g 3 1 ]
Pay BRL-CDI-Campounded 01027025 a0 2 2 1 ]
Fay BRL-COI-Compounden 0102/2025 700 3 1 o
Raceve ERLLOI-Compoundes 00212075 2500 2! 24 o I}
FRecewve BRL-COI-L ompounded D02/2025 100 il il ] ]
Receve BRLLOI-Campounde D/022025 1,700 17 17 ] 11l
Fay BRL-COI-Lompounded B.810% D1/02/2025 800 il B 1 ]
Pay BRL-CON-Compoundes 9.760% 070217025 10 1 3 n 0
facane BAL-COI-Cornpouncer 10.080% om0y 400 13 14| ] 0
Recene BRLLOI-Compounced 10.240% D1472027 60 1201 (10 ] 131
Fay BRL-COI-Campounded B.140% D1/04/2027 1,100 [l 1 1 ]
Receve BRL-COI-Compounded 6.250% 0142027 600 0 i} ] 11
FRaceve BRLLOI-C ormpounded 6450 DVZ0Z7 Tan i I n ]
FRecene BRL-COI-Lompoundec B.500% D04/2027 1,200 il I ] i
Receve BRL-COI-Campounded 01472027 5,500 118} 18 ] i
Receve BRL-COI-C ompoundec o202} 1,100 (Bt 2 ] 13
Pay BALLOI-Carmpounded D04/7027 1,700 12 12 1 ]
Fay BRL-COI-Lompounded B00% O4/20E7 700 10 ] 1 ]
Fateye BRL-COI-Campounded 8.600% DVM/Z0EY 1,000 1321 132 ] i
Receve Calomaia |BR Overnight Interbank

Reference Rata 4 3805 D420 oop 823,100 i o ] 1]
Facave Calarnaiz |BR Owermight Intarbank

Fieference Rarz 44705 D54IZ0EL 4,758,800 156! 138) 0 i)
Recewe Calomaia |BR Overnight Interbank

Fieference Rate 4.280% 012021 122,300 (2 12) 0 o
Facave Calombia 18R Owernight Interbank

Fieference Ratz 44505 V252022 4,000,000 1561 (563 ] 11
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Uhwealized

Pay/Recaive Maturity Motional Market Appraciation/ — Veriation Margin
Hoating Rate Flaating Rate Index Fixed Rate Date Amount Value |Depreeiation) Aszel Linbility
FRaceve Calormaia 1BR Owernight Interaank

Fieference Rate 4 2005 D7724i2024 COP 14,855,000 § 1206 § 12081 4 1 H o
Pay Lalomaia IBR Owernight Intarzank

Feference Ratz 4.485% TVI0Z024 78,600 1 1 0 L
Receve Calornaia |BR Overnight Interbank

Fieference Rate 3 BO0%: 0552025 ABE,200 i 7 ] 1}
Facave Calamaiz |BF Owernight Interdank

Feference Ratz DBZ320E7 3400 0 ] 0 L
Recene IBMEXID D7/30/2020 RN 2400 0 ] (1] o
Fay IBMEXID 12/08/2021 36,100 48 18 1 ]
Faceve IBMEXID 12082021 6,100 {Bi 1B} n ]
Pey IBMEXID 10972021 400 M 1 1 ]
Recewe IBMEXID E3,100 1120 120 il 13
Recene IBMEXID 38,300 i51l 161 ] i1
Rareve IBMEXID 700 12 11 ] 0
Recawe IBMEXID 16/2022 1300 {3 (181 ] ]
Recave IBMEXID 0B/17/2022 31,700 {5l 15} 0 1]}

IBMEXID OB212022 51,000 (& 15} ] i2f

IBMEXID 1ING20E3 anoon 11831 17 n 12}

IBMEXID 002025 8,500 2 n 1 o

IBMEXID 017022025 800 12 12 1 ]

IBMEXID D1/15/2025 4,000 4 iz ] ]

