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UFJ S.A.
Mitsubishi UFJ Investor Services & Banking (Luxembourg)
S.A.

Fabrice Mas
1150
287 289

287-289, route d"Arlon, L-1150 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

Emerging Bond Fund Currency Selection

USD (BRL-hedged) Portfolio

AUD (BRL-hedged) Portfolio

100 4,707
110 720
2023 11 30

147.07 97.45
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Emerging Bond Fund Currency
Selection
USD (BRL-hedged) Portfolio
AUD (BRL-hedged) Portfolio

2024
5,349,985.80 99.43
30,738.90 0.57
( ) 5,380,724.70 100.00
811
2024 29
150.67 97.88
1,558,387.75 99.54
7,212.51 0.46
1,565,600.26 100.00
153
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2024
2023 5,640,671.43 849,880 6.89 1,038
5,615,237.73 846,048 6.89 1,038
5,384,109.79 811,224 6.66 1,003
5,847,974.32 881,114 7.29 1,098
5,981,913.23 901,295 7.47 1,126
5,618,279.01 846,506 7.06 1,064
5,335,102.45 803,840 6.74 1,016
10 5,226,182.68 787,429 6.62 997
11 5,514,499.16 830,870 7.06 1,064
12 5,706,505.56 859,799 7.47 1,126
2024 5,468,473.17 823,935 7.18 1,082
5,380,724.70 810,714 7.14 1,076
2023 1,644,716.87 160,985 9.29 909
1,650,392.77 161,540 9.42 922
1,634,871.55 160,021 9.36 916
1,731,352.42 169,465 9.91 970
1,753,166.42 171,600 10.04 983
1,650,959.90 161,596 9.86 965
1,548,331.49 151,551 9.44 924
10 1,532,584.28 150,009 9.39 919
11 1,561,665.50 152,856 9.60 940
12 1,579,737.33 154,625 9.79 958
2024 1,577,840.75 154,439 9.80 959
1,565,600.26 153,241 9.83 962
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2024 2024
0 68,849 753,238
0 68,849 753,238
100 18,417 159,300
100 18,417 159,300
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2024 31

5,452,799.71 821,573
39,137.80 5,897
575.94 87
5,492,513.45 827,557
(277.73) 42)
(234.22) (35)
(9,281.75) (1,398)
(2,330.55) (351)
(2,343.03) (353)
(279.48) 42)
(493.03) (74)
(2,764.82) 417)
(558.96) (84)
(1,593.28) (240)
(1.57) ©
(459.40) (69)
(3,422.47) (516)
(24,040.29) (3.622)
5,468,473.17 823,935

761,236

7.18
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2024 31

1,571,336.93 153,802
18,243.79 1,786
873.83 86
(2.58) ©
1,590,451.97 155,673
(419.24) (41)
(66.53) ©)
(2,836.25) (278)
(669.59) (66)
(665.32) (65)
(419.96) (41)
(176.48) an
(785.04) an
(839.94) (82)
(452.44) (44)
82.97 8
(132.47) (13)
(5,230.93) (512)
(12,611.22) (1,234)
1,577,840.75 154,439

161,070

9.80
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2023 2024 31

44444801 66,965
443,247.00 66,784
443,247.00 66,784

1,201.01 181
1,201.01 181
(446,151.35) (67,222)
(1,633.20) (246)
(1,633.20) (246)
(1,387.84) (209)
(1,387.84) (209)
(9,482.70) (1,429)
(9,482.70) (1,429)
(158.46) (24)
(158.46) (24)
(3,469.79) (523)
(3.469.79) (523)
(13,879.20) (2,091)
(13,879.20) (2,091)
(375,677.36) (56,603)
(375,677.36) (56,603)
(1,029.48) (155)
(1,029.48) (155)
(774.90) 117)
(774.90) @17)
(58.82) ©)
(58.82) ©)
(16,377.50) (2,468)
(16,377.50) (2.468)
(4,221.59) (636)
(4,221.59) (636)
(2,058.96) (310)
(2,058.96) (310)
(9,437.91) 1,422)
(9,437.91) (1,422)
(680.00) (102)
(680.00) (102)
(91.00) (14)
(91.00) (14)
(693.95) (105)
(693.95) (105)
(5,038.69) (759)
(5,038.69) (759)
(228,673.59) (34,454)
75.66 11
75.66 11
532,757.06 80,271
532,757.06 80,271
(761,412.15) (114,722)
(761,412.15) (114,722)
(116.30) (18)
(116.30) (18)
22.14 3
22.14 3
(230,376.93) (34,711)
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2023 2024 31

123,067.82 12,046
122,823.63 12,022
122,823.63 12,022
244.19 24
244.19 24
(141,313.67) (13,832)
(2,507.23) (245)
(2,507.23) (245)
(402.05) (39)
(402.05) (39)
(2,896.01) (283)
(2,896.01) (283)
(245.69) (24)
(245.69) (24)
(1,005.17) (98)
(1,005.17) (98)
(4,020.60) (394)
(4,020.60) (394)
(107,885.58) (10,560)
(107,885.58) (10,560)
(1,557.74) (152)
(1,557.74) (152)
(234.90) (23)
(234.90) (23)
(88.71) ©)
(88.71) ©)
(4,744.29) (464)
(4,744.29) (464)
(1,292.21) (126)
(1,292.21) (126)
(3,099.58) (303)
(3,099.58) (303)
(2,734.01) (268)
(2,734.01) (268)
(518.79) (51)
(518.79) (51)
(142.83) (14)
(142.83) (14)
(201.05) (20)
(201.05) (20)
(7,737.23) (@757)
(7,737.23) (757)
(22,880.12) (2,240)
156.57 15
156.57 15
178,468.60 17,469
178,468.60 17,469
(201,017.98) (19,676)
(201,017.98) (19,676)
(579.16) 7)
(579.16) 57)
91.81 9
91.81 9

0.04 0

0.04 0
(41,125.97) (4,025)
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2024 31

] / %
10,782,768.01 -5,290,830.50 0.00 5,491,937.51 100.00%
39,137.80 0.00 0.00 39,137.80 0.71%
39,137.80 0.00 0.00 39,137.80 0.71%
39,137.80 0.00 0.00 39,137.80 0.71%
usb 39,137.80000 1.0000 39,137.80 39,137.80 0.00 0.00 39,137.80 0.71%
10,743,630.21 -5,290,830.50 0.00 5,452,799.71 99.29%
10,743,630.21 -5,290,830.50 0.00 5,452,799.71 99.29%
10,743,630.21 -5,290,830.50 0.00 5,452,799.71 99.29%
844004 2,391,578.82000 2.2800 10,743,630.21 10,743,630.21 -5,290,830.50 0.00 5,452,799.71 99.29%
575.94 0.00 0.00 575.94 100.00%
575.94 0.00 0.00 575.94 100.00%
575.94 0.00 0.00 575.94 100.00%
575.94 0.00 0.00 575.94 100.00%
usb 575.94000 1.0000 575.94 575.94 0.00 0.00 575.94 100.00%
-24,038.72 -1.57 0.00 -24,040.29 100.00%
-277.73 0.00 0.00 -277.73 1.16%
-277.73 0.00 0.00 -277.73 1.16%
-277.73 0.00 0.00 -277.73 1.16%
EUR -255.12000 1.0000 -255.12 -277.73 0.00 0.00 -277.73 1.16%
-234.22 0.00 0.00 -234.22 0.97%
-234.22 0.00 0.00 -234.22 0.97%
-234.22 0.00 0.00 -234.22 0.97%
usb -234.22000 1.0000 -234.22 -234.22 0.00 0.00 -234.22 0.97%
-9,281.75 0.00 0.00 -9,281.75 38.61%
-9,281.75 0.00 0.00 -9,281.75 38.61%
-9,281.75 0.00 0.00 -9,281.75 38.61%
usb -9,281.75000 1.0000 -9,281.75 -9,281.75 0.00 0.00 -9,281.75 38.61%
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-2,330.55 0.00 0.00 -2,330.55 9.69%
-2,330.55 0.00 0.00 -2,330.55 9.69%
-2,330.55 0.00 0.00 -2,330.55 9.69%
usb -2,330.55000 1.0000 -2,330.55 -2,330.55 0.00 0.00 -2,330.55 9.69%
-2,343.03 0.00 0.00 -2,343.03 9.75%
-2,343.03 0.00 0.00 -2,343.03 9.75%
-2,343.03 0.00 0.00 -2,343.03 9.75%
usb -2,343.03000 1.0000 -2,343.03 -2,343.03 0.00 0.00 -2,343.03 9.75%
-279.48 0.00 0.00 -279.48 1.16%
-279.48 0.00 0.00 -279.48 1.16%
-279.48 0.00 0.00 -279.48 1.16%
usb -279.48000 1.0000 -279.48 -279.48 0.00 0.00 -279.48 1.16%
-493.03 0.00 0.00 -493.03 2.05%
-493.03 0.00 0.00 -493.03 2.05%
-493.03 0.00 0.00 -493.03 2.05%
EUR -455.72000 1.0000 -455.72 -493.03 0.00 0.00 -493.03 2.05%
-2,764.82 0.00 0.00 -2,764.82 11.50%
-2,764.82 0.00 0.00 -2,764.82 11.50%
-2,764.82 0.00 0.00 -2,764.82 11.50%
usb -2,764.82000 1.0000 -2,764.82 -2,764.82 0.00 0.00 -2,764.82 11.50%
-558.96 0.00 0.00 -558.96 2.33%
-558.96 0.00 0.00 -558.96 2.33%
-558.96 0.00 0.00 -558.96 2.33%
usb -558.96000 1.0000 -558.96 -558.96 0.00 0.00 -558.96 2.33%
-1,593.28 0.00 0.00 -1,593.28 6.63%
-1,593.28 0.00 0.00 -1,593.28 6.63%
-1,593.28 0.00 0.00 -1,593.28 6.63%
usb -1,593.28000 1.0000 -1,593.28 -1,593.28 0.00 0.00 -1,593.28 6.63%
0.00 -1.57 0.00 -1.57 0.01%
0.00 -1.57 0.00 -1.57 0.01%
0.00 -1.57 0.00 -1.57 0.01%
EUR 0.00000 NA 0.00 0.00 -1.57 0.00 -1.57 0.01%
-459.40 0.00 0.00 -459.40 1.91%
-459.40 0.00 0.00 -459.40 1.91%
-459.40 0.00 0.00 -459.40 1.91%
usb -459.40000 1.0000 -459.40 -459.40 0.00 0.00 -459.40 1.91%
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-3,422.47 0.00 0.00 -3,422.47 14.24%
-3,422.47 0.00 0.00 -3,422.47 14.24%
-3,422.47 0.00 0.00 -3,422.47 14.24%
usb -3,422.47000 1.0000 -3,422.47 -3,422.47 0.00 0.00 -3,422.47 14.24%
10,759,305.23 -5,290,832.07 0.00 5,468,473.16 100.00%
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2024 31

