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Independent Auditors' Report to the Trustee

Opinion

We have audited the financial statements of PIMCO Short Term Income Strategy Fund (the “Series
Trust”), which comprise the statement of financial position as at December 31, 2022, the statements
of comprehensive income, changes in equity, and cash flows for the year then ended, and notes,
comprising significant accounting policies and other explanatory information.

In our opinion, the accompanying financial statements present fairly, in all material respects, the
financial position of the Series Trust as at December 31, 2022, and its financial performance and its
cash flows for the year then ended in accordance with International Financial Reporting Standards
(“IFRS").

Basis for Opinion

We conducted our audit in accordance with International Standards on Auditing (“ISAs”). Our
responsibilities under those standards are further described in the “Auditors’ Responsibilities for the
Audit of the Financial Statements” section of our report. We are independent of the Series Trust in
accordance with International Ethics Standards Board for Accountants International Code of Ethics for
Professional Accountants (including Intemational Independence Standards) (“IESBA Code”) together
with the ethical requirements that are relevant to our audit of the financial statements in the Cayman
Islands, and we have fulfilled our other ethical responsibilities in accordance with these requirements
and the IESBA Code. We believe that the audit evidence we have obtained is sufficient and appropriate
to provide a basis for our opinion.

Responsibilities of Management and Those Charged with Governance for the Financial
Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with IFRS, and for such internal control as management determines is necessary to enable
the preparation of financial statements that are free from material misstatement, whether due to fraud
or error.

In preparing the financial statements, management is responsible for assessing the Series Trust's
ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless management either intends to liquidate the Series
Trust or to cease operations, or has no realistic alternative but to do so.

Those charged with governance are responsible for overseeing the Series Trust's financial reporting
process.




Independent Auditors' Report to the Trustee (continued)

Auditors’ Responsibilities for the Audit of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole
are free from material misstatement, whether due to fraud or error, and to issue an auditors’ report that
includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that
an audit conducted in accordance with ISAs will always detect a material misstatement when it
exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on
the basis of these financial statements.

As part of an audit in accordance with ISAs, we exercise professional judgment and maintain
professional skepticism throughout the audit. We also:

- Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, design and perform audit procedures responsive to those risks, and obtain audit
evidence that is sufficient and appropriate to provide a basis for our opinion. The risk of not
detecting a material misstatement resulting from fraud is higher than for one resulting from error,
as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override
of internal control.

- Obtain an understanding of internal control relevant to the audit in order to design audit procedures
that are appropriate in the circumstances, but not for the purpose of expressing an opinion on the
effectiveness of the Series Trust's internal control.

- Evaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by management.

- Conclude on the appropriateness of management’s use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events
or conditions that may cast significant doubt on the Series Trust's ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our
auditors’ report to the related disclosures in the financial statements or, if such disclosures are
inadequate, to modify our opinion. Our conclusions are based on the audit evidence obtained up
to the date of our auditors’ report. However, future events or conditions may cause the Series
Trust to cease to continue as a going concern.

- Evaluate the overall presentation, structure and content of the financial statements, including the
disclosures, and whether the financial statements represent the underlying transactions and
events in a manner that achieves fair presentation.

- Obtain sufficient appropriate audit evidence regarding the financial information of the entities or
business activities within the Group to express an opinion on the financial statements. We are
responsible for the direction, supervision and performance of the group audit. We remain solely
responsible for our audit opinion.

We communicate with those charged with govemance regarding, among other matters, the planned
scope and timing of the audit and significant audit findings, including any significant deficiencies in
internal control that we identify during our audit.

KPMG

April 28, 2023
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REHMIIAAME
2022%108318IB#E

BEAMIES 122. 8%
Ny ya— AL 6.6%

AmSurg LLC

10. 467% due 04/29/2027
12.119% due 04/29/2027
15. 774% due 04/28/2028
Azalea TopCo, Inc
7.254% due 07/24/2026

Caesars Resort Collection LLC

6.504% due 12/23/2024
7.254% due 07/21/2025
Carnival Corp.