IRMEXID 02/24/2025 fL,6a0 Ml P 1 ]
Pay IBMEXID D2/25/2025 1,200 4 94 1] o
Fay IBMEXID D226/2025 T 2 z 0 ]
Recewe IBMEXID D320 2025 2,100 1< 1:4 ] 1]
Recenve IBMEXID 05/14/2025 11,600 {7 17) 0 11
Racave IBMEXID DI1TiZ029 1,700 16l 116 ] (]
Pay IBMEXID 1272029 700 1" 1" 1 ]
Facene IBMEXID D18/2050 B} i3 113 (i 11
Recewe IBMEXID 02262050 3100 110 12} 0 11
Fay IBMEXID Dyja7iz022 1,100 n n (] ]
Raceve IBMEXID 051872040 00 1] il ] o
Facave Smacafi Chile Interbank Aata

Huerage 1.870% 011472022 CLP 214,200 L] 19) 0 o
Racewe Smacofi Chile Interbank Rata

Kuverage 1.875% 0raranze 282,100 [1:] 18] ] ]
Raceve Sinacofi Chile Inrerbank Aate 1.755%

Average 10162022 300,000 i i ] ]
Reewe Sinacofi Chile Interbank Rate 1.800%

Hverage 0301/2023 185,000 i 18} ] o
Racewe Simacofi Chile Inrarhank Aata

Average 1.985% D301/2023 1,675,300 183} 3 1 i}
Receve Simacufi Chile Inerbank Rate

Average 2H0% DE/0172023 260,000 i15l 15| 1 ]
Recewe Simacofi Chile Interbank Aate

Huarage 2180% D01/2023 350,000 19 119 1 o
Fay Simacofi Chile [nterbank Rata

Auverage 1.180% Dz/18/2023 1,300,000 26 26 ] ]
Fay Sinacafi Chile Interbank Bate

Herage 1.163% DIATIE0ES 473,800 g | 0 ]
Pay Simacat Chile Interbank Rata

Average 1.200% D27/2023 138,600 i 3 ] ]
Pay Simacafi Chile Interbank Rata

Hwerage 0 875% DA0AIZ023 150,000 2 ¥ n (]
Py Simacati Chile Intarbank Rata

Average 1.070% 04077023 B87,000 4 4 0 0
FRecewe Smacafi Chile Interbank Rate

Average 1 8E0% DE/28/20%3 267,800 116 116 1 1]
Faawe Simacat Chile Incarbank Aama

Average 2020% DEAI0IZ0EE 326,300 118l 118l 1 0
FRecewe Sinacafi Chile Interbank Rata

Mwerage 2 b5 THMII024 62,000 (Bl 1B} 0 o
Facann Smacafi Chile Incarbank Aata

Auerage 25805 1E04/2024 63,000 (Bl 18! ] o
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Uhwealized

Pay/Recaive Maturity Motional Market Appraciation/ — Veriation Margin
Hoating Rate Flanting Rate Index Fixed Rate Date Amount Value |Depreeiation) Aszel Linbility
Recave Smacofi Chile nterbank Aate

Kuerage 2 G5 122024 CLP B8,000 ¥ (Gl ] 16} 4 [ R o
Fecawe Sinacati Chile Incerbank Aata

Puerage 2650% 1210412024 67,000 1l 17) 0 L
Pay Sinacaofi Chile Interbank Rata

Nverage 2 TEDR: 1209/2024 G.0an 7 7 0 n
Pay Smacoti Chile Interbank Rata

Average 25105 0142025 33,500 il i 0 L
Pay Smacofi Chile Interbank Rata

Huerage 23835 020517025 226,000 149 18 n o
fiacave Sinacafi Chile Intarhank Aata

Kuerage 1.9856% 031072025 254,100 4l 114 ] ]
Facewe Sinacafi Chile Interbank Rata