1D / %
2,618,196.75 -1,028,616.03 0.00 1,589,580.72 100.00%
18,243.79 0.00 0.00 18,243.79 1.15%
18,243.79 0.00 0.00 18,243.79 1.15%
18,243.79 0.00 0.00 18,243.79 1.15%
AUD 18,243.79000 1.0000 18,243.79 18,243.79 0.00 0.00 18,243.79 1.15%
2,599,952.96 -1,028,616.03 0.00 1,571,336.93 98.85%
2,599,952.96 -1,028,616.03 0.00 1,571,336.93 98.85%
2,599,952.96 -1,028,616.03 0.00 1,571,336.93 98.85%
844008 498,837.12000 3.1500 2,599,952.96 2,599,952.96 -1,028,616.03 0.00 1,571,336.93 98.85%
873.83 -2.58 0.00 871.25 100.00%
873.83 0.00 0.00 873.83 100.30%
873.83 0.00 0.00 873.83 100.30%
873.83 0.00 0.00 873.83 100.30%
usb 575.94000 1.0000 575.94 873.83 0.00 0.00 873.83 100.30%
0.00 -2.58 0.00 -2.58 -0.30%
0.00 -2.58 0.00 -2.58 -0.30%
0.00 -2.58 0.00 -2.58 -0.30%
usb 0.00000 NA 0.00 0.00 -2.58 0.00 -2.58 -0.30%
-12,694.19 82.97 0.00 -12,611.22 100.00%
-419.24 0.00 0.00 -419.24 3.32%
-419.24 0.00 0.00 -419.24 3.32%
-419.24 0.00 0.00 -419.24 3.32%
EUR -255.12000 1.0000 -255.12 -419.24 0.00 0.00 -419.24 3.32%
-66.53 0.00 0.00 -66.53 0.53%
-66.53 0.00 0.00 -66.53 0.53%
-66.53 0.00 0.00 -66.53 0.53%
AUD -66.53000 1.0000 -66.53 -66.53 0.00 0.00 -66.53 0.53%
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-2,836.25 0.00 0.00 -2,836.25 22.49%

-2,836.25 0.00 0.00 -2,836.25 22.49%

-2,836.25 0.00 0.00 -2,836.25 22.49%

usb -1,850.23000 1.0000 -1,850.23 -2,836.25 0.00 0.00 -2,836.25 22.49%
-669.59 0.00 0.00 -669.59 5.31%

-669.59 0.00 0.00 -669.59 5.31%

-669.59 0.00 0.00 -669.59 5.31%

AUD -669.59000 1.0000 -669.59 -669.59 0.00 0.00 -669.59 5.31%
-665.32 0.00 0.00 -665.32 5.28%

-665.32 0.00 0.00 -665.32 5.28%

-665.32 0.00 0.00 -665.32 5.28%

AUD -665.32000 1.0000 -665.32 -665.32 0.00 0.00 -665.32 5.28%
-419.96 0.00 0.00 -419.96 3.33%

-419.96 0.00 0.00 -419.96 3.33%

-419.96 0.00 0.00 -419.96 3.33%

usb -279.48000 1.0000 -279.48 -419.96 0.00 0.00 -419.96 3.33%
-176.48 0.00 0.00 -176.48 1.40%

-176.48 0.00 0.00 -176.48 1.40%

-176.48 0.00 0.00 -176.48 1.40%

EUR -106.94000 1.0000 -106.94 -176.48 0.00 0.00 -176.48 1.40%
-785.04 0.00 0.00 -785.04 6.22%

-785.04 0.00 0.00 -785.04 6.22%

-785.04 0.00 0.00 -785.04 6.22%

AUD -785.04000 1.0000 -785.04 -785.04 0.00 0.00 -785.04 6.22%
-839.94 0.00 0.00 -839.94 6.66%

-839.94 0.00 0.00 -839.94 6.66%

-839.94 0.00 0.00 -839.94 6.66%

usb -558.96000 1.0000 -558.96 -839.94 0.00 0.00 -839.94 6.66%
-452.44 0.00 0.00 -452.44 3.59%

-452.44 0.00 0.00 -452.44 3.59%

-452.44 0.00 0.00 -452.44 3.59%

AUD -452.44000 1.0000 -452.44 -452.44 0.00 0.00 -452.44 3.59%
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1D / %
0.00 82.97 0.00 82.97 -0.66%
0.00 82.97 0.00 82.97 -0.66%
0.00 0.40 0.00 0.40 0.00%
EUR 0.00000 NA 0.00 0.00 0.40 0.00 0.40 0.00%
0.00 82.57 0.00 82.57 -0.65%
usb 0.00000 NA 0.00 0.00 82.57 0.00 82.57 -0.65%
-132.47 0.00 0.00 -132.47 1.05%
-132.47 0.00 0.00 -132.47 1.05%
-132.47 0.00 0.00 -132.47 1.05%
AUD -132.47000 1.0000 -132.47 -132.47 0.00 0.00 -132.47 1.05%
-5,230.93 0.00 0.00 -5,230.93 41.48%
-5,230.93 0.00 0.00 -5,230.93 41.48%
-5,230.93 0.00 0.00 -5,230.93 41.48%
usb -3,422.47000 1.0000 -3,422.47 -5,230.93 0.00 0.00 -5,230.93 41.48%
2,606,376.39 -1,028,535.64 0.00 1,577,840.75 100.00%
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2023

31

21/53

270,598 40,771
83 13

830 125

19 3

945 142
1,259 190
174 26
3,652 550
277,560 41,820
2,563 386
1,251 188
16 2

201 30
1,373 207

2 0

720 108

998 150
7,124 1,073
270,436 40,747
345,025 51,985
1,279 193
1,276 192
187 28
13,048 1,966
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270,436 40,747

17,373

15.57 2,346
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2023 31

INVESTMENTS IN SECURITIES 100.1%
ALBANIA 0.1%
SOVEREIGN ISSUES 0.1%

BAHAMAS 0. 4%
SOVEREIGN ISSUES 0.4%
Bahamas Government International Bond

Republic of Albania 6.000% due 11/21/2028 $ 1,200 996
3.500% due 11/23/2031 EUR 300 $ 272 Total Bahamas (Cost $1,200) 996
Total Albania (Cost $334) 272
BAHRAIN 0.8%
ANGOLA 1.0% SOVEREIGN ISSUES 0.8%
SOVEREIGN ISSUES 1.0% Bahrain Government International Bond
Angolan Government International Bond 4.250% due 01/25/2028 1,400 1,300
8.000% due 11/26/2029 $ 200 166 5.625% due 09/30/2031 1,000 923
8.250% due 05/09/2028 1,100 965 Total Bahrain (Cost $2,423) 2,223
8.750% due 04/14/2032 1,200 989
9.375% due 05/08/2048 600 460 BRAZIL 2.1%
9.500% due 11/12/2025 200 197 CORPORATE BONDS & NOTES 0.4%
Total Angola (Cost $3,080) 2,777 Banco do Brasil S.A.
8.500% due 07/29/2026 MXN 22,000 1,175
ARGENTINA 1.5%
SOVEREIGN ISSUES 1.5% SOVEREIGN ISSUES 1.7%
Argentina Government International Bond Brazil Government International Bond
0.750% due 07/09/2030 1,030 349 4.750% due 01/14/2050 $ 5,700 4,204
1.000% due 07/09/2029 629 205 8.250% due 01/20/2034 60 68
3.500% due 07/09/2041 1,881 581
3.625% due 07/09/2035 3,999 1,188 Brazil Minas SPE via State of Minas Gerais
3.625% due 07/09/2046 2,415 726 5.333% due 02/15/2028 200 196
4.250% due 01/09/2038 1,468 516 4,468
Total Brazil (Cost $7,059) 5,643
Argentine Bonos del Tesoro
15.500% due 10/17/2026 ARS 1,650 1 CAMEROON 0. 3%
SOVEREIGN ISSUES 0.3%
Provincia de Buenos Aires Republic of Cameroon International Bond
5.250% due 09/01/2037 $ 400 152 5.950% due 07/07/2032 EUR 700 523
9.500% due 11/19/2025 $ 300 292
Provincia de laRioja Total Cameroon (Cost $1,124) 815
6.500% due 02/24/2028 500 290
Total Argentina (COSt $6,1g4) 4,008 CAYMAN ISLANDS 2.9%
CORPORATE BONDS & NOTES 2.4%
ARMENTA 0. 4% Bioceanico Sovereign Certificate Ltd.
SOVEREIGN 1SSUES 0.4% 0.000% due 06/05/2034 1,158 822
Armenia Government International Bond
3.600% due 02/02/2031 500 397 Gaci First Investment Co.
3.950% due 09/26/2029 800 671 5.000% due 10/13/2027 2,000 1,978
Total Armenia (Cost $1,281) 1,068 5.125% due 02/14/2053 1,400 1,217
AZERBAIJAN 1.1% Interoceanica IV Finance Ltd.
CORPORATE BONDS & NOTES 0.9% 0.000% due 11/30/2025 183 168
SOCAR Turkey Enerji AS via Steas Funding 1 DAC
7.230% due 03/17/2026 100 98 InteroceanicaV Finance Ltd.
Southern Gas Corridor CJSC 0.000% due 05/15/2030 1,844 1,419
6.875% due 03/24/2026 2,200 2,225 7.860% due 05/15/2030 161 162
2,323
Peru Enhanced Pass-Through Finance Ltd.
SOVEREIGN ISSUES 0.2% 0.000% due 06/02/2025 857 803
Republic of Azerbaijan International Bond 6,569
3.500% due 09/01/2032 300 253
4._750% due 03/18/2024 333 330 SOVEREIGN ISSUES 0.5%
583 KSA Sukuk Ltd.
Total Azerbaijan (Cost $3,013) 2,906 5.268% due 10/25/2028 1,300 1,322
Total Cayman Islands (Cost $7,991) 7,891
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CHILE 2.7%

