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All World Climate Factor Fund

Australia 2A9JFLU BM91201 AU0000088338 AMPOL LTD NPV AMPOL LTD NPV 1,025,616.93 62,100.0000 AUD 1.846136645
Australia 4A5MFXU BRTNNQS5  AUOO0O000MPL3 ~ MEDIBANK PRIVATE LIMITED MEDIBANK PRIVATE LIMITED NPV 2,329,220.86 1,283,600.0000 AUD 1.846136651
Australia 5A8CZ4U BYWROTS5  AU0000030678 COLES GROUP LTD COLES GROUP LTD 2,309,434.68 236,600.0000 AUD 1.846136647
Australia 600814X 6161978 AUOOO0O0OMGRY  MIRVAC GRP. MIRVAC GRP. 1,095,242.86 972,100.0000 AUD 1.846136656
Australia 601513X 6180412 AUO00000CPU5 ~ COMPUTERSHARE LTD NPV COMPUTERSHARE LTD NPV 934,708.70 80,000.0000 AUD 1.846136657
) TRANSURBAN GROUP TRANSURBAN GROUP STAPLED
Australia 601906X 6200882 AU000000TCL6 STAPLED UNITS NPV 1,596,035.70 207,500.0000 AUD 1.846136655
) SUNCORP GROUP SUNCORP GROUP LIMITED NPV SUN
Australia 602158W 6585084 AUO00000SUNG6 LIMITED NPV PHARMA ADVANCED RESEARCH 992,310.07 151,400.0000 AUD 1.846136653
Australia 602608X 6253983 AUOOOOOOALL7 ARISTOCRAT LEISURE NPV ARISTOCRAT LEISURE NPV 1,349,694.26 67,108.0000 AUD 1.846136647
Australia 6065586 6065586 AUOOOOOOANZ3 ~ ANZ GROUP HOLDINGS LTD ANZ GROUP HOLDINGS LTD 1,096,981.42 88,320.0000 AUD 1.846136650
Australia 6066608 6066608 AUOOOOO0OAMC4  AMCOR PLC CDI 1:1 AMCOR PLC CDI 1:1 3,492,963.54 386,600.0000 AUD 1.846136648
) WESTPAC BANKING WESTPAC BANKING
Australia 6076146 6076146 AU000000WBCT1 CORPORATI CORPORATION NPV 1,843,192.92 157,100.0000 AUD 1.846136651
Australia 607908U 6702623 AU000000JBH7 JB HI-FI NPV JB HI-FI NPV 2,012,919.80 87,500.0000 AUD 1.846136646
Australia 6087289 6087289 AU000000TLS2 TELSTRA GROUP LTD TELSTRA GROUP LTD 2,277,625.55 996,400.0000 AUD 1.846136648
Australia 610642W 6086253 AUO00000FMG4 (F;ggLiSETUE KElESS FORTESCUE METALS GROUP LTD NPV 6,540,544.88 538,090.0000 AUD 1.846136649
Australia 612993W BOLCW75  AUOO0000SGM7  SIMS LIMITED SIMS LIMITED 2,272,559.29 270,500.0000 AUD 1.846136653
Australia 6144690 6144690 AU000000BHP4 ~ BHP GROUP LIMITED BHP GROUP LIMITED 5,802,359.76 226,900.0000 AUD 1.846136649
Australia 617360W B1FRJOCO AU000000BXBT1 BRAMBLES LTD NPV BRAMBLES LTD NPV 6,510,326.30 895,600.0000 AUD 1.846136651
Australia 6185495 6185495 AU000000CSL8 CSL LTD ORD NPV CSL LTD ORD NPV 3,731,153.38 23,900.0000 AUD 1.846136649
Australia 6211798 6211798 AUOO0O0OOCOHS5  COCHLEARLTD ORD NPV COCHLEAR LTD ORD NPV 2,552,898.77 20,000.0000 AUD 1.846136654
. COMMONWEALTH BANK COMMONWEALTH BANK OF
Australia 6215035 6215035 AUOO0O00CBA7 OF AUST AUSTRALIA ORD NPV 2,444,006.51 45,900.0000 AUD 1.846136652
Australia 6220103 6220103 AUOOO00OQORIO1 RIO TINTO LIMITED NPV RIO TINTO LIMITED NPV 8,746,273.47 134,400.0000 AUD 1.846136650
Australia 6624608 6624608 AUOOOOOONAB4 ATl L L2 NATIONAL AUSTRALIA BANK NPV 1,155,748.69 77,000.0000 AUD 1.846136643
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QBE INSURANCE