Auverage 1.940% 03112025 127,100 1l 17 0 ]
Pay Sinacofi Chile Intarbank Rata

Auverage 2545% 02/05/2028 40,000 i 8 ] (]
Raceye Sinacofi Chile lncerbank Rate

Average 26404 DE012026 263,000 2B 1281 ] ]
Pay Sinacafi Chile Interhank Rata

Auerage 20205 0473072026 325,000 16 16 ] ]
Fay Siacofi Chile Imerbank Rate

Average 1.950% DE/05/2026 308,600 13 13 ] i
Fay Sinacofi Chile Interbank Rate

Bwerage 1 BE4% DB/ 2027 254,700 ¥ 2 n i
Fay Sinacafi Chile Interbank Rata

Average 17155 DE/04/2027 50,800 0 ] o 1]
Recee Smacofi Chile Interbank Rate

Huerage 115% D1/14/2020 123,000 18 13 1 (]
Fey Sinacafi Chile Interbank Rata

Average 31H% DZ0&/20:0 25,000 4 4 (i D
Fay Smacofi Chile Interbank Rata

Average 20B0% DE/O1/2020 50,000 0 1] (] ]
Pay Simacafi Chile Interbank Bata

Average 210% DE/OIZ050 20,000 0 0 ] [
Total Swaps Agrosments ] 11,7611 ] {1,426) § 0 &

The following & & summary of the market vake end verianon margin of Exchange-Traded or Centrally Clezred Financial Dervatve [nstruments a2 of June 30, 2020:

Cash of $612 has been ias 1 for

' nadad srnd clanred T
Master Netling Arrangements, in the Notes to Fi i

ial & for more inf

Financial Derivative Assets

as of June 30, 2020. See Note 8,

regarding master netling arrangements.

Financinl Derivative Linbiliies

Varation Margin Variation Marnyin
Market Value Assal Market Value Liability
Purchased Swap Written Swap
DOptions Fulires Agresments Total Ojptinins Futures Agreements Total
Tetal Exchange-Traded er Cantrally Cleared ] 0% 0§ E1R) 31 ¢ 0 % 03 T & [Eill
This instrumert has afonvard stemirg =Tectve Jate See Nz 2, SarurtiesTrarszaticns 2nd bwesrrant Incame, inane Mones to Fmarcia® 33mmens for fabesirfannation

g) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement Currency to Currency ta Wirealized Appe eciationd De preciationt

Counterparty Month be Delivered be Received Asset Liahility

EOA 0 ERL 1447 § 54 § 4 § i
EDA 07/ ¥ g BRL 1427 0 13
EDA 07/ it AUE 20,833 4 ]
BOA 07730 1,524 TRY 13,088 0 1na
EO4 07720 B17 4,242 0 I
EDA 07/00E bl 1.627 1 ]
EDA 07 1,228 ZAR 15,166 118 o
BOA 07/2020 AR 702 § k) 0 K]
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Settlement Currancy to Currency te Unrealized &!ximinnﬂﬂegnhﬁml