3.975% due 06/30/2025
6.127% due 10/18/2028

Charter Communications Operating LLC

5.510% due 02/01/2027
Clear Channel Outdoor
7.254-7.915% due 08/21
iHeartCommunications
6.754% due 05/01/2026
Intelsat Jackson Holdi
7.445% due 02/01/2029

Lealand Finance Co. BV

3.000-4. 754% due 06/30
6.754% due 06/28/2024

Petco Health & Wellness Co., Inc

6.924% due 03/03/2028
Poseidon Bidco
6.443% due 07/14/2028
Pug LLC

7.254% due 02/12/2027

Sequa Mezzanine Holdings LLC

9.760% due 11/28/2023

Softbank Vision Fund II

5.000% due 12/21/2025

Sunshine Luxembourg VII Sarl

7.424% due 10/01/2026

Syniverse Holdings LLC

10. 553% due 05/13/2027
TransDigm, Inc
5.924% due 12/09/2025

Uber Technologies, Inc.

6.570% due 02/25/2027

Windstream Services II LLC

10.004% due 09/21/2027
Ny g u—EEEH
(BB JFUEI$25, 762)

A& 22.2%

PITEERB I VNI 74T R 5.9%

ADLER Group S. A.

2.250% due 04/27/2027
Atrium Finance Issuer
2.625% due 09/05/2027

Avolon Holdings Funding Ltd

2.528% due 11/18/2027
Balder Finland 0YJ
1.000% due 01,/20/2029

Banca Monte dei Paschi di Siena SpA

1. 875% due 01/09/2026
Barclays Bank PLC
7.625% due 11/21/2022
Bevco Lux Sari

1.000% due 01/16/2030

FHImAR IRFAG
(FHAL) (FHAL)
$ 62 61
338 333
867 785
8 7
2,155 2,135
1,210 1,201
EUR 1, 602 1,512
$ 336 309
909 895
Holdings, Inc
/2026 1,552 1,426
Inc.
1,774 1, 680
ngs S.A.
422 408
/2025 3 2
28 18
2,169 2,086
EUR 1, 700 1,596
$ 19 17
469 469
1,499 1,437
401 382
104 89
2, 688 2,630
4, 984 4, 966
255 230
24, 674
EUR 4, 300 1,827
BV
1, 900 1,368
$ 1, 004 767
EUR 2, 300 1, 370
1,463 1,238
(b) $ 1,293 1,291
EUR 2,100 1,446
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BRERMIIAEAMAE (HE)
2022%108318IB#E

R IRFfll

(T-Hfr) (T-H47)
Credit Suisse Group AG
3.800% due 06/09/2023 $ 300 $ 293
6.373% due 07/15/2026 1, 050 977
6.442% due 08/11/2028 1, 250 1, 129
7.500% due 12/11/2023 (b) (c) 480 437
HSBC Holdings PLC
2.357% due 08/18/2031 1, 100 784
2.848% due 06/04/2031 2,435 1,811
NatWest Group PLC
4.892% due 05/18/2029 500 446
Navient Corp.
5.500% due 01/25/2023 310 309
Omega Healthcare Investors, Inc.
3.625% due 10/01/2029 18 14
OneMain Finance Corp.
5.625% due 03/15/2023 1,312 1,314
UBS AG
5.125% due 05/15/2024 (b) 1, 300 1, 258
UniCredit SpA
7.830% due 12/04/2023 700 697
Uniti Group LP
6.500% due 02/15/2029 456 328
7.875% due 02/15/2025 1,798 1,783
VICI Properties LP
4.625% due 06/15/2025 1,249 1,172
5.625% due 05/01/2024 123 122