Australia 6715740 6715740 AUOO0000QBE9 GROUP NPV QBE INSURANCE GROUP NPV 1,974,393.39 250,000.0000 AUD 1.846136650
Australia 678487W BO3FYZ4 AUO00000GMG2  GOODMAN GRP. GOODMAN GRP. 4,304,281.06 422,900.0000 AUD 1.846136648
Australia 6821120 6821120 AU000000SHL7 SONIC HEALTHCARE LTD SONIC HEALTHCARE LTD SOLVAY 3,113,854.00 165,000.0000 AUD 1.846136652
Australia 6850856 6850856 AU000000SGPO STOCKLAND STOCKLAND 1,725,080.31 802,200.0000 AUD 1.846136654
Australia 6873262 6873262 AUOOOOOOTAH8 BL\IVIIBI(':I'(I;SP HOLDINGS TABCORP HOLDINGS LIMITED NPV 1,996,104.67 3,703,600.0000 AUD 1.846136654
Australia 6948836 6948836 AUOOOO0OWEST WESFARMERS LTD ORD NPV~ WESFARMERS LTD ORD NPV 5,842,757.09 214,700.0000 AUD 1.846136651
Australia 6981239 6981239 AU000000WOW2 {\:I?A(I).II.'I‘:_AIIDORTHS GROUP WOOLWORTHS GROUP LIMITED NPV 17,035,261.18 829,800.0000 AUD 1.846136650
Australia 7AY6T8U BMGT167  AU0000224040 \(I;Vé)é)lIJ)PS:-I?rIE)ENERGY WOODSIDE ENERGY GROUP LTD 1,946,796.30 107,800.0000 AUD 1.846136651
Australia 717730W B28YTC2 AU000000MQGT MI\A/I(I:'I?EUDASIE GROUP MACQUARIE GROUP LIMITED NPV 3,861,772.63 40,600.0000 AUD 1.846136652
Australia 747500U BO33YN6 AU000000DXS1 DEXUS DEXUS 1,209,417.51 297,700.0000 AUD 1.846136655
Australia 8A69JPU BY7QXS7 AUO00000VCX7  VICINITY CENTRES VICINITY CENTRES 1,446,104.76 1,372,600.0000 AUD 1.846136656
Austria 659593W B1TWVF68  AT0000730007 ANDRITZ AG NPV (BR) ANDRITZ AG NPV (BR) 1,909,610.80 34,800.0000 EUR 1.138064361
Belgium 0A7J97U BF44466 BE0974320526 UMICORE NPV UMICORE NPV 3,583,136.54 130,700.0000 EUR 1.138064362
Belgium 5A6TPOU BYYHL23 BE0974293251 ﬁ\lNBI-éI\E/USSE/IEBUSCH ANHEUSER-BUSCH INBEV SA/NV NPV 2,101,700.11 39,000.0000 EUR 1.138064363
Belgium 530601W BO9MOF4 BE0003822393 ELIA GROUP NPV ELIA GROUP NPV 1,944,635.18 18,200.0000 EUR 1.138064362
Belgium 6A2EBGW 4247494 BE0974259880 DIETEREN GROUP DIETEREN GROUP 1,130,551.18 7,200.0000 EUR 1.138064359
Brazil 2ATJCEW BO37HR3 BRITUBACNPR1 ITAU UNIBANCO HLDG. 'PRF'  ITAU UNIBANCO HLDG. 'PRF' 789,266.63 200,000.0000 BRL 6.269110886
Brazil 2196286 2196286 BRVALEACNORO  VALE SA COM STK NPV VALE SA COM STK NPV 5,001,226.74 390,500.0000 BRL 6.269110883
Brazil 3124595 2684532 BRPETRACNPR6 ~ PETROLEO BRASILEIRO 'PRF' PETROLEO BRASILEIRO 'PRF' 1,045,861.23 279,600.0000 BRL 6.269110854
Brazil 3124688 2458771 BRITSAACNPR7 ITAUSA SA ITAUSA SA 2,643,811.59 2,018,800.0000 BRL 6.269110871
Brazil 6A4QSBW BG7ZWY7  BRABEVACNOR1 AMBEV SA COM NPV ABEV3  AMBEV SA COM NPV ABEV3 1,879,622.05 822,300.0000 BRL 6.269110872
. CIA ENERGETICA CIA ENERGETICA MINAS GERAIS-
Brazil 669212W B1YBRGO BRCMIGACNPR3 MINAS GERA CEMIG PRF BRL5.00 2,351,828.24 1,288,800.0000 BRL 6.269110869
. BB SEGURIDADE BB SEGURIDADE PARTICIPACOES SA
Brazil 7A4A68U BON3SQ0 BRBBSEACNORS PARTICIPACO COM NPV BBSE3 2,592,871.67 500,000.0000 BRL 6.269110883
RESTAURANT BRANDS RESTAURANT BRANDS INTERN-W/I
Canada OA5NHLU BTF8CFO CA76131D1033 INTERN- COMMON STOCK 1,257,917.59 23,200.0000 CAD 1.673349683
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WHEATON PRECIOUS