Counterparty Tonth be Delivered be Received Asset Linbility

BOA 08202 & ¥ 39 § ] 5 0
BOA DB/ AIED ¥ AUR 7,638 1] 13
EOA 08700 AR H 4419 555 0
EDA 08730 [NH il 0 ]
EDA 087200 NGH ! 0 ]
BPS 0730 ERL 6210 37 0
BRS 07/200 CLP 25,840 k) 0 ]
BPS EUR 552 a6 0 il
BPS ¥ 6,331 BRL 33813 ] i15d)
EPS 1,145 RUB 79,807 0 127
BPS 736 TRY 5,080 1] 4
EPS 197 ZAR 3452 1 ]
EPS AR o] $ 3 0 13
EPS 08/2020 i 8 €53 bl 0 ]
BPS 08/2020 TRY m 22 1] i
BPS 020 ¥ b1 RUB 19621 0 il
ERC i MEN 32,669 § 1.438 30 ]
BRC 071300 TRY 1,597 233 0 0
BRL 09/2020 I0R 1423517 94 o 13
ERL 09r3020 H L] THE ilik] 1 ]
GRE 1212020 60 MXN 21412 0 160
BSS 071200 81 CLP 49,647 0 i
B3 01/ CLP 638,567 § 783 0 in
CAK 07/20z0 cop 5,561,613 1,534 48 ]
CAK 077rH PEN 3821 114 bk} ]
CAK 07720 4130 1,207 ki ]
Cak i 792 2 ]
[8:18 1,550 562 n ]
CAK ¥ k| CLp 24,807 0 ]
CAK i HUF 1,864 n ]
CAK 0772020 £ FEN 1,950 i} 16
CaK 071D 1410 ZAR Hpdz il K]
CEE 08/2020 PEN a4 § iz 2 ]
CAK DA/ 2,766 lilix} ¥ ]
CaK 08/2020 ] 0841 PEN 3240 0 1262
cak 08/En | RO 1,285 11 ]
CHE 08/2020 31 RUB 71382 1] 1
CAK DR 1,911,715 § 133 i ]
CAK 08/2020 PEN 2812 847 36 ]
cak 09/2020 1.2 48 4 ]
CAK 08/2020 & L} PEN 2,155 ] 118
CAK 09/2020 L] ] i
CAK 1212020 MR § 1,314 40 ]
Cug ERL 6,163 242 ]
bug ¥ BFL zm 0 18
cug TRY § 0 0 11}
il 087020 ¥ BRL I ] 744
[Tk} 102020 FEN 2,036 0 14
FEF (8120 TRY § 18 0 ]
GLM 0772020 BRL 198 8 ]
GLW 0712070 CLP ] 0 ]
GLM 0712020 JFY 6,156 0 1200
GLM ¥ BRL 1,043 0 i
GLM MEN 4 660 ] nn
GLM 0712020 RUB 52,440 57 ]
GLM 07i2020 47,305 25 ]
GLM 07i2020 TRY 5,206 n K]
GLM 072020 ZAR 16414 57 ]
GLM 072020 2R § a0 1] (1]
GLM 08/2020 UAH m 1] i2]
GLM 08/2020 ¥ RUB 19,447 ] L]
GLM 090200 nop § 612 0 ]
GLM 0972020 a2 0 ]
GLE 05/2020 350 0 ]
ks 07/2020 cop il 0 ]
HUs 0712020 L AUA a.407 n isl
ks 072020 Z5H 11,488 a8 0
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Settlement Currancy to Currency te Unrealized Appreciation/| Depreciation)

Counterparty Month be Delivered be Received Asset Linbility

ks 08202 § 1542 RON 11.404 § 95 5 0

S 082070 CRY 452 § %] 1] i

ks LRl NG 46,350 120 4 ]

kS FLN £89 52 2 ]

S § 184 I0H 2,392 596 0 ]

HUs 367 INR 77 830 1] ]

kg il KGN 178 i 1]

(IH i 30,096 0 ]

LT HED 1,987 § 248 ] in

ks 03 CLP L0528 2,568 7 0

KIS cop it s} 174 1] Ll

s EAL a3 0 i

INO KUF 128 ] 14

IND 123 0 10

IND 07/2020 ¥ a1 ZhR BE5 1] i

IND 077200 ZAR 36,000 § 2570 360 0

JPM DTi0ED TRY 20 0 ]

JPM 073 § TRY 552 5 0

JPM 07202 13,223 ] 14

JPNM 07/2020 2622 0 15

JPM 07208 IR 19,816 53 i

JPM 07720 IR i 30 0 Hi]

JPM 087200 ¥ RON 0,641 198 0

JPM 082020 RUB 16,920 0 13

JPM 08207 NGN § i} i n

JPM 097200 B0 2 ]

JPM 08720 ¥ IR 2,771,136 0 14

JPM 082020 NEN 47754 0 14

Ml 07/m HUF H 243 0 17

WYl 072020 AR 1,217 i ]

L4} 0972020 FLN m ¥ ]

L4} éi DR 113,546,987 M 0

S0 0702 CLP § 261 12 i

SCX 07/ TRY bk} n ]

80X 07/2020 ] TRY 4,408 5 0

bk S 097200 INR 582,636 A ]