CORPORATE BONDS & NOTES 1.8%

Banco del Estado de Chile

2.704% due 01/09/2025 $

Corp. Nacional del Cobre de Chile
3.700% due 01/30/2050
4.250% due 07/17/2042
4.500% due 08/01/2047

4._875% due 11/04/2044 1,

Empresa de los Ferrocarriles del Estado
3.068% due 08/18/2050
3.830% due 09/14/2061

Empresa de Transporte de Pasajeros Metro S.A.
4.700% due 05/07/2050

Empresa Nacional del Petroleo
3.450% due 09/16/2031
4.500% due 09/14/2047
6.150% due 05/10/2033

SOVEREIGN ISSUES 0.9%
Chile Government International Bond
3.250% due 09/21/2071

4.950% due 01/05/2036 2,

Total Chile (Cost $8,287)

COLOMBIA 2.2%
CORPORATE BONDS & NOTES 0.5%
Ecopetrol S.A.

5.875% due 05/28/2045 2,

7.375% due 09/18/2043

SOVEREIGN ISSUES 1.7%
Colombia Government International Bond
3.875% due 02/15/2061
4.500% due 03/15/2029
5.200% due 05/15/2049

5.625% due 02/26/2044 3,

7.375% due 09/18/2037
7.500% due 02/02/2034

Total Colombia (Cost $7,800)
COSTARICA 0.4%

SOVEREIGN ISSUES 0.4%
Costa Rica Government International Bond

5.625% due 04/30/2043 1,

6.550% due 04/03/2034
Total Costa Rica (Cost $1,066)

DOMINICAN REPUBLIC 4.9%
SOVEREIGN ISSUES 4.9%
Dominican Republic Central Bank Notes

13.000% due 01/30/2026 DOP 69,
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Dominican Republic International Bond

4.875% due 09/23/2032 $

5.300% due 01/21/2041

5.500% due 01/27/2025

5.500% due 02/22/2029

5.875% due 01/30/2060 1,
5.950% due 01/25/2027 3,
6.000% due 07/19/2028 1,
6.000% due 02/22/2033

6.400% due 06/05/2049

6.875% due 01/29/2026 1,
7.050% due 02/03/2031 1,
13.625% due 02/10/2034 DOP 41,

Total Dominican Republic (Cost $13,884)

ECUADOR 1.3%
SOVEREIGN ISSUES 1.3%
Ecuador Government International Bond

0.000% due 07/31/2030 $

2.500% due 07/31/2040 3,
3.500% due 07/31/2035 3,
6.000% due 07/31/2030 1,

Total Ecuador (Cost $4,788)

EGYPT 2.4%
SOVEREIGN ISSUES 2.4%
Egypt Government International Bond

Total Egypt (Cost $9,912)

EL SALVADOR 0.7%
SOVEREIGN ISSUES 0.7%
El Salvador Government International Bond

7.125% due 01/20/2050 1,

7.625% due 09/21/2034
7.625% due 02/01/2041
9.500% due 07/15/2052
Total El Salvador (Cost $2,631)

GABON 0.1%

SOVEREIGN ISSUES 0. 1%

Gabon Government International Bond
6.625% due 02/06/2031

Total Gabon (Cost $147)

GEORGIA 0.1%

SOVEREIGN ISSUES 0. 1%

Georgia Government International Bond
2.750% due 04/22/2026

Total Georgia (Cost $182)
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4.750% due 04/11/2025 EUR

5.625% due 04/16/2030

5.875% due 06/11/2025 (g) $

5.875% due 02/16/2031

6.375% due 04/11/2031 EUR 1,
7.300% due 09/30/2033 $

7.500% due 02/16/2061 1,
7.625% due 05/29/2032 2,
7.903% due 02/21/2048 1,
8.500% due 01/31/2047 1,
8.875% due 05/29/2050 1,
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GHANA 1.2%

SOVEREIGN ISSUES 1.2%

Republic of Ghana International Bond (a)
.000% due 04/07/2025 $
.625% due 05/16/2029

.750% due 04/07/2029

.125% due 03/26/2032

.625% due 04/07/2034

.750% due 03/11/2061

.875% due 05/07/2042

.950% due 03/26/2051

Total Ghana (Cost $6,769)

00 0 W 0 ~N N O

GUATEMALA 1.0%

SOVEREIGN ISSUES 1.0%
Guatemala Government Bond
4._650% due 10/07/2041

4.875% due 02/13/2028

4.900% due 06/01/2030

6.125% due 06/01/2050

6.600% due 06/13/2036

Total Guatemala (Cost $3,051)

HONG KONG 0.9%

CORPORATE BONDS & NOTES 0. 1%
Huarong Finance 2019 Co. Ltd.
3.875% due 11/13/2029

SOVEREIGN I1SSUES 0.8%
Airport Authority

2.100% due 03/08/2026 (b)
2.400% due 03/08/2028 (b)
4.875% due 01/12/2030

Total Hong Kong (Cost $2,588)

HUNGARY 2.8%

SOVEREIGN ISSUES 2.8%

Hungary Government International Bond
1.625% due 04/28/2032 EUR
2.125% due 09/22/2031 $
3.125% due 09/21/2051

5.250% due 06/16/2029

5.500% due 06/16/2034

6.250% due 09/22/2032

6.750% due 09/25/2052

Magyar Export-Import Bank Zrt
6.125% due 12/04/2027

MFB Magyar Fejlesztesi Bank Zrt
6.500% due 06/29/2028
Total Hungary (Cost $7,939)

INDIA 0.8%

CORPORATE BONDS & NOTES 0. 2%
Indian Railway Finance Corp. Ltd.
3.249% due 02/13/2030

3.950% due 02/13/2050
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SOVEREIGN ISSUES 0.6%
Export-Import Bank of India

3.250% due 01/15/2030 $
Total India (Cost $2,582)

INDONESIA 4.9%

CORPORATE BONDS & NOTES 4.5%

Bank Rakyat Indonesia Persero Thk PT
3.950% due 03/28/2024

Indonesia Asahan Aluminium PT
5.450% due 05/15/2030

Pelabuhan Indonesia Persero PT
4.875% due 10/01/2024

Pertamina Persero PT
6.450% due 05/30/2044
6.500% due 11/07/2048

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara

5.250% due 10/24/2042
5.250% due 05/15/2047
6.150% due 05/21/2048

SOVEREIGN ISSUES 0.4%
Indonesia Government International Bond
5.650% due 01/11/2053

Perusahaan Penerbit SBSN Indonesia I11
4.700% due 06/06/2032

Total Indonesia (Cost $13,614)

IRELAND 0.5%
SOVEREIGN ISSUES 0.5%

1,800 $

2,200

800

3,100

1,400
1,700

2,800

200

400

200

800

Republic of Angola Via Avenir Issuer 11 Ireland DAC

6.927% due 02/19/2027
Total Ireland (Cost $1,363)

ISRAEL 0.4%

CORPORATE BONDS & NOTES 0.4%
Israel Electric Corp. Ltd.
3.750% due 02/22/2032
5.000% due 11/12/2024

Total Israel (Cost $1,106)

1VORY COAST 0.8%
SOVEREIGN ISSUES 0.8%
Ivory Coast Government International Bond

5.250% due 03/22/2030 EUR
5.750% due 12/31/2032 $
6.625% due 03/22/2048 EUR

Total Ivory Coast (Cost $2,459)

JAMAICA 0.5%

CORPORATE BONDS & NOTES 0. 1%
TransJamaican Highway Ltd.

5.750% due 10/10/2036 $
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SOVEREIGN ISSUES 0.4%

Jamaica Government International Bond
7.875% due 07/28/2045 $
Total Jamaica (Cost $1,371)

JERSEY, CHANNEL ISLANDS 0.5%
CORPORATE BONDS & NOTES 0.5%

Corsair International Ltd.

8.802% due 01/28/2027 EUR
9.152% due 01/28/2029

Total Jersey, Channel Islands (Cost $1,456)

JORDAN 1.0%

SOVEREIGN ISSUES 1.0%

Jordan Government International Bond
5.750% due 01/31/2027 $
5.850% due 07/07/2030

7.375% due 10/10/2047

7.500% due 01/13/2029

7.750% due 01/15/2028

Total Jordan (Cost $2,844)

KAZAKHSTAN 1. 1%

CORPORATE BONDS & NOTES 1.0%
KazMunayGas National Co. JSC
5.375% due 04/24/2030
5.750% due 04/19/2047
6.375% due 10/24/2048

QazagGaz NC JSC
4.375% due 09/26/2027

SOVEREIGN ISSUES 0.1%

Kazakhstan Government International Bond

6.500% due 07/21/2045
Total Kazakhstan (Cost $2,984)

KENYA 0.6%
SOVEREIGN ISSUES 0.6%

1,000 $

900
400

400
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700
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1,300
500
1,000

200

300

Republic of Kenya Government International Bond

6.300% due 01/23/2034
8.000% due 05/22/2032 (g)
Total Kenya (Cost $2,143)

MALAYSIA 1.3%

CORPORATE BONDS & NOTES 1.1%
Khazanah Capital Ltd.
4.876% due 06/01/2033

Khazanah Global Sukuk Bhd
4.687% due 06/01/2028

Petronas Capital Ltd.
3.404% due 04/28/2061
4.550% due 04/21/2050
4.800% due 04/21/2060

Petronas Energy Canada Ltd.
2.112% due 03/23/2028
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SOVEREIGN ISSUES 0.2%

Malaysia Sukuk Global Bhd

4.080% due 04/27/2046 $
Total Malaysia (Cost $4,334)

MARSHALL ISLANDS 0. 0%

CORPORATE BONDS & NOTES 0.0%
Nakilat, Inc.