WHEATON PRECIOUS METALS

Canada OA7AD7U  BFI3KNS  CA9628791027  /EEmI N Do, 4,611,797.58 119,000.0000 CAD 1.673349679
Canada 1A7QYTU  BDRJLNO  CA67077M1086  NUTRIEN LTD COM NUTRIEN LTD COM 2,391,837.79 40,100.0000 CAD 1.673349678
Canada JATHAZW  BOAYJV1  CA45823T1066  INTACT FINL CORP COM INTACT FINL CORP COM 3,652,596.99 31,600.0000 CAD 1.673349679
Canada 2A8G86U  BJ2L575  CA12532H1047  CGIINC CGIINC 5,056,992.75 76,619.0000 CAD 1.673349679
Canada 2076009 2076009  CA0636711016  BANK OF MONTREAL BANK OF MONTREAL 1438790.73 20,000.0000 CAD 1.673349680
Canada 2076281 2076281  CA0641491075  BANK OF NOVA SCOTIA/THE  BANK OF NOVA SCOTIA/THE 1,626,677.34 40,000.0000 CAD 1.673349680
Canada 215526U 2492519  CA56501R1064  MANULIFE FINL CORP COM  MANULIFE FINL CORP COM 2,052,475.44 138,656.0000 CAD 1.673349677
Canada 2170525 2170525  CA1360691010  Crio el IMPERIAL T £ il BICCOMM 923,100.55 27,000.0000 CAD 1.673349678
Canada 2180632 2180632  CA1363751027  CANADIAN NATLRY CO COM CANADIAN NATL RY CO COM 10,542,852.94 111,053.0000 CAD 1.673349679
Canada 224603U 2566124  CA8667961053  SUN LIFE FINL INC COM SUN LIFE FINL INC COM 1,608,495.43 42,676.0000 CAD 1.673349681
Canada 2521800 2521800 CA5394811015  LOBLAW COS LTD COM LOBLAW COS LTD COM 4120,919.91 56,200.0000 CAD 1.673349678
Canada 253457U 2793115  CA13645T1003  CANADIAN PACIFIC RAILWAY CANADIAN PACIFIC RAILWAY LTD 5274,181.55 85,000.0000 CAD 1.673349678
Canada 2554475 2554475  CA5592224011  MAGNA INTL INC COM MAGNA INTL INC COM 2,628,978.30 61,100.0000 CAD 1.673349678
Canada 2566351 2566351  CA3039011026  FAIRFAX FINL HLDGS LTD SU  FAIRFAX FINL HLDGS LTD SUB VTG 6,020,371.24 12,900.0000 CAD 1.673349679
Canada 2583952 2583952  CA50162N1096  METRO INC COM METRO INC COM 5,180,055.38 116,600.0000 CAD 1.673349679
Canada 2697701 2697701  CA7392391016  POWER CORP CDA COM POWER CORP CDA COM 926,435.18 45,000.0000 CAD 1.673349673
Canada 2754383 2754383  CA7800871021  ROYAL BKCDA ROYAL BK CDA MONTREAL QUE COM 2,789,841.73 36,119.0000 CAD 1.673349677
MONTREAL QUE
Canada 2801836 2801836 CA82028K2002  SHAW COMMUNICATIONS gléon'\\/l\? gwaUx,\: II?L?B\IOI’E\II\?V'I’\IIQ%% 2,980,672.78 123336.0000 CAD 1.673349679
Ll ENERGY DEV. A
Canada 2897222 2897222  CA8911605092 ;2%0»:";(? 2o I;?)EAOSETVC\)/ DOMINION BK ONT 2.771,046.03 57,300.0000 CAD 1.673349682
Canada 2056662 2056662  CA9611485090  WESTON GEORGE LTD COM  WESTON GEORGE LTD COM 5,168,585.29 48323.0000 CAD 1.673349680
Canada 3996544 2112226 CA8029121057  SAPUTO INC COM SAPUTO INC COM SAPUTO 1,146,442.99 55,000.0000 CAD 1.673349674
Canada 4A6LO7U BYQFRKS ~ CA94106B1013  KASTECONNECTIONS WASTE CONNECTIONS INC COM 5,534,123.63 49,400.0000 CAD 1.673349679
Canada 4ASDZBU  BFXPTBO  CA8849037095 L OMSOMREUTERS THOMSON-REUTERS CORP COM NPV 2,963,330.41 28200.0000 CAD 1.673349682
Canada SAYDJUU ~ BL56KN2  CAQ1626P1484  ALIMENTATION ALIMENTATION COUCHE-TARD 15,805,221.98 389,911.0000 CAD 1.673349679