SCK 102 MYR H 1,543 8 ]

506 0772020 HUF 132 0 1

506 07/20m 3 24 1,864 b} ]

358 07720 HUF § 1718 1] 1301

358 0712020 82 ] 16

358 0770 M 1378 B0 ]

UAG 07202 & illl:} 126,211 43 1201

LA 087200 RON 506 0 ]

LAG 020D AlE 47 567 i 17

Total Forwerd Foreign Currency Contracts § 2,858 § 11,1291

Buy/Sell Exercise Expiration Notional Premiums Market

Counterparty Descripti Protection Rate Date Amaunt”* {Received] Value

GST Put - COX.1G-33 Index Sall 2500% o200 ann 3 1] ¥ ]

GET Pt - iTrax Europe Series 32 Index Sell 2500% nir20zt 100 0 0
¥ 1] § 1]

Strike Expiratian National Premiums Market

Counterparty Dascription Price Date Amount™ \Received) Value

ERS Cali - OTC L5, daller verzus Turkich lira TRY 13.000 182672020 il B 8% 1

cug Call - OTC U3, dolkar versus Turkish lira 13.000 872772020 100 ] 1

FEF Call - DTC U5, doblar versus Turkish lira 12.000 08/26:2020 1o 18 1
5 25 & 1

Tetl Wittan Options CRT ) 0
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Implied Credit Unrealized
Fined Deal Maturity Spread at Notional Premiums Appreciation _Swap Agreements, at Value
(¥ Rek Enlity Date June 30, 0" Amwunt™ Paidf{Received] (D, iation] Asset Liability
EDA Brazl Government Internztionz| Bond 1272072024 2401% & 600 3 ] § 2B i # ]
ERL Brazil Governmant Intarnational Band { 12020024 24M% 300 3 13 18 n
JPM Brem| Government Internationz| Bond 1.000%) 122072024 2401% 500 18 36 54 0
& 12 § 75 & 07 § ]
Implied Credit Unrealized
Fioved Deal Maturity Sprond at Notiaal Premiums Appreciation
Counterparty  Relerence Entity Receive Rale Dbt June 30, 2020 Amount”™ Paid/TH | {Depraciation) Assel Liahility
CAK Sputh Africa Government International Bond 1.000% 122002020 $ 100 ] n t] LTI n § ]
GET Braal Governmant Inernationz| Bond 1.000% 12302020 100 0 1 ] 0
GET Braal Government Internationz| Bend 1.000%  DB/Z0VE021 0 1 (2| 0 1l
GST Indanesia Government Incernational Band 1.000% 122002020 a0 1 1 1 1]
GET Mexico Government International Bond 1.000%  12/E72020 am i} 0 0 n
NGF South Africa Governmant Intematianal Bond 1.000%  DBEVZON il ] 0 1] ]
& 3 § 38 2 § ]
Metional HNotional
Amount of Amount of Unrealized
Maturity Currency Currency Pramumms Appreciation) __ Swap Agreements, at Valie
Counterparty Receive Pay Date™ Received” De livered Paidifeceived) {Depreciation} Asset Linbility
GLM Floating rate equal to B-Month Fueed rate equal 1o 28 200% basad
USD0-LIEOR based an the on the aotionzl amaunt of
notionzl emount of curancy currancy racenved
delierad DRD7/2027  ARS 888 & il $ 0 $ 11 4 13 § 0
GLM Floating rate aqual ta B-Month Fieed rate equal to 33 2904 basad
USD-LIBOR based on the on the notionz! amawnt of
netionzl zmount af eurrency clrrancy racened
deliverad 053072024 K] il I H 3. 0
§ [ 4 45 4 15 5 ]
MayiReceive Unrealired
Floating Notional Preminms Appreciation’
Counterparty  Rate Floating Rate Index Ficed Rate Amount Paidi{Received)  (Depreciationt Asset Liahiliy
EDA Feceive 3-Month IL3-TELBOR 0.300%: L3 400 § ] § 3 % 1] § 131
BOA Pay 1-Day China Frang Rego Rate 2563% CNY 3,000 ] 4 94 ]
BPS Pay 3-Manth IL3-TELROR 1278% DEAN2079 L3 400 1] 9 ! ]
BPS Recaiva Colombia [BR Ovamnight Interbank Reference
Rae 4745% 052212022 COP 1,380,600 0 L] 0 13l
GLM Recewe Colombia 18R Dvernight Interbank Reference
Rate 0511772021 1,107,000 ] 18i 1] 1A}
GLK Pay Sinaco’ Chile Imerbank Rate Average OR/3112002 CLP 88,500 ] 7 7 ]
GLM fiecaive Sinacofi Chile Imerbark Fare Average 10052022 #3,200 1 I7 /] 13}
GLM fRecaive Sinacahi Chile Interbank Hate Average DBF292023 245,400 0 {161 L] 1151
GLW Pay Sinacofi Chile Interbark Rate fAverage 0318/2078 1,100 1] 0 1} ]
KUS Pay F-Day China Frong Rego Rate 0115/2025 CNY 2100 0 36 kL] 0
SCX Pay 3-Manth Shanghai Intarbank Offered Aata 0214/2025 3,000 ] 4 4 ]
SCX Pay J-Day Chira Fizing Heao Rate DE/E 2024 1,700 0 4 4 0
] [l 4 T ]