22, 181

EEZ¥ 8.3%
American Airlines, Inc.
5.500% due 04/20/2026 2, 289 2,184
Broadcom, Inc.
2.450% due 02/15/2031 400 301
Carvana Co.
5.500% due 04/15/2027 40 19
10. 250% due 05/01/2030 1,200 722
Community Health Systems, Inc.
5.625% due 03/15/2027 2,161 1,726
8.000% due 03/15/2026 100 86
Expedia Group, Inc.
4. 625% due 08/01/2027 1, 100 1, 030
Ford Motor Credit Co. LLC
2.700% due 08/10/2026 1, 300 1,128
3.375% due 11/13/2025 1, 300 1,182
JetBlue 2020-1 Class A Pass-Through Trust
4.000% due 11/15/2032 180 159
Market Bidco Finco PLC
4.750% due 11/04/2027 EUR 800 633
Marriott International, Inc.
4.625% due 06/15/2030 $ 14 13
MGM China Holdings Ltd.
5.375% due 05/15/2024 1, 400 1, 208
Nissan Motor Co. Ltd.
4. 345% due 09/17/2027 600 506
4.810% due 09/17/2030 800 640
NMG Holding Co., Inc.
7.125% due 04/01/2026 400 381
Prime Healthcare Services, Inc.
7.250% due 11/01/2025 2, 609 2,280
RegionalCare Hospital Partners Holdings, Inc.
9. 750% due 12/01/2026 3, 700 2,958
Rolls—Royce PLC
4. 625% due 02/16/2026 EUR 1, 400 1, 326
Royal Caribbean Cruises Ltd.
11.500% due 06/01/2025 $ 196 211
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BRERMIIAEAMAE (HE)
2022%108318IB#E

R IRFfll

(T-Hfr) (T-H47)
Sands China Ltd.
2.800% due 03/08/2027 $ 500 371
5.625% due 08/08/2025 1,717 1,520
5.900% due 08/08/2028 200 159
Spirit AeroSystems, Inc.
3.950% due 06/15/2023 1, 183 1, 153
Surgery Center Holdings, Inc.
10.000% due 04/15/2027 1,938 1, 884
United Airlines 2020-1 Class A Pass-Through Trust
5.875% due 10/15/2027 1, 502 1,451
Venture Global Calcasieu Pass LLC
3. 875% due 08/15/2029 200 172
4.125% due 08/15/2031 200 171
Western Midstream Operating LP
5.041% due 01/13/2023 24 24
Wynn Macau Ltd.
5.125% due 12/15/2029 200 121
5.500% due 01/15/2026 4, 100 2, 850
Wynn Resorts Finance LLC
7.750% due 04/15/2025 2,703 2,639