6.267% due 12/31/2033

Total Marshall Islands (Cost $72)

MEX1CO 4.3%

CORPORATE BONDS & NOTES 2.4%
Petroleos Mexicanos

6.625% due 06/15/2038
6.700% due 02/16/2032
6.950% due 01/28/2060
7.690% due 01/23/2050
10.000% due 02/07/2033

SOVEREIGN ISSUES 1.9%
Mexico Government International Bond
5.400% due 02/09/2028
5.750% due 10/12/2110
6.350% due 02/09/2035

Total Mexico (Cost $14,425)

MONGOLIA 0.2%

SOVEREIGN ISSUES 0.2%

Mongolia Government International Bond
3.500% due 07/07/2027

Total Mongolia (Cost $595)

MOROCCO 0. 6%

CORPORATE BONDS & NOTES 0. 5%
OCPS.A.

3.750% due 06/23/2031
5.125% due 06/23/2051

SOVEREIGN ISSUES 0.1%

Morocco Government International Bond
4.000% due 12/15/2050

Total Morocco (Cost $2,279)

NAMIBIA 0.2%

SOVEREIGN ISSUES 0.2%

Namibia Government International Bond
5.250% due 10/29/2025

Total Namibia (Cost $499)

NETHERLANDS 0. 1%

SOVEREIGN ISSUES 0.1%

Republic of Angola Via Avenir 11 BV
10.163% due 12/07/2023

Total Netherlands (Cost $169)

NIGERIA 2.6%

CORPORATE BONDS & NOTES 0.4%

BOI Finance BV

7.500% due 02/16/2027 EUR
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SOVEREIGN ISSUES 2.2%

Nigeria Government International Bond
6.125% due 09/28/2028 $
6.500% due 11/28/2027

7.143% due 02/23/2030

7.375% due 09/28/2033

7.625% due 11/21/2025

7.875% due 02/16/2032

8.250% due 09/28/2051

8.375% due 03/24/2029

8.747% due 01/21/2031

Total Nigeria (Cost $8,248)

NORTH MACEDONIA 0. 3%
SOVEREIGN ISSUES 0.3%

400 $
600
2,100
500
200
200
900
500
1,800

North Macedonia Government International Bond

6.960% due 03/13/2027 EUR
Total North Macedonia (Cost $741)

OMAN 1.8%

SOVEREIGN ISSUES 1.8%

Oman Government International Bond
6.000% due 08/01/2029 $
6.500% due 03/08/2047

6.750% due 01/17/2048

7.000% due 01/25/2051

Oman Sovereign Sukuk Co.
4.397% due 06/01/2024
Total Oman (Cost $4,715)

PAKISTAN 0.7%

SOVEREIGN ISSUES 0. 7%

Pakistan Government International Bond
6.875% due 12/05/2027

7.375% due 04/08/2031

8.875% due 04/08/2051

Total Pakistan (Cost $3,524)

PANAMA 3. 0%
CORPORATE BONDS & NOTES 0.4%

Aeropuerto Internacional de Tocumen S.A.

5.125% due 08/11/2061

Banco Nacional de Panama
2.500% due 08/11/2030

SOVEREIGN ISSUES 2.6%
Panama Government International Bond
4.500% due 04/01/2056
4.500% due 01/19/2063
6.400% due 02/14/2035
6.853% due 03/28/2054
8.125% due 04/28/2034

Total Panama (Cost $8,224)
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PARAGUAY 0. 6%

SOVEREIGN ISSUES 0. 6%

Paraguay Government International Bond
3.849% due 06/28/2033 $
4.700% due 03/27/2027

5.400% due 03/30/2050

5.850% due 08/21/2033

6.100% due 08/11/2044

Total Paraguay (Cost $1,836)

PERU 0.8%

CORPORATE BONDS & NOTES 0. 3%
Petroleos del PeruS.A.
5.625% due 06/19/2047

SOVEREIGN ISSUES 0.5%
Peru Government International Bond
3.000% due 01/15/2034
3.230% due 07/28/2121
3.600% due 01/15/2072
6.550% due 03/14/2037

Total Peru (Cost $2,883)

PHILIPPINES 1.5%
SOVEREIGN ISSUES 1.5%

Philippines Government International Bond

2.650% due 12/10/2045
2.950% due 05/05/2045
3.700% due 03/01/2041
5.000% due 07/17/2033
Total Philippines (Cost $5,499)

POLAND 1.7%

SOVEREIGN ISSUES 1.7%

Poland Government International Bond
4.875% due 10/04/2033

5.500% due 11/16/2027

5.500% due 04/04/2053

Total Poland (Cost $4,668)

QATAR 2.3%

CORPORATE BONDS & NOTES 1.2%
Qatar Energy

2.250% due 07/12/2031
3.125% due 07/12/2041
3.300% due 07/12/2051

SOVEREIGN ISSUES 1.1%
Qatar Government International Bond
4.400% due 04/16/2050
4.817% due 03/14/2049
5.103% due 04/23/2048
5.750% due 01/20/2042

Total Qatar (Cost $7,454)
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ROMANIA 2.5%
SOVEREIGN ISSUES 2.5%
Romania Government International Bond

1.750% due 07/13/2030 EUR
2.375% due 04/19/2027

2.875% due 04/13/2042

3.000% due 02/14/2031 $
3.500% due 04/03/2034 EUR
3.750% due 02/07/2034

4.000% due 02/14/2051 $
4.625% due 04/03/2049 EUR
5.000% due 09/27/2026

6.000% due 05/25/2034 $
6.125% due 01/22/2044

7.625% due 01/17/2053

Total Romania (Cost $7,795)

RUSSIA 0.2%

SOVEREIGN 1SSUES 0. 2%

Russia Government International Bond
5.100% due 03/28/2035

Total Russia (Cost $1,501)

RWANDA 0. 1%

SOVEREIGN ISSUES 0. 1%

Rwanda International Government Bond
5.500% due 08/09/2031

Total Rwanda (Cost $400)

SAUDI ARABIA 3.3%

CORPORATE BONDS & NOTES 0. 7%
Saudi Arabian Oil Co.

1.625% due 11/24/2025
2.250% due 11/24/2030
3.500% due 11/24/2070
4.250% due 04/16/2039

SOVEREIGN ISSUES 2.6%

Saudi Government International Bond
.000% due 03/03/2024 EUR
.250% due 02/02/2033 $
.250% due 10/22/2030

.450% due 02/02/2061

.750% due 01/21/2055

.375% due 04/16/2029

.500% due 10/26/2046

.750% due 01/18/2028

.875% due 07/18/2033

A DDA DWW®WNO

Total Saudi Arabia (Cost $10,411)

SENEGAL 0.6%
SOVEREIGN ISSUES 0. 6%
Senegal Government International Bond

4.750% due 03/13/2028 EUR
5.375% due 06/08/2037
6.250% due 05/23/2033 $

6.750% due 03/13/2048
Total Senegal (Cost $2,087)
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SERBIA 1.2%

SOVEREIGN ISSUES 1.2%

Serbia Government International Bond
1.000% due 09/23/2028 EUR
2.050% due 09/23/2036

3.125% due 05/15/2027

6.250% due 05/26/2028 $
6.500% due 09/26/2033

Total Serbia (Cost $3,157)

SINGAPORE 0. 2%

CORPORATE BONDS & NOTES 0.2%
Singapore Airlines Ltd.
3.375% due 01/19/2029

Total Singapore (Cost $597)

SOUTH AFRICA 4.7%
CORPORATE BONDS & NOTES 2. 2%

Development Bank of Southern AfricaLtd.

8.600% due 10/21/2024 (e) ZAR

Eskom Holdings SOC Ltd.

4.314% due 07/23/2027 $
6.350% due 08/10/2028

8.450% due 08/10/2028

SOVEREIGN ISSUES 2.5%

1,100 $
400
400
600

1,000

600

41,000

1,300
1,700
1,100

South Africa Government International Bond

4.300% due 10/12/2028

5.375% due 07/24/2044

5.750% due 09/30/2049

5.875% due 04/20/2032

6.300% due 06/22/2048 (q)

7.300% due 04/20/2052

10.500% due 12/21/2026 ZAR

Total South Africa (Cost $15,115)

SOUTH KOREA 0.1%

CORPORATE BONDS & NOTES 0.1%
Kodit Global 2023-1 Co. Ltd.
4.954% due 05/25/2026

Total South Korea (Cost $200)

SRI LANKA 1.1%
SOVEREIGN ISSUES 1.1%

200
1,000
700
400
2,000
300
58,500

200

Sri Lanka Government International Bond (a)

5.750% due 04/18/2049
5.875% due 07/25/2049
6.125% due 06/03/2025
6.200% due 05/11/2027
6.850% due 11/03/2025
7.550% due 03/28/2030
Total Sri Lanka (Cost $5,761)