)
)
n
e
i

Total Swap Agresmants §
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The following & 2 summary by counterparty of the market valie of OTC financisl darivztive istruments and collereral pladgedireceived) as of June 30, 2020:

Fnancial Desivative Assets Financial Derivative Liabilities

Forwrard Forward

Faraign Total Foreign Tatal Mot Markat Collateral

Currency Purchased Swmp Owes the Currency Written Swap Over the Value of DTG Pladged/ Net
Counterpar Contracts Options ree ments Countar Contracts lions resments Coumter Derivalives  {Received) osure®
EDA 3 08 ¥ 0 4§ 1 Tz AN t 1] 4 K] E $  B96 § 410 012
EPS 36 ] L 45 1205) ] [18) 1223 1178l 1] (LEL]]
ERC &1 0 18 48 LS 0 0 1831 1141 0 4
B33 0 0 0 o 121 o o i2l [} ] 121
Cak 03 0 0 353 1303 0 41} 15041 48 11701 I
oug 2 1] [ 247 1282) 0 o 1242 1401 {20 {601
Fef 0 0 ! 0 16 0 0 61 L] 0 181
GLM 147 1] 52 198 (481 1] (32} 1801 118 1300} 1Bl
GET o 0 2 z I a il il 1 0 |
ks il 0 36 25 125 0 0 1251 b e} 155
IND 380 1] 0 380 e ] 1] 1191 3 1290 a1
JPM 261 0 94 15 (461 0 0 1451 m {3201 {801
L4 3 1] LI 253 {mn a o 1171 I3k 1350) 14
NGF i} 0 0 i} 0 0 o i} b 0 0
fii g I 0 8 B5 0 0 0 1] 5 0 85
S0G b u L] 25 10 ] U 1 15 u 15
S5B BO ] [ ED (361 ] o 1361 44 ] 44
Liag 3 0 0 13 27 1] ] 1271 16 0 16
Total Dver the Counter § 285 $ 0 § 8 § 303 $ 11128 ¢ 0 § 058§ {1184

Hetipna! e ant mpmeels the numaar ot

Mat esansira e it et be s

18,

Tiarting A

g, i the Noses

v ek

‘AIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following & & summary of the far valuation of the Fund’s denvative instruments categonzed by nsk exposure. See Mote /, Princioal Risks, in the Motes ta Financial Statements on risks of the Fund.