31,208

NERER 8.0%
Altice Financing S.A.
5.750% due 08/15/2029 2,661 2,095
DISH DBS Corp.
5.250% due 12/01/2026 810 705
5.750% due 12/01/2028 470 380
Gazprom PJSC Via Gaz Capital S.A.
2.250% due 11/22/2024 EUR 600 371
8. 625% due 04/28/2034 $ 430 243
Gazprom PJSC Via Gaz Finance PLC
2.950% due 04/15/2025 EUR 5, 100 2, 898
Intelsat Jackson Holdings S.A.
6.500% due 03/15/2030 $ 1,615 1, 486
Netflix, Inc.
3.625% due 06/15/2030 EUR 100 90
Noble Finance Co.
11.000% due 02/15/2028 (d) $ 36 39
Pacific Gas & Electric Co.
2.950% due 03/01/2026 3 3
3.150% due 01/01/2026 3, 268 2,946
3.250% due 06/15/2023 682 671
3.250% due 02/16/2024 1, 600 1, 547
3.250% due 06/01/2031 200 156
3.300% due 12/01/2027 966 820
3.500% due 06/15/2025 685 638
3.750% due 07/01/2028 403 344
4. 250% due 03/15/2046 300 200
4. 450% due 04/15/2042 50 35
4.500% due 07/01/2040 11 8
4.500% due 12/15/2041 57 39
4. 550% due 07/01/2030 2, 400 2,105
4.750% due 02/15/2044 200 145
4.950% due 07/01/2050 590 441
Petroleos Mexicanos
6.700% due 02/16/2032 2,691 2,039
Prosus NV
1.207% due 01/19/2026 EUR 1,423 1, 182
Sprint Communications LLC
6.000% due 11/15/2022 $ 1,872 1, 875
Sprint Corp.
7.125% due 06/15/2024 2, 686 2,719
7.875% due 09/15/2023 3,189 3,245
Topaz Solar Farms LLC
5.750% due 09/30/2039 338 322
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Lo naKfi | IRFAG
(FHAL) (FHAL)
Valaris Ltd.
8.250% due 04/30/2028 (d) $ 9 $ 9
29, 796
HEEH 83, 185
(BB FE$ 106, 414)
KREBUTHEE 30. 8%
Fannie Mae
1.308% due 01/25/2043 2 1
3.000% due 09/25/2046 (e) 948 138
3.000% due 03/01/2050 1,212 1, 041
4.000% due 10/01/2048 475 440
4.000% due 11/01/2048 67 62
4.000% due 03/01/2049 269 249
4.000% due 11/01/2049 45 42
4.000% due 01/01/2050 11 10
4.000% due 07/01/2050 93 86
4.000% due 08/01/2050 471 451
4.000% due 11/01/2050 751 694
4.000% due 09/01/2051 93 85
Fannie Mae, TBA (f)
3.000% due 12/01/2052 33, 800 28, 735
3.500% due 12/01/2052 22, 200 19,511
4.000% due 11/01/2052 26, 600 24, 185
4.000% due 12/01/2052 3,000 2,726
4.500% due 12/01/2052 8, 200 7,688
5.000% due 11/01/2052 1, 300 1,254
5.500% due 11/01/2052 900 888
Freddie Mac
2.500% due 01/15/2028 (e) 986 43
2.500% due 01/01/2051 3, 388 2,791
2.500% due 02/01/2051 10, 796 8, 897
2.538% due 02/15/2044 (e) 1, 455 117
3.000% due 09/01/2049 567 486
4.000% due 05/01/2048 108 100
4.000% due 08/01/2049 18 17
4.000% due 03/01/2050 1,147 1,053
4.000% due 05/01/2050 1,276 1, 170
4.000% due 06/01/2050 693 635
Ginnie Mae
4.000% due 05/20/2049 470 437
Ginnie Mae, TBA (f)
2.500% due 11/01/2052 600 509
3.500% due 11/01/2052 1, 000 895
4.000% due 11/01/2052 9, 900 9,125
4.500% due 11/01/2052 800 758
KEBFHEEESST 115, 319
(B A&t $123, 084)
KEMBHEIEE 7.8%
Treasury Inflation Protected Securities (g)
0.125% due 07/15/2030 (m) 1,733 1,547
0.125% due 01/15/2031 114 101
0.125% due 07/15/2031 111 98
0.250% due 07/15/2029 895 817
0.250% due 02/15/2050 922 614
0.625% due 07/15/2032 3, 466 3,177
0.750% due 02/15/2042 131 108
0.750% due 02/15/2045 880 701
0.875% due 02/15/2047 859 691
1.000% due 02/15/2046 375 313
1.000% due 02/15/2048 841 692
1.000% due 02/15/2049 1,883 1,553
1.375% due 02/15/2044 127 116
2.125% due 02/15/2041 135 141
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EENTa il IRFfll

(T-Hfr) (T-H47)
U.S. Treasury Note
1.375% due 11/15/2031 $ 5,500 4, 389
2.375% due 03/31/2029 5, 000 4,481
2.750% due 08/15/2032 6, 000 5,370
2.875% due 05/15/2032 4,920 4, 459
KEM B S 29, 368

(B35 $34, 584)