SUPRANATIONAL 0. 5%
CORPORATE BONDS & NOTES 0. 2%

1,000
200
900

1,700

1,100

1,700

Eastern & Southern African Trade & Development Bank

4.125% due 06/30/2028

28/53

700

944
272
398
598
989
3,201

553
553

2,150

1,157
1,596
1,069
5,972

177
715
498
355
1,534
254
3,229
6,762
12,734

197
197

472
99
429
784
522
784
3,090

566
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SOVEREIGN ISSUES 0.3% UNITED KINGDOM 0. 9%
African Export-Import Bank CORPORATE BONDS & NOTES 0. 2%
2.634% due 05/17/2026 $ 1,000 $ 903 Ukraine Railways Via Rail Capital Markets PLC
Total Supranational (Cost $1,701) 1,469 8.250% due 07/09/2026 $ 1,500 $ 654
TUNISIA 0.4% MORTGAGE-BACKED SECURITIES 0.7%
SOVEREIGN ISSUES 0.4% Polaris PLC
Tunisian Republic 6.486% due 05/23/2059 GBP 873 1,110
3.280% due 08/09/2027 \ 200,000 663
5.625% due 02/17/2024 EUR 400 373 Towd Point Mortgage Funding Vantage2 PLC
Total Tunisia (Cost $2,311) T 1,086 6.987%due 02/20/2054 532 675
1,785
TURKEY 3.4%
SOVEREIGN ISSUES 3.4% SOVEREIGN ISSUES 0.0%
Turkey Government International Bond Ukreximbank Via Biz Finance PLC
5.125% due 02/17/2028 $ 500 451 9.750% due 01/22/2025 $ 150 135
5.750% due 05/11/2047 6,100 4,358 Total United Kingdom (Cost $3,371) 2,574
5.875% due 06/26/2031 300 258
6.125% due 10/24/2028 1,900 1,756 UNITED STATES 5.3%
CORPORATE BONDS & NOTES 0.5%
Turkiye Ihracat Kredi Bankasi A/S DAE Funding LLC
9.375% due 01/31/2026 2,200 2,253 2.625% due 03/20/2025 400 377
Total Turkey (Cost $10,523) 9,076 3.375% due 03/20/2028 200 179
UKRAINE 1.0% Rutas 2 & 7 Finance Ltd.
CORPORATE BONDS & NOTES 0.1% 0.000% due 09/30/2036 1,260 810
NPC Ukrenergo 1,366
6.875% due 11/09/2028 1,200 336
U.S. TREASURY OBLIGATIONS 4.8%
SOVEREIGN ISSUES 0. 9% U.S. Treasury Bonds
Ukraine Government International Bond 1.750% due 08/15/2041 100 67
6.876% due 05/21/2031 600 160 2.250% due 05/15/2041 200 148
7.253% due 03/15/2035 900 243 2.375% due 02/15/2042 1,100 819
7.375% due 09/25/2034 1,500 399 2.875% due 05/15/2043 500 398
7.750% due 09/01/2025 1,900 617 3.250% due 05/15/2042 5,300 4,527
7.750% due 09/01/2026 700 204 3.375% due 08/15/2042 2,700 2,343
7.750% due 09/01/2027 1,000 289 4.000% due 11/15/2042 400 380
7.750% due 09/01/2029 1,400 405
W U.S. Treasury Notes
Total Ukraine (Cost $8,509) 2,653 3.125% due 08/31/2029 4,700 4,425
13,107
UNITED ARAB EMIRATES 1.6% Total United States (Cost $15,861) 14,473
CORPORATE BONDS & NOTES 1.6%
Abu Dhabi Crude Oil Pipeline LLC URUGUAY 1.3%
3.650% due 11/02/2029 1,600 1,491 SOVEREIGN ISSUES 1.3%
Uruguay Government International Bond
Abu Dhabi National Energy Co. PJSC 4.975% due 04/20/2055 100 94
4.375% due 01/24/2029 500 486 7.625% due 03/21/2036 1,490 1,806
4.696% due 04/24/2033 500 490 7.875% due 01/15/2033 (c) 1,340 1,621
Total Uruguay (Cost $3,516) 3,521
Abu Dhabi Ports Co. PJSC -
2.500% due 05/06/2031 900 752 UZBEKISTAN 0.1%
SOVEREIGN ISSUES 0. 1%
DP World Ltd. Republic of Uzbekistan International Bond
5.625% due 09/25/2048 700 649 3.700% due 11/25/2030 300 243
Total Uzbekistan (Cost $263) 243
MDGH GMTN RSC Ltd. -
3.950% due 05/21/2050 200 157 VENEZUELA 1.3%
Total United Arab Emirates (Cost $4,763) 4,309 Petroleos de Venezuela S.A.
5.500% due 04/12/2037 (a) 20,990 1,337
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SOVEREIGN I1SSUES 0.8%
Venezuela Government International Bond (a)

7.000% due 03/31/2038 $ 10,900 $ 1,138
7.650% due 04/21/2025 4,215 423
9.250% due 09/15/2027 4,520 463
11.950% due 08/05/2031 340 37

2,061
Total Venezuela (Cost $25,720) 3,398

ZAMBIA 0.2%

SOVEREIGN ISSUES 0.2%

Zambia Government International Bond

5.375% due 12/20/2049 (a) 1,200 592

Total Zambia (Cost $1,259) 592

SHORT-TERM INSTRUMENTS 5. 7%
REPURCHASE AGREEMENTS () 4.8%

13,048
TIME DEPOSITS 0.5%
Australia and New Zealand Banking Group Ltd.
4.830% due 09/01/2023 26 26
Bank of Nova Scotia
4.080% due 09/01/2023 CAD 7 5
4.830% due 09/01/2023 $ 29 29
BNP Paribas Bank
(0.530%) due 09/01/2023 \ 215 2
4.420% due 09/01/2023 GBP 10 13
6.410% due 09/01/2023 ZAR 32 2
Brown Brothers Harriman & Co.
(0.530%) due 09/01/2023 \ 8 0
4._420% due 09/01/2023 GBP 2
4.830% due 09/01/2023 $ 2 2
Citibank N.A.
4.830% due 09/01/2023 95 95
DBS Bank Ltd.
4.830% due 09/01/2023 154 154
HSBC Bank PLC
4.420% due 09/01/2023 GBP 34 43
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JPMorgan Chase Bank N.A.
4.830% due 09/01/2023 $

MUFG Bank Ltd.
(0.530%) due 09/01/2023 \

Royal Bank of Canada
4.830% due 09/01/2023 $

Sumitomo Mitsui Banking Corp.

(0.530%) due 09/01/2023 \
4.420% due 09/01/2023 GBP
4.830% due 09/01/2023 $

Sumitomo Mitsui Trust Bank Ltd.

(0.530%) due 09/01/2023 \
4.420% due 09/01/2023 GBP
4.830% due 09/01/2023 $

ARGENTINA TREASURY BILLS (d) 0.0%
(32.423%) due 10/18/2023 ARS
(17.346%) due 11/23/2023

JAPAN TREASURY BILLS (d) 0.3%
(0.190%) due 01/10/2024 \
(0.170%) due 02/13/2024

MALAYSIA TREASURY BILLS (d) 0.1%
3.199% due 10/24/2023 MYR
3.228% due 02/06/2024

Total Short-Term Instruments
(Cost $15,374)

Total Investments in Securities 100.1%

(Cost $345,025)

160

2,295

55
40
40

615
123
425

4,444
4,444

40,000
80,000

280
930

Financial Derivative Instruments (h)(i) 0.3%

(Cost or Premiums, net $187)

Other Assets and Liabilities, net (0.4%)

Net Assets 100.0%
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160

16

50
40

156
425
1,226

14

275
550
825

60
198
258

15,371

270,598

696

(858)

270,436
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NOTES TO SCHEDULE OF INVESTMENTS:
*  Azerobalance may reflect actual amounts rounding to less than one thousand.

(a) Security is indefault.

(b) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(c) Payment in-kind security.

(d) Coupon represents a yield to maturity.

(e) RESTRICTED SECURITIES:

Development Bank of Southern AfricaLtd. 8.600% 10/21/2024  10/07/2021 $ 2,753 $ 2,150 0.80%

BORROWINGS AND OTHER FINANCING TRANSACTIONS

() REPURCHASE AGREEMENTS:

( )« ) @

BOS 5.260% 08/31/2023 09/07/2023 $ 5o U-S: TreasuryNotes ¢ (593) $ 593 $ 594
) 3.875% due 12/31/2027
U.S. Treasury Notes
DEU 5.300% 08/30/2023 09/06/2023 655 4.125% due 11/15/2032 (658) 655 655
U.S. Treasury Notes
SAL 5.320% 08/31/2023 09/01/2023 11,800 0.375% due 12/31/2025 (12,045) 11,800 11,802
Total Repurchase Agreements $ (13,296) $ 13,048 $ 13,051
REVERSE REPURCHASE AGREEMENTS:
@ ® @
BPS 4.750% 07/27/2023 TBD $ (406) $ (408)
BRC 4.750% 06/05/2023 TBD (638) (644)
BRC 5.000% 07/13/2023 TBD (1,501) (1,511)
Total Reverse Repurchase Agreements $ (2,563)
CERTAIN TRANSFERS ACCOUNTED FOR AS SECURED BORROWINGS
30 31 90 90
Reverse Repurchase Agreements
Non - U.S. Government Debt $ 0$ 0% 0s$ (2,563) $ (2,563)
Total Reverse Repurchase Agreements $ 03 03 03 (2,563) $ (2,563)
Total Borrowings $ 03 03 03 (2,563) $ (2,563)
Payable for Reverse Repurchase
Agreements $ (2,563)
SHORT SALES:
(O}

BPS U.S. Treasury Bonds 4.125% 11/15/2032 $ 650 $ (673) $ (658)
BPS U.S. Treasury Notes 3.875%  12/31/2027 600 (603) (593)
Total Short Sales (0.5%) $ (1,276) $ (1,251)

31/53



EDINETOOOO
o o o o o o o o o =X =N )
OOoooooooooooooooooood

BORROWINGS AND OTHER FINANCING TRANSACTIONS SUMMARY

The following is a summary by counterparty of the market value of Borrowings and Other Financing
Transactions and col lateral pledged/(received) as of August 31, 2023:

(9) Securities with an aggregate market value of $2,532 have been pledged as col lateral under the terms
of the following master agreements as of August 31, 2023.

®

Global/Master Repurchase

Agreement

BOS 3$ 594 $ 03 0$ 0 $ 594 $ (593) $ 1
BPS 0 (408) 0 0 (408) 384 24)
BRC 0 (2,155) 0 0 (2,155) 2,148 ©)
DEU 655 0 0 0 655 (658) A3)
SAL 11,802 0 0 0 11,802 (12,045) (243)

Master Securities Forward
Transactions Agreement
BPS 0 0 0 (1,251) (1,251) 0 (1,251)
Total Borrowings and Other
Financing Transactions

$ 13,051 $ (2,563) $ 0 $ (1,251)

(1) Includes accrued interest.