COUCHE-TARD
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BROOKFIELD ASSET

BROOKFIELD ASSET

Canada 5AYK16U BPCPYH2  CA1130041058  proUfEIEL N prig il 1,895,091.05 72,900.0000 CAD 1.673349681

Canada 5A60LWU  BYYXJYO  CA4488112083  HYDRO ONE LTD COM HYDRO ONE LTD COM 2718,217.51 118205.0000 CAD 1.673349679

Canada 555951U B15C4L6  CA21037X1006 gg;‘f&i’;ﬁ“c’” CONSTELLATION SOFTWARE INC COM  3,032,444.48 2,000.0000 CAD 1.673349678

Canada 566281U B188TH2  CA05534B7604  BCE INC COM NEW BCE INC COM NEW 2,184,700.84 60,386.0000 CAD 1.673349678

Canada JAIQUFU  BATP9G2  CA25675T1075 g?k'hAvaA Lo e DOLLARAMA INC COM STK NPV 3,111,579.17 64,600.0000 CAD 1.673349678

Canada 72469TW  B29NF31  CA3518581051  FRANCO-NEVADA CORP FRANCO-NEVADA CORP 5,584,696.45 47,500.0000 CAD 1.673349678
. EMBOTELLADORA EMBOTELLADORA ANDINA

Chile 212085W 2311454  CLP369751034  SNBOTELLAS oA PREBNPY 776,758.40 370,400.0000 CLP 977.549774872
. CHINA RESOURCES CHINA RESOURCES GAS GROUP

China OAIBPMW 6535517  BMG2113B1081  Griapoe: A S 3,003,249.69 1,006,900.0000 HKD 9.706071092

China OAOXWPU  BLD4QDO  CNE1000048KS '(':'S'ETRD?MART HEE HAIER SMART HOME CO LTD-H 1912,161.97 751,400.0000 HKD 9.706071098
. TENCENT HLDGS TENCENT HLDGS LIMITED

China 1A5961U BMMV2KS  KYG875721634 | ety Ll o roes 8,800,277.59 221,400.0000 HKD 9.706071098
. KUNLUN ENERGY KUNLUN ENERGY

China AMIX9BW 6340078  BMG5320C1082  SOMCUN EMER VT NS 3,616,332.47 5726,000.0000 HKD 9.706071080

China 4ASMG6U  BSBMMO4 CNE100001T80  CGN POWER CO LTD CGN POWER CO LTD CNY1 1310,107.86 6,800,000.0000 HKD 9.706071087
. CHINA CONSTRUCTION CHINA CONSTRUCTION

China 4ATDXMU  BP3R2Q2  CNETO0000F46  ChiiMi ENGINEERING ONY1 (STOCK CON 1,100,029.11 1,613,200.0000 CNY 8.491073468

China 5A9QB3U  BN2BD13  US98850P1093  YUM CHINA-S YUM CHINA-S 5,955,003 .41 117,100.0000 HKD 9.706071085

China 6AT6V6W  B2R2ZCO  CNE100000BGO El‘mgé:I;)RPORAT'ON CRRC CORPORATION LIMITED 'H'CNY1T 2,003,543.54 6,600,000.0000 HKD 9.706071099
A CHINA RAILWAY SIGNAL CHINA RAILWAY SIGNAL & COM

China 6A64BRU BYVDWA3  CNE1000021L3  ¢'&0 oA R 617,477.45 2,081,000.0000 HKD 9.706071031
. CRRC CORPORATION CRRC CORPORATION L 'ACNY1

China 6A7UWFU  BP3R358  CNET00000CP9 rovc Cf A pviall 1257,392.73 1,747,400.0000 CNY 8.491073449