Fair Values of i ial Derivative I onthe § of Assets and Liabilities as of June 30, 2020:
D not d for as hedging
Foreign Imterest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total
Financial Derivative Instruments - Assets
Exchange-traded or contraly cloared
Futures § 1 0 § 0 § i § ] 4 ]
Swap Agreements [ 0 0 Gl i
b 1 0 § 0 § 0 $ ki § i
(wer the counter
Ferward Foreign Currency Conmacts § ] 0 § 0 § 2,55 § ] § 1853
Swep Agreements ] 109 0 45 B4 pal]
§ 1] 109 3 1] § 24900 3 B4 § 3073
§ 1 108 § 0 § 300 $ 93 § 3,104
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Derivatives not accounted for as hedging instruments

Foraign Intarest
Commodity Credit Equity Currency Rate
Contracts Contracts Contracis Contracls Coantracts Tatal
Fil ial Derivative | - Liabilities
Exchanga-traded or cantraly cleared
Swep Agreements § 1 5 0 ¥ 1] § ] ¥ 11} § i1l
Uver the counter
Forward Foreign Currency Contracts § ] § ] § 1] § 1,129 ¥ ] § 1,129)
WWrittan Opticns ] ] 1] 0 [ il
Swaap Agreements 1] 2] /] I 153} 1551
4 ] $ (21 § 0 § (1,128 4 1531 4 11,184
4 1] § 2 3 i § (1,129) § (124} 4 11,255
The Effect of Fi ial Derivative | on the 51 of Op for the period ended June 30, 2020:
Derivatives not accounted for as hedging instruments
Foreigin liderest
Cammodity Credit Equity Currency Rate
Contracts Contracts Contracts Contracts Contracts Total

Met Realized Gain (Loss) on Fi ial Derivative |
Exchanga-traded or cantraly cleared

Futurzs § ] $ 0 § 0 § 0 4 4 131
Swap Agreements ] 119 0 0 [LRE]]
4 1 $ 113] § 0 § 0 b § 1151
Cver the counter
Forward Foreign Currency Contracts H (1] $ ] ] 0 § 233N 4 0 H] 23071
Purchzsed Options 0 n 0 151 0 i3l
INrictan Cptions ] " 0 17 [ |
Swap Agreements ] 141] 0 il 2z 147]
4 ] 3 1301 $ 0 § [2.333) ¥ 2 4 12.361)
§ il $ i40] 5 1] § [2,333) ¥ 1137} § 12.519]
Net Change in Unrealized Appreciation {Depreciation} on Fi ial Derivative |
Exchanga-traded or cantraly cleared
Futuras 4 ] 5 ] § 0 § 1] § 10 § 10
Swmp Agreements ] ] 0 0 11,236} {12381
4 i] 3 1] ¥ 0 § I § 11,228} 4 11.228)
(ver the counter
Forwiard Foreign Currency Conacts § 1] § 1] |3 0 H 1,286 ¥ 1] § 1286
Written Cptions a in 0 5 0 B
Swap Agreements 1] 110 1] 48 25 163
4 il $ 108 ¥ 1] § 1,334 ¥ 25 § 1443
§ 1] 5§ ]..E.IE L 1] § 1,338 ¥ II.EE.‘ § 43

AIR VALUE MEASUREMENTS

The follewing s & summary of the fair veluations aczordng o the inputs used 25 of June 3D, 2020 in vaking the Fund's assets and labilities.

Fair Value at Faur Value at
l‘ml:gw[ m\f&lh-ul_w@w Lewed 1 Level # Lewel 3 OGN0 Category and Sub-category Level 1 Lawel 2 Level 3 06302020
Imvestments in Securities, at Value Inwestments in Securities, at Yalue
Argenting China
Corporate Bonds & Notes § 0 % 35 % | 3 Corporate Sonds & Notes 4§ 05 404 & 0 % 404
Sovergign |ssues 0 200 o 200 Sovereign lssuse 1] k] 0 m
Bermudz Colombia
Corporate Bonds & Motes 1} 07 1] ar Corporate Bonds & Notes 0 106 0 108
Brazil Sovercagn lssues 0 B715 0 B3
Cerporate Eonds & Notes o 3470 188 3653 Crech Republic
Sovercign lssues ] 170 0 170 Soveresgn lzsues ] 578 ] £
Tayman lslands Denmark
Corporate Bonds & Notes 0 628 0 929 Carporate Bonds & Notes ] 263 ] 763
Chike Domincan Regublic