T =T - Ny JFEH 34.8%
510 Asset-Backed Trust
2.240% due 06/25/2061 3, 523 3, 246
Alternative Loan Trust
3.669% due 02/20/2047 (h) 624 472
4.071% due 05/20/2046 2,017 1, 827
4.126% due 01/25/2036 2,125 1,876
American Home Mortgage investment Trust
4.411% due 02/25/2045 1, 658 1,518
Ameriquest Mortgage Securities, Inc. Asset—Backed Pass—Through
Certificates
4.621% due 12/25/2033 119 117
Argent Securities, Inc. Asset-Backed Pass-Through Certificates
4. 446% due 01/25/2034 1, 596 1,485
Bear Stearns Alternative—A Trust
3.019% due 02/25/2036 (h) 3,011 2, 387
Bear Stearns Commercial Mortgage Securities Trust
5.312% due 06/11/2041 34 33
BSST Mortgage Trust
6.226% due 02/15/2037 500 464
6.876% due 02/15/2037 1, 000 924
7.876% due 02/15/2037 400 367
Carrington Mortgage Loan Trust
4. 141% due 02/25/2036 3,000 2,341
CIM Trust
4.500% due 03/25/2062 2,753 2,628
Citigroup Commercial Mortgage Trust
3.518% due 05/10/2035 7,200 6, 860
Commercial Mortgage Lease—Backed Certificates
8.010% due 06/20/2031 721 727
Countrywide Home Loan Mortgage Pass—Through Trust
4.306% due 02/25/2035 1,487 1,282
Credit Suisse Mortgage Capital
3.372% due 07/27/2037 3,643 3,163
Credit Suisse Mortgage Capital Trust
1.796% due 12/27/2060 8, 065 7,496
2.940% due 12/26/2059 1, 383 1, 345
CWABS Asset—Backed Certificates Trust
3.836% due 02/25/2036 2, 665 2,534
CWABS Asset—Backed Notes Trust
4.246% due 07/25/2036 216 209
Ellington Loan Acquisition Trust
4.686% due 05/25/2037 2,222 2,127
First Franklin Mortgage Loan Trust
4.536% due 07/25/2033 439 420
Freddie Mac Multifamily Structured Pass—-Through Certificates
0.880% due 06/25/2029 (e) 1,592 73
2.971% due 10/25/2046 302 287
3.009% due 12/25/2047 210 208
Fremont Home Loan Trust
4.201% due 11/25/2035 700 605
4.261% due 01/25/2036 5, 000 3,822
GCAT LLC
2.981% due 09/25/2025 1,326 1,275
GCT Commercial Mortgage Trust
5.762% due 02/15/2038 1,310 1,196
GS Mortgage—Backed Securities Trust
3.750% due 10/25/2057 2,691 2,597
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GSAMP Trust
3.726% due 03/25/2047 $ 1, 180 $ 1, 068
4.561% due 06/25/2034 3, 663 3,611
Hilton USA Trust
4.927% due 11/05/2035 3, 054 2,767
HSI Asset Securitization Corp. Trust
3.726% due 12/25/2036 2, 155 1,789
INTOWN Mortgage Trust
7.061% due 08/15/2039 400 390
IXIS Real Estate Capital Trust
4.216% due 02/25/2036 35 37
JPMorgan Chase Commercial Mortgage Securities Trust
6.039% due 02/12/2051 39 326
JPMorgan Mortgage Acquisition Trust
3.796% due 10/25/2036 261 256
JPMorgan Mortgage Trust
5.500% due 12/27/203 72 61
LUXE Trust
5.113% due 11/15/2038 2,700 2, 547
5 162% due 10/15/2038 5, 430 5,028
MASTR Adjustable Rate Mortgages Trust
4.206% due 09/25/2037 827 809
MASTR Asset-Backed Securities Trust
3.846% due 10/25/2036 201 100
MHC Commercial Mortgage Trust
5.013% due 04/15/2038 1, 000 940
Mill City Mortgage Loan Trust
2.750% due 07/25/2059 383 365
Morgan Stanley Capital 1 Trust
5.574% due 11/12/2049 343 342
Natixis Commercial Mortgage Securities Trust
3.790% due 11/15/2032 820 750
NovaStar Mortgage Funding Trust
5.161% due 12/25/2034 960 925
PHH Alternative Mortgage Trust
6.000% due 02/25/2037 (h) 2, 547 2,052
Precise Mortgage Funding PLC
3.860% due 10/16/2056 GBP 1, 484 1, 689
PRET LLC
2.487% due 10/25/2051 $ 4,595 4,101
3.721% due 07/25/2051 4,799 4, 459
Pretium Mortgage Credit Partners LLC
1.992% due 02/25/2061 6, 886 6,419
Residential Asset Mortgage Products Trust
4.326% due 05/25/2037 1,279 1, 146
Residential Mortgage Acceptance Corporation PLC
2.918% due 06/12/2046 GBP 606 694
Shamrock Residential DAC
1.793% due 12/24/2059 EUR 3, 144 3,018
Structured Asset Securities Corporation Mortgage Loan Trust
3.806% due 10/25/2037 $ 3, 359 2,109
3.876% due 07/25/2036 (h) 6, 739 6, 376
4.561% due 05/25/2035 1, 000 961
Towd Point Mortgage Funding
3.091% due 07/20/2045 GBP 2,351 2,638
3.121% due 02/20/2054 2,579 2,920
Towd Point Mortgage Trust
2.900% due 10/25/2059 $ 2,157 1,976
3.000% due 11/25/2058 790 772
3.750% due 09/25/2062 4, 209 3,911
WaMu Mortgage Pass—Through Certificates Trust
2.571% due 11/25/2042 489 441
4.566% due 10/25/2045 1, 361 1,256
Warwick Finance Residential Mortgages Number Three PLC
4.240% due 12/21/2049 GBP 1,130 1,299
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Washington Mutual Mortgage Pass—Through Certificates WMALT Trust
2.131% due 04/25/2047 (h) $ 5,417 4, 403
T - Ry S RERER 130, 662