(2) The average amount of borrowings outstanding during the period ended August 31, 2023 was $1,641 at a weighted average interest rate
of 4.365%. Average borrowings may include sale-buyback transactions and reverse repurchase agreements, if held during the period.

(3) Open maturity reverse repurchase agreement.

(4) Includes $12 of interest payable on short sales.

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

regarding master netting arrangements.

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

WRITTEN OPTIONS:

OPTIONS ON EXCHANGE-TRADED FUTURES CONTRACTS

Call - U.S. Treasury 10-Year Note October 2023 Futures $ 113.500  09/22/2023 3 8 s 0
Put - U.S. Treasury 10-Year Note October 2023 Futures 109.500  09/22/2023 3 (€h) (€H)
Total Written Options $ (O (€H)
FUTURES CONTRACTS:
U.S. Treasury 2-Year Note December Futures Long 12/2023 27 % 14 3 38 0
U.S. Treasury 5-Year Note December Futures Long 12/2023 246 179 40 0
U.S. Treasury 10-Year Note December Futures Long 12/2023 85 94 16 0
U.S. Treasury Ultra 30-Year Bond December Futures

Short 12/2023 29 (57) 0 (15)
Total Futures Contracts $ 230 $ 59 $ (15)
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SWAP AGREEMENTS:

INTEREST RATE SWAPS
Secured Overnight

Pay Financing Rate 1.750% 06/15/2024 $ 8,500 $ (302) $ (16) $ 22 % 0
Secured Overnight

Pay Financing Rate 3.730% 08/03/2033 300 ®3) ®3) 1 0
Secured Overnight

Pay Financing Rate 3.735% 08/07/2033 300 (&) ) 1 0

Total Swap Agreements $ (307) $ 1) $ 24 $ 0

FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED SUMMARY

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally
Cleared Financial Derivative Instruments as of August 31, 2023:

Cash of $942 has been pledged as collateral for exchange-traded and centrally cleared financial
derivative instruments as of August 31, 2023. See Note 8, Master Netting Arrangements, in the Notes to
Financial Statements for more information regarding master netting arrangements.

Total Exchange-Traded or

Centrally Cleared $ 0% 59 $ 243 83 3 s (15)s 0$ (16)

(i) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

FORWARD FOREIGN CURRENCY CONTRACTS:

BOA 09/2023 EUR 115 $ 124 $ 0 $ (¢H)
BOA 10/2023 DOP 5,120 90 0 0
BOA 10/2023 MYR 278 60 0 0
BOA 02/2024 DOP 27,117 469 0 0
BPS 09/2023 EUR 323 355 5 0
BPS 09/2023 $ 5 ILS 19 0 0
BPS 10/2023 ZAR 25,782 $ 1,336 0 (20)
CBK 09/2023 EUR 213 232 1 0
CBK 09/2023 MXN 901 $ 52 0 (€H)
DUB 10/2023 ZAR 19,979 1,097 46 0
GLM 10/2023 DOP 9,912 177 3 0
GLM 10/2023 6,000 107 2 0
GLM 10/2023 ZAR 6,415 344 7 0
GLM 1172023 DOP 17,957 323 9 0
GLM 1172023 6,553 118 3 0
GLM 12/2023 18,207 327 10 0
JPM 09/2023 PEN 822 223 1 0
JPM 1172023 GBP 1,506 1,921 12 0
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MBC 09/2023 EUR 119 $ 131 2 $ 0

MBC 09/2023 JPY 141,200 994 24 0

MBC 09/2023 $ 13,653 EUR 12,645 71 0

MBC 09/2023 136 JPY 19,913 1 0

MBC 10/2023 EUR 12,645 $ 13,672 0 (71)

MBC 10/2023 JPY 19,824 136 0 (€Y)

MBC 01/2024 40,000 280 0 0

MBC 02/2024 80,000 564 0 (€Y)

MY 09/2023 EUR 11,875 13,149 261 0

SCX 09/2023 MXN 18,907 1,126 6 0

SCX 02/2024 MYR 916 200 1 0

TOR 09/2023 $ 729 JPY 106,906 0

TOR 10/2023 JPY 106,427 $ 729 )

UAG 09/2023 ZAR 3,921 224 17 0

UAG 09/2023 46,631 2,468 9 0

UAG 10/2023 JPY 14,313 99 0 0

Total Forward Foreign Currency Contracts 496 $ (100)

WRITTEN OPTIONS:

INTEREST RATE SWAPTIONS

@

Call - OTC 5-Year Secured Overnight - .

BPS Interest Rate Swap Financing Rate Receive 3.750% 09/05/2023 400 @Ds 0
Call - OTC 10-Year Secured Overnight -

BPS Interest Rate Swap Financing Rate Receive 3.800% 09/22/2023 600 A3) ®)
Put - OTC 5-Year Secured Overnight

BPS Interest Rate Swap Financing Rate Pay 4.250% 09/05/2023 400 O 0
Put - OTC 10-Year Secured Overnight .

BPS Interest Rate Swap Financing Rate Pay 4.300%  09/22/2023 600 ®) 0
Call - OTC 5-Year Secured Overnight -

BRC Interest Rate Swap Financing Rate Receive 3.750% 09/01/2023 400 (€D) 0
Call - OTC 5-Year Secured Overnight -

BRC Interest Rate Swap Financing Rate Receive 3.800% 09/05/2023 400 (€)) 0
Call - OTC 30-Year Secured Overnight - .

BRC Interest Rate Swap Financing Rate Receive 3.400% 09/11/2023 500 (O) @
Put - OTC 5-Year Secured Overnight

BRC Interest Rate Swap Financing Rate Pay 4.250%  09/01/2023 400 ™ 0
Put - OTC 5-Year Secured Overnight

BRC Interest Rate Swap Financing Rate Pay 4.300% 09/05/2023 400 O 0
Put - OTC 30-Year Secured Overnight .

BRC Interest Rate Swap Financing Rate Pay 3.800% 09/11/2023 500 @ 0
Call - OTC 10-Year Secured Overnight -

FAR Interest Rate Swap Financing Rate Receive 3.705% 09/28/2023 100 0 (€h)
Call - OTC 10-Year Secured Overnight -

FAR Interest Rate Swap Financing Rate Receive 3.580% 10/02/2023 100 0 0
Put - OTC 10-Year Secured Overnight .

FAR Interest Rate Swap Financing Rate Pay 4.155%  09/28/2023 100 0 0
Put - OTC 10-Year Secured Overnight

FAR Interest Rate Swap Financing Rate Pay 4.030%  10/02/2023 100 0 O
Call - OTC 5-Year Secured Overnight -

GLM Interest Rate Swap Financing Rate Receive 3.800% 09/05/2023 300 (€)) 0
Call - OTC 10-Year Secured Overnight - .

GLM Interest Rate Swap Financing Rate Receive 3.550% 09/05/2023 400 @) 0
Call - OTC 10-Year Secured Overnight -

GLM Interest Rate Swap Financing Rate Receive 3.665% 09/25/2023 200 (€D) (€h)

GLM Put - OTC 5-Year Secured Overnight Pay 4.300% 09/05/2023 300 o) 0

Interest Rate Swap

Financing Rate
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@
Put - OTC 10-Year Secured Overnight
GLM Interest Rate Swap Financing Rate Pay -000%  09/05/2023 400 $ Ok 0
Put - OTC 10-Year Secured Overnight
GLW Interest Rate Swap Financing Rate Pay -165% 09/25/2023 200 O 0
Call - OTC 10-Year Secured Overnight -
JPM Interest Rate Swap Financing Rate Receive .665% 09/25/2023 300 @ @
Call - OTC 10-Year Secured Overnight -
JPM Interest Rate Swap Financing Rate Receive .720% 09/29/2023 1,000 (O] o
Put - OTC 10-Year Secured Overnight
JPH Interest Rate Swap Financing Rate Pay -170% - 09/29/2023 1,000 O ©)
Call - OTC 10-Year Secured Overnight -
MYC Interest Rate Swap Financing Rate Receive _775% 09/25/2023 100 (€)) (€))
Call - OTC 30-Year Secured Overnight - .
MYC Interest Rate Swap Financing Rate Receive .300% 09/08/2023 500 (O] 0
Put - OTC 10-Year Secured Overnight .
e Interest Rate Swap Financing Rate Pay -225%  09/25/2023 100 O 0
Put - OTC 30-Year Secured Overnight
e Interest Rate Swap Financing Rate Pay -700% ~ 09/08/2023 500 O O
Total Written Options $ (48) $ (22)
SWAP AGREEMENTS:
CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN, AND U.S. MUNICIPAL ISSUES - BUY PROTECTION(2)
2023
31
®
(©)
Turkey Government
BOA International Bond (1.000%) 12/20/2025 2.804% % 700 $ 60 $ 33)$ 27 0
Oman Government
BPS International Bond (1.000%) 12/20/2027 1.050% 100 3 A3) 0 0
Turkey Government
GST International Bond (1.000%) 12/20/2024 2.220% 1,300 161 (143) 18 0
Dubai Government
HUS International Bond (1.000%) 12/20/2024 0.247% 200 (€)) @) 0 A3)
Dubai Government
JPM International Bond (1.000%) 12/20/2024 0.247% 700 @ (@) 0 ®)
Turkey Government
JPM International Bond (1.000%) 12/20/2025 2.894% 300 29 (18) 11 0
$ 251 $ (206) $ 56 (11)
CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN, AND U.S. MUNICIPAL ISSUES - SELL PROTECTION(®
2023
31
®)
*
Brazil Government
BOA International Bond 1.000% 06/20/2031 2.484%  $ 300 $ 43) % 17 $ 0 (26)
BOA Chile Government 1.000% 06/20/2024 0.056% 100 0 1 1 0
International Bond
Mexico Government
BOA International Bond 1.000% 06/20/2024 0.181% 1,100 1 9 10 0
BOA Peru Government 1.000% 06/20/2026 0.373% 200 2 2 4 0
International Bond
BPS Chile Government 1.000% 12/20/2024 0.085% 100 0 1 1 0
International Bond
BPS Chile Government 1.000% 12/20/2026  0.333% 700 4 12 16 0

International Bond
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CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN, AND U.S. MUNICIPAL ISSUES - SELL PROTECTION®) (Cont.)