Sovereign lssues ] 213 0 219 Saveresgn lssuas 0 344 599 1,543
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Fair Value at
Category and Sub-category Level 1 Level # Level3 D00
Investments in Securitios, at Value

£ Salvador

Soversign lssues ¥ 0 % i S (I 28
France

Corporate Bonds & Notes 0 GEE 1] tili}
Germany

Corporate Bonds & Hotes 0 b3 0 543
Hang Kang

Corporate Bonds & Notes ] 504 ] 504
Hurgary

Soversign lssues ] 2 480 o 7 4RD
nda

Corporate Bonds & Notes ] B0 i 580
relnd

Corporate Bonds & Notes ] m i m
taly

Corporeie Bonds & Motes L1} 13 [} 13
Japan

Corporate Bonds & Notes ] 200 o 2270
Lusarbaurg

Corporate Bonds & Notes ] 18 i 318
Makivzi

Sovereign |ssues o 1 54E i} 1,548
Mauntivs

Corporate Bonds & Motes i} 19¢ i} 198
Mexico

Corposate Bonds & Motes 1} 118 0 AL

Sovereign lssues ] 4240 i 8240
Netherands

Corporate Bonds & Notes ] 02 0 202
Paru

Corporate Bonds & Notes ] ] 132

Soversign lssues 0 P i 1,353
Paland

Soversign lssue ] 576 0 578
fussia

Sovereign lssues ] 514 i 514
Singapore

Corporate Bonds & Notes ] 7 0 172
South Africa

Corporate Bonds & Notes 0 40 o 40

Soversign lssues ] 237 i 2T
South Korez

Corporeie Bonds & Momes 1} 0z i 02
Supranational

Sovereign lzsues ] 205 0 205
United Kingdom

Corporate Eonds & Notes ] 1551 o 1,591

Sovereign lssues ] prd] ] il
United States

Asset-Backed Securities ] 1,460 0 1,460

Bank Loan Dblgations ] 298 0 293

Corposate Bonds & Motes ] 9870 1] 9,870

Mortyage-Backed Securities ] 387 o 387
Uruguay

Severeign lssues ] 13 i 1M
Short-Term Instruments 0 16,985 U 16,965
Total Ivestments ] 0 $ 74330 BB & U508
Finantisl Decivative Instrumants - Assets

Exchange-traded or cantrally

cleared ] 3 i] bl

Over the countsr 0 3073 0 3073

$ I % 314 ¢ 0§ 31

Financial Derivative Instruments - Liabilities

Exchange-traded or cantrally

cleared ] 17 i i

Over the cauntar ] 11,1841 1] 11,184

¥ 0 & (135 4 0§ 11286

Totls $ 0 % 76768 & 788 4 77567

SBI—PIMCO #REHF7o57+T772F (DC)
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The following & & summary of purchases, issuances, and transfers of the fair velugtions weng significant unobservable inputs iLeve! 31 for the Fund during the penod
ended June 30, 2020, az applcable
Het Transters into Transters aut of

Gategery and Sub-category Purchases Lovel 3 Level 3
Invéstments in Securitins, at Valus
Erazi

Corporate Honds & Notes § 260 § ] § 0
Doamincan Rapublic

Soversgn lssues 1] i) 1]

¥ 260 § 5088 § 0

The follawing & & summary of significant unobsenable inputs vzed in tha fair valuztions of assets and liabdmes categorizad within Level 3 of the fair value higrarchy:
Input Value(s| (%

Ending Balance at Unless Nated
Category and Sub-category D6/302000 Valuation i Inputs i
Investments in Securities, at Value
Brazi
Corperata Bonds & Notes ] 188 RAeference Instrument Yiel 1.5
Cominean Azpublic
Sovereign fssues 548 Indicative Market Quotation  Broker Quate 8547

Tomk $ 788