(ERA5 IRt $139, 926)
Ty b Ny TFEH 8.7%
Aurium CLO III DAC
2.048% due 04/16/2030 EUR 3, 387 3, 240
BlueMountain CLO XXII Ltd.
5.159% due 07/15/2031 $ 3, 200 3,101
BNPP AM Euro CLO DAC
2.028% due 10/15/2031 EUR 2, 466 2,375
CIFC Funding III Ltd.
5.525% due 10/22/2031 $ 2,625 2, 565
Fidelity Grand Harbour CLO DAC
2.200% due 03/15/2032 EUR 1, 300 1,242
Ford Credit Auto Owner Trust
3.190% due 07/15/2031 $ 295 281
Harvest CLO XIV DAC
0.963% due 11/18/2029 EUR 371 361
Man GLG Euro CLO II DAC
2.248% due 01/15/2030 EUR 457 441
MF1 LLC
5.617% due 06/19/2037 $ 1, 000 982
Mountain View CLO X Ltd.
4.761% due 10/13/2027 56 56
Navient Private Education Loan Trust
3.910% due 12/15/2045 105 102
OneMain Financial Issuance Trust
4.890% due 10/14/2034 1, 500 1,444
Research-Driven Pagaya Motor Asset Trust V
4.320% due 09/25/2030 4,627 4,455
SMB Private Education Loan Trust
2.340% due 09/15/2034 131 124
4.241% due 02/16/2055 4, 490 4, 352
SoFi Professional Loan Program LLC
2.720% due 11/26/2040 29 28
Sound Point CLO XIV Ltd.
5.315% due 01/23/2029 676 668
STWD Ltd.
4.610% due 07/15/2038 687 683
Upstart Pass—-Through Trust
3.800% due 04/20/2030 2,153 2,013
Upstart Securitization Trust
5.500% due 06/20/2032 4, 006 3,970
Ty by EEAR 32, 483

(R B $34, 017)

VT Y UME 4.1%
Argentina Government International Bond
1.000% due 07/09/2029 17 3
3.500% due 07/09/2041 3,702 888
Australia Government Bond
1. 750% due 06/21/2051 AUD 1, 100 429
Colombia Government International Bond
4.000% due 02/26/2024 $ 1, 027 985
Peru Government International Bond
5.350% due 08/12/2040 PEN 643 115
5.400% due 08/12/2034 16 3
5.940% due 02/12/2029 1,377 311
6.150% due 08/12/2032 1,330 286
6.350% due 08/12/2028 1, 536 359
8.200% due 08/12/2026 290 75
Romania Government International Bond
2.000% due 04/14/2033 EUR 2,100 1,273
3.750% due 02/07/2034 900 633