2023
31
®)
O]
BPS Tﬁié‘;ﬁ;%ﬁ;’l‘mggﬁ | 1.000% 12/20/2024 0.262% $ 600 $ @ 3 9 g 7 0
BPS Tﬁ{grﬁg‘t’fggz‘:“;m | 1.000% 06/20/2026 0.373% 1,000 9 9 18 0
BPS f;’l:':gai‘i’gﬁg?mggzd 1.000% 12/20/2023 0.085% 100 0 0 0 0
BPS Tﬁig‘:g:ﬁg‘éz:”gggs 1.000% 12/20/2023 0.253% 200 o 2 1 0
BPS fﬁ:g:i;%ﬁg?mggﬁ | 1.000% 12/20/2027 2.055% 200 @8) 10 0 ®
BRC ‘I\;gg?ﬁ;ﬁogg‘l’eggmgnt 5.000% 12/20/2023  24.842% 600 (83) 55 0 29)
BRC fﬂl!?nﬁifﬁﬁgﬂ"egﬁn | 1.000% 06/20/2024 0.056% 400 1 3 4 0
BRC ?gig:;;ﬁg‘;g:”gg;g 1.000% 12/20/2023 0.253% 100 1)) 1 0 0
BRC fﬁig:ng‘t“l’g;g’;‘eggn | 1.000% 12/20/2024 0.226% 188 2 0 2 0
CBK ?:iz:rzag?gﬁg?mggﬁd 1.000% 12/20/2026 1.103% 300 @9 18 0 16N
CBK fﬁgg?ﬁai%ﬁ;?mggﬁ | 1.000% 06/20/2024 0.331% 200 0 1 1 0
CBK Tﬁ::?ﬁai%ﬁg?mggﬁd 1.000% 12/20/2024  0.424% 200 0 2 2 0
CBK Tﬁ;grgg‘t’fgg'ﬁ“gm g 1.000% 06/20/2026 0.373% 3,600 25 22 67 0
GST f:;;’ng‘t}‘l’g;g’;‘egzn | 1.000% 06/20/2024 0.056% 700 2 4 6 0
GST ?:;;i ngz‘i’ﬁ;gr;‘eggnd 1.000% 06/20/2028 0.572% 300 1 6 7 0
GST :Eggﬂﬁzﬁogg‘l’egggg”t 1.000% 06/20/2028 0.816% 500 2 3 5 0
GST Tﬁzgrgg‘t’f;gf”;on | 1.000% 12/20/2025 0.313% 5,000 105 @0 85 0
GST fﬁ{grﬁg‘t’f;gf”;on g 1.000% 06/20/2026 0.373% 1,300 13 ) 25 0
GST Tﬁig?gaifgﬁg?mggﬁd 1.0004 12/20/2023  0.085% 100 0 0 0 0
GST fglg:g;‘;;’ﬁg?mggzd 1.000% 06/20/2024 0.171% 400 2 2 4 0
GST fﬁig:ng‘t“l’g;g’;‘eggn | 1.000% 12/20/2024 0.226% 112 1 0 1 0
JPM ?:iz:rzag?gﬁg?mggﬁd 1.000% 12/20/2024 1.616% 800 @8) 13 0 ®)
JPM f:{;ﬁngi‘l’g;g:‘eggn | 1.000% 12/20/2026 0.333% 200 1 3 4 0
JpH Tﬁi::gai%ﬁg?mggﬁd 1.000 06/20/2028  0.623% 100 0 2 2 0
Chile Government

MYC imternetioral Bond 1.000% 12/20/2024 0.085% 300 1 3 4 0
uyc |extco Sovertment 1.000% 06/20/2024  0.181% 100 0 1 1 0

$ @3) $ 23 $ 218 $ (68)
Total Swap Agreements $ 238 $ 17 $ 334 % (79)
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FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER SUMMARY

The following is a summary by counterparty of the market value of OTC financial derivative instruments
and col lateral pledged/(received) as of August 31, 2023:

Cash of $3 has been pledged as col lateral for financial derivative instruments as governed by
International Swaps and Derivatives Association, Inc. master agreements as of August 31, 2023.

« ) O)
BOA $ 0 $ 0 $ 42 $ 42 $ @ $ 0% (@6)3$ @N 3 15 $ 0 $ 15
BPS 5 0 43 48 (20) ) ®) (33) 15 0 15
BRC 0 0 6 6 0 (€H) (28) (29) (23) 0 (23)
CBK 1 0 70 71 (D) 0 (€)) @) 69 (230) (161)
DUB 46 0 0 46 0 0 0 0 46 0 46
FAR 0 0 0 0 0 (@) 0 (@) (@) 0 (@)
GLM 34 0 0 34 0 (€H) 0 @ 33 0 33
GST 0 0 151 151 0 0 0 0 151 (230) @9
HUS 0 0 0 0 0 0 (©) (©)) (©)) 0 (©)
JPM 13 0 17 30 0 (11) (13) (24) 6 0 6
MBC 98 0 0 98 @3) 0 0 73) 25 0 25
MYC 0 0 5 5 0 (@) 0 (@) 3 3 6
MY 1 261 0 0 261 0 0 0 0 261 (260) 1
SCX 7 0 0 7 0 0 0 0 7 0 7
TOR 5 0 0 5 ) 0 0 ) 0 0 0
UAG 26 0 0 26 0 0 0 0 26 0 26
Total Over the

Counter $ 4% % 0 $ 334 $ 80 $ (100)$ (23 (79 $ (201)

(1) Notional amount represents the number of contracts.

(2) If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will
either (1) receive from the seller of protection an amount equal to the notional amount of the swap and deliver the referenced obligation or
underlying securities comprising the referenced index or (ii) receive a net settlement amount in the form of cash or securities equal to the
notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

(3) If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will
either (1) pay to the buyer of protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or
underlying securities comprising the referenced index or (ii) pay a net settlement amount in the form of cash or securities equal to the
notional amount of the swap less the recovery value of the referenced obligation or underlying securities comprising the referenced index.

(4) Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate
issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the current status of the payment/performance risk
and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity
reflects the cost of buying/selling protection and may include upfront payments required to be made to enter into the agreement. Wider credit
spreads represent a deterioration of the referenced entity"s credit soundness and a greater likelihood or risk of default or other credit
event occurring as defined under the terms of the agreement.

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

(6) Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from OTC
financial derivative instruments can only be netted across transactions governed under the same master agreement with the same legal entity.

See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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FAIR VALUE OF FINANCIAL DERIVATIVE INSTRUMENTS

The following is a summary of the fair valuation of the Fund"s derivative instruments categorized by risk
exposure. See Note 7, Principal and Other Risks, in the Notes to Financial Statements on risks of the
Fund.

Fair Values of Financial Derivative Instruments on the Statement of Assets and Liabilities as of August
31, 2023:

Derivatives not accounted for as hedging instruments

Commodity Credit Equity CFuorr.iingcr; ! n;zzgst Total
Contracts Contracts Contracts Contracts Contracts
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0$ 0$ 0$ 0% 5 $ 59
Swap Agreements 0 0 0 0 24 24
$ 0$ $ $ 0% 83 §$ 83
Over the counter
Forward Foreign Currency Contracts $ 0$ 0$ 0$ 496 $ 0% 496
Swap Agreements 0 334 0 0 0 334
$ 0$ 334 % 0$ 496 $ 0% 830
$ 0$ 334 % 0$ 496 $ 83 §$ 913
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Written Options $ 0$ 0$ 0$ 0% s (€H)
Futures 0 0 (15) (15)
$ 0$ $ 0% 0% (16) $ (16)
Over the counter
Forward Foreign Currency Contracts $ 0$ 0$ 0$ (100) $ 0% (100)
Written Options 0 0 0 0 22) 22)
Swap Agreements 0 79) 0 0 0 79
$ 0$ 79 $ 0% (100) $ 22) % (201)
$ 0$ 79 $ 0% (100) $ (38) $ (217)
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The Effect of Financial Derivative Instruments on the Statement of Operations for the period ended
August 31, 2023:

Derivatives not accounted for as hedging instruments

ggm?g:::)s/ C(fnrterdalctts CoEnqturlatcyts CFuorrfelngcr;/ | nEg;gSt Total
Contracts Contracts
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options $ 0$ 0s 0$ 03 33 3
Futures 0 0 0 0 (487) (487)
Swap Agreements 0 0 0 0 (195) (195)
$ 0$ 0$ 0$ 08 (679) $ (679)
Over the counter
Forward Foreign Currency Contracts $ 0$ 0$ 0$ 436 $ 0% 436
Written Options 0 0 0 0 51 51
Swap Agreements 0 17 0 0 0 17
$ 0$ 17 3 0$ 436 $ 51 $ 504
$ 0$ 17 3 0$ 436 $ (628) $ (175)
Net Change in Unrealized Appreciation (Depreciation) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options $ 0$ 0s 0$ 03 2 $ 2
Futures 0 0 0 0 231 231
Swap Agreements 0 0 0 0 128 128
$ 0$ 0$ 0$ 08 361 $ 361
Over the counter
Forward Foreign Currency Contracts $ 0s$ $ 0$ (466) $ 0% (466)
Written Options 0 0 0 26 26
Swap Agreements 0 70 0 0 0 70
$ 0$ 70 $ 0$ (466) $ 26 $ (370)
$ 0$ 70 $ 0$ (466) $ 387 $ (©)
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FAIR VALUE MEASUREMENTS

The following is a summary of the fair valuations according to the inputs used as of August 31, 2023 in

valuing the Fund"s assets and liabilities:

Category and Fair Value Category and Fair Value
Sub—gatg or Level 1 Level 2 Level 3 at Sub—gat)e/ or Level 1 Level 2 Level 3 at
gory 08/31/2023 gory 08/31/2023
Investments in Securities, at Value Investments in Securities, at Value
Albania El Salvador
Sovereign Sovereign
Issues $ 0 3 272 $ 0 9 272 Issues 0 3 1,815 0 $ 1,815
Angola Gabon
Sovereign 0 2,777 0 2,777 Sovereign 0 146 0 146
Issues Issues
Argentina Georgia
sovereign 0 4,008 0 4,008 Sovereign 0 180 0 180
Issues Issues
Armenia Ghana
Sovereign 0 1,068 0 1,068 Sovereign 0 3,230 0 3,230
Issues Issues
Azerbaijan Guatemala
Corporate Sovereign
Bonds & Notes 0 2,323 0 2,323 Issues 0 2,727 0 2,727
?::E;?gn 0 583 0 583 Hg”g Koni
orporate
Bahamas Bonds & Notes 0 144 0 144
Sovereign 0 996 0 996 Sovereign 0 2,208 0 2,208
Issues Issues
Bahrain Hungary
Sovereign 0 2,223 0 2,223 Sovereign 0 7,631 0 7,631
Issues Issues
Brazil India
Corporate Corporate
Bonds & Notes 0 1,175 0 1,175 Bonds & Notes 0 659 0 659
sovereign 0 4,468 0 4,468 sovereign 0 1,566 0 1,566
Issues Issues
Cameroon Indonesia
Sovereign Corporate
lssues 0 815 0 815 Bonds & Notes 0 12,166 0 12,166
Czyman Iilands ?g:ﬁ;glgn 0 986 0 986
orporate
Bonds & Notes 0 6,569 0 6,569 Ireland
Sovereign 0 1,322 0 1,322 Sovereign 0 1,367 0 1,367
Issues Issues
Chile Israel
Corporate Corporate
Bonds & Notes 0 4,753 0 4,753 Bonds & Notes 0 976 0 976
fg‘s’ﬁgz'gn 0 2,537 0 2,537 "S’Ory Coast
overeign
Colombia Issues 0 2,082 0 2,032
Corporate 0 1,497 0 1,497 Jamaica
Bonds & Notes Corporate
Sovereign Bonds & Notes 0 308 0 308
Issues 0 4,545 0 4,545 S ]
overeign
Costa Rica Issues 0 1,140 0 1,140
Sovereign 0 1,160 0 1,160 Jersey, Channel
Issues Islands
Dominican Corporate
Republic Bonds & Notes 0 1,406 0 1,406
fg‘s’ﬁgz'gn 0 13,238 0 13,238 Jgrda” )
overeign
Ecuador Issues 0 2,740 0 2,140
fg‘s’ﬁgz'gn 0 3,508 0 3,508 KzzakhSt:"
orporate
Egypt Bonds & Notes 0 2,612 0 2,612
Sovereign 0 6,583 0 6,583 Sovereign 0 316 0 316
Issues Issues
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Category and Fairvalue Category and FairValue
Sub d ty Level 1 Level 2 Level 3 at Sub—?:ag or Level 1 Level 2 Level 3 at
ub-category 08/31/2023 gory 08/31/2023
Investments in Securities, at Value Investments in Securities, at Value
Kenya Poland
owereln s 08 1,713 0 s 1,713 joverelgn s o 468 $ 0 $ 4,628
Malaysia Qatar
Corporate Corporate
Bonds & Notes 0 2,912 0 2,912 Bonds & Notes 0 3,447 0 3.441
Sovereign 0 620 0 620 Sovereign 0 2,906 0 2,906
Issues Issues
Marshall Romania
Islands Sovereign 0 6.753 0 6.753
Corporate 0 65 0 65 Issues ’ ’
Bonds & Notes Russia
Mexico Sovereign
Corporate 0 6.481 0 6.481 Issues 0 592 0 5%
Bonds & Notes ’ ’ Rwanda
Sovereign Sovereign
lssues 0 5,249 0 5,249 |ssues 0 312 0 312
Mongolia Saudi Arabia
Sovereign Corporate
Issues 0 %04 0 °04 Bonds & Notes 0 1,940 0 1,940
Morocco Sovereign
0 7,016 0 7,016
Corporate 0 1,372 0 1,372 Issues
Bonds & Notes Senegal
Sovereign Sovereign
Issues 0 328 0 328 rosiea 0 1,549 0 1,549
Namibia Serbia
Sovereign Sovereign
Issues 0 4Tt 0 417 s 0 3,201 0 3,201
Netherlands Singapore
Sovereign Corporate
Issues 0 168 0 168 Bonds & Notes 0 553 0 553
Nigeria South Africa
Corporate Corporate
Bonds & Notes 0 1,029 0 1,029 Bonds & Notes 0 5,972 0 5,972
Sovereign Sovereign
Issues 0 5,965 0 5,965 Loeios g 0 6,762 0 6,762
North Macedonia South Korea
Sovereign Corporate
Issues 0 784 0 84 Bonds & Notes 0 107 0 197
Oman Sri Lanka
Sovereign Sovereign
Issues 0 4,864 0 4,864 Issues 0 3,090 0 3,090
Pakistan Supranational
Sovereign Corporate
Issues 0 183 0 183 Bonds & Notes 0 566 0 566
Panama Sovereign
0 903 0 903
Corporate 0 933 0 033 Issues
Bonds & Notes Tunisia
Sovereign Sovereign
Issues 0 7,062 0 7,062 Losies g 0 1,036 0 1,036
Paraguay Turkey
Sovereign Sovereign
Issues 0 1,647 0 1,647 Losies g 0 9,076 0 9,076
Peru Ukraine
Corporate Corporate
Bonds & Notes ° ot 0 o4t Bonds & Notes 0 336 0 336
Sovereign Sovereign
Issues 0 1,438 0 1,438 Loeios g 0 2.317 0 2.317
Philippines United Arab
Joverelon 0 4,107 0 4,107 Enirates
Corporate 0 4,309 0 4,309

Bonds & Notes
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Category and Fair value
Sub 9 ty Level 1 Level 2 Level 3 at
tb-category 08/31/2023
Investments in Securities, at Value
United Kingdom
Corporate
Bonds & Notes $ 0 3 654 $ 0 3 654
Mortgage-
Backed 0 1,785 0 1,785
Securities
Sovereign 0 135 0 135
Issues
United States
Corporate
Bonds & Notes 0 1,366 0 1,366
U.S. Treasury
Obligations 0 13,107 0 13,107
Uruguay
sovereign 0 3,521 0 3,521
Issues
Uzbekistan
Sovereign 0 243 0 243
Issues
Venezuela
Corporate
Bonds & Notes 0 1,387 0 1,337
Sovereign 0 2,061 0 2,061
Issues
Zambia
Sovereign 0 592 0 592
Issues
Short-Term 0 15,371 0 15,371
Instruments
Total
Investments $ 0 $ 270,598 $ 0 $ 270,598
Short Sales, at
value $ 0 $ (1,251) % 0 $ (1,251)
Financial Derivative Instruments - Assets
Exchange-traded
or centrally 0 83 0 83
cleared
Over the 0 830 0 830
counter
$ 0 $ 913 §$ 0 $ 913
Financial Derivative Instruments - Liabilities
Exchange-traded
or centrally 0 (16) 0 (16)
cleared
Over the
counter 0 (201) 0 (201)
$ 0 $ 217) $ 0 $ (217)
Totals $ 0 $ 270,043 $ 0 $ 270,043

There were no significant transfers into or out of Level 3 during the period ended August 31, 2023.
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2023 11

2,460,555.33 4.55 11,197,692.03 2.24 5,511,643.94 | 99.95

511,598.93 5.27 2,693,648.56 3.07 1,570,608.72 | 100.57

(T8 KL F4TY TT=U0F KR F72E (M) OBA LT84E
Wit 18 A (i H—H wEe #8 A Hee

1 PANAMA (REP OF) 8.1250% 2034/04/28 1.5%
2 Ll & TREASURY BOND 3.2500% 2042/05/15 1.4%
d REPUBLIC OF TURKEY SR UNSEC 5.7500% 2047/05/11 1.4%
4 | DOMINICAN REPUBLIC REGS 59500% | 2027/01/25 | 1.1%

5 | SOUTH AFRICA (REP) BD SER R186 10.5000% | 2026/12/21 1.1%
6 ISRAEL GOVT  50000% | 2026/10/30 1.1%
7 | USTREASURY NOTE 3.1250% | 2029/08/31 1.0%
g PELABUHAN INDONESIA Il SR UNMSEC REGS 4 8750% 2024/10/01 1.0%
9 | FED REPUBLIG OF BRAZIL 4.7500% | 2050/01/14 1.0%
10 | MEXICO GOVT (UMS) GLBL SR NT 57500% | 2110/10/12 | 09%

® HAHRR RSRENOHEES N EE2EOEA AL TETLTVET.

o MEESEE CLEENERS) EBLTERL TUET.

2023 11

2023 11
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2024
2,356,821.94 4.46 10,517,340.17 2.27 5,349,985.80 | 99.43
491,604.97 5.19 2,549,240.44 3.17 1,558,387.75 | 99.54
(Z8E) ELD AT T9—3040 FR F72R (M) OEA_ SRR
LGk 28 A L =it WEE $HALESE

1 FANAMA (REP OF) 81250% 2034/04/28 1.5%
2 U S TREASURY BOND 3.2500% 2042/05/15 1.5%
3 DOMIMIC AN REPUEBLIC REGS 5.9500% 2027/01/25 1.2%
) REPUBLIC OF TURKEY SR UNSEC 5.7500% 2047/05/11 1.1%
5 U s TREASURY NOTE 31280% 2029/08/31 1.0%
& PELABUHAM INDOMESIA Il SR UNSEC REGS 4.8750% 2024/10/01 1.0%
7 MEXICO GOVT (UMS) GLEL SR NT §.7500% 21101012 1.0%
2 CMAN GOV INTERNTL BOMND SR UNSEC REGS 6.0000% 2029/08/01 0.9%
g8 ISRAEL GOVT 5.0000% 2026/10/30 0.9%
10 FED REPUELIC OF ERAZIL 4.7500% 2050/01/14 0.9%

o R ol SO RS N 2 R A L TEFL T VET.
o B&EEHE (3 RED NS 5% TRELTVET.

2024

2024
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