FLOd-NZa—4-O—-Falb—>3>-A2hL-T7UFR
BRERMIIAEAMAE (HE)
2022%108318IB#E

EENTa il IRFfll
(T-Hfr) (T-H47)
Russia Government international Bond
5.250% due 06/23/2047 $ 200 96
South Africa Government International Bond
8.000% due 01/31/2030 ZAR 2, 500 117
8.250% due 03/31/2032 3,700 166
8. 750% due 02/28/2048 900 37
8.875% due 02/28/2035 2,700 120
10. 500% due 12/21/2026 102, 800 5, 862
Turkey Government International Bond
4. 250% due 03/13/2025 $ 3,000 2,726
5.250% due 03/13/2030 600 450
5.750% due 05/11/2047 211 130
7.625% due 04/26/2029 270 239
United Kingdom Gilt
1.250% due 07/31/2051 GBP 30 20
1.500% due 07/22/2047 10 7
1.750% due 01/22/2049 20 16
3.250% due 01/22/2044 20 21
3.500% due 01/22/2045 20 22
V7Y AREE 15, 389
(B35 $21, 125)
@R 0. 5%
Intelsat S.A. (j) 21,702 608
Neiman Marcus Group Ltd. LLC (j) 4,789 869
Noble Corp. PLC 14,129 509
Rl =y 1,986
(B35S 1, 592)
PAERBIEERR 0. 1%
Uniti Group, Inc. 25 197
BEARBEKRAS 197
(ER45 it $160)
HEAMEBNESR 0. 0%
Intelsat Jackson Holdings S.A.
12/31/2049 5 22
MRAGEBY S & 3t 22
(B5RHit $0)
U5 F 0.2%
Windstream Services LLC
09/21/2055 52 857
UZ v bRt 857
(BRA5 it $453)
EHemES 7.0%
VRS (k) 3.8%
14, 300
EHIES 1. 1%
Australia and New Zealand Banking Group Ltd.
1.410% due 11/01/2022 GBP 1 1
1.620% due 11/01/2022 AUD 9 6
2.580% due 11/01/2022 $ 542 542
Bank of Nova Scotia
2.580% due 11/01/2022 45 45
BNP Paribas Bank
0.310% due 11/01/2022 EUR 69 69
1.290% due 11/01/2022 NOK 14 1
1.620% due 11/01/2022 AUD 1 0
5.150% due 11/01/2022 ZAR 609 33
Brown Brothers Harriman & Co.
(0.270%) due 11/01/2022 ¥ 15 0
0.850% due 11/01/2022 SEK 4 0
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Citibank N.A.

2.580% due 11/01/2022

DBS Bank Ltd.

2.580% due 11/01/2022

HSBC Bank PLC

0.310% due 11/01/2022
JPMorgan Chase Bank N.A.
2.580% due 11/01/2022

MUFG Bank Ltd.

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

2.580% due 11/01/2022
Sumitomo Mitsui Banking Corp.
0.310% due 11/01/2022

1.410% due 11/01/2022

2.580% due 11/01/2022
Sumitomo Mitsui Trust Bank Ltd.
(0.270%) due 11/01/2022
1.410% due 11/01/2022

2.580% due 11/01/2022

KEEHEE 2. 1%
2.901% due 12/01/2022 (i)
SHEESRMEN AR
(BUf5IFAm$26, 419)

BEAMESREEH () 122.8%
(Bf5 Rt $513, 536)

&@T Y T o 7ER (D () (0.7%)
(BBFMEIT TV I 7 A, S (1, 424)

ZOMDOEER X UARE, MR (22. 1%
BIZEREE 100. 0%

REAMIEFAMRR (E)
20224 10A31 83K #%E

i (i

(FHif)
$ 453
283
EUR 24
$ 604
¥ 28,710
$ 599
EUR 523
GBP 1
$ 459
¥ 5,084
GBP 4
$ 468
7,800

it
(FHE)
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283

24
604
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374, 928
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