China 6AOKIMU  BMO3SFA  KYG6427A1022  NETEASE INC COMSTK NETEASE INC COMSTK 1755911.31 123,500.0000 HKD 9.706071087

China 602253W 6218089  HK0992009065 bEl\;ﬁ\ég ﬁﬁggp LENOVO GROUP LIMITED HKDO0.025 1.350,391.92 1,542,000.0000 HKD 9.706071096
. CHINA PETROLEUM CHINA PETROLEUM &

China 603370U 6291819 CNE100000202 g gt FET! ChECAL coes 2.275,524.24 4,760,000.0000 HKD 9.706071087

China 606730U 6570010  CNE1000004F1  SINOTRANS LIMITED 'H'CNY1 SINOTRANS LIMITED 'H'CNY1 830,014.52 3,329,000.0000 HKD 9.706071120
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PICC PROPERTY &

PICC PROPERTY & CASUALTY

China 607955U 6706250  CNET00000593  LioC PROY 00 TeNvA 1452,451.75 1,760,000.0000 HKD 9.706071125
China 608033W 6460794  BMG2109G1033 ﬁEg‘gAOGAS SIOLDES CHINA GAS HOLDINGS HKDO.01 5,241,667.77 4,600,000.0000 HKD 9.706071092
China 608192W 6718976  CNE1000002L3 gg'”A HIz Il CHINA LIFE INSURANCE CO H CNY1 1734,429.91 1,305,000.0000 HKD 9.706071082
China 609260W  BOTFLR7  CNE1000003X6 zgquUﬁ':l'NSURANCE PING AN INSURANCE GROUP H CNY1 1780,372.80 338,500.0000 HKD 9.706071094
China 612995U BOLMTQ3  CNE1000002H1 (B:?LNKAHCONSTRUCT'ON CHINA CONSTRUCTION BANK HCNY1 2137,511.64 4,076,000.0000 HKD 9.706071106
China 615737W B154564  CNE1000001Z5  BANK OF CHINA LTD HCNY1 BANK OF CHINA LTD H CNY1 2,397,190.36 7.730,000.0000 HKD 9.706071084
. INDUSTRIAL & INDUSTRIAL & COMMERCIAL
China 617460W  BIGIQDS  CNE1000003G1  pouSTRUEL & BANK CHINA L 1,103,346.55 2,562,000.0000 HKD 9.706071066
. CHINA OVERSEAS CHINA OVERSEAS LAND &
China 6192150 6192150  HK0688002218  en VS RS AS 1,099,773.52 563,000.0000 HKD 9.706071113
. CHINA RESOURCES CHINA RESOURCES LAND
China 6193766 6193766 KYG2108Y1052 ol RS PR 922,103.28 250,000.0000 HKD 9.706071070
. HAITIAN INTERNATIONAL  HAITIAN INTERNATIONAL
China 624542W BILZRC2  KYG4232C1087 Lo Sl 1,965,986.01 940,000.0000 HKD 9.706071103
. CHINA YANGTZE CHINA YANGTZE POWER CO
China 7ASNDMU  BP3R2M8  CNE0O0001G87  CeltiL I (STOCK CONNEST) 2,946,208.41 1177.800.0000 CNY 8.491073453
China 7A9642U BK6YZP5  KYG017191142 Q'B'I_BDAIEQ(E?SUP ALIBABA GROUP HOLDING LTD 2190,752.55 212,000.0000 HKD 9.706071094
China 749679U 6081690  HK0392044647  BEIJING ENTERPRISE HLDGS BEIJING ENTERPRISE HLDGS NPV 2,527,696.30 870,000.0000 HKD 9.706071080
China 8A29GDW 6333937  KYG3066L1014  ENNENERGY ENN ENERGY HOLDINGS LTD COMSTK ~ 6,869,974.41 622,600.0000 HKD 9.706071095
HOLDINGS LTD C
NOVO-NORDISK -
Denmark OAATSOW ~ BHCBX90  DK0060S34915 o NOROE NOVO-NORDISK AS DKKO0.2 SERIES'B 27,430,770.29 213,900.0000 DKK 8.477781612
. NOVOZYMES A/S SERIES
Denmark SASSUNW  B798FWO  DKODG0336014  NOVOZYMES A/SSERIESBD p ot s SRR 1223763.54 29,600.0000 DKK 8.477781595
Denmark 404155U 4505739 DK0010272202  GENMAB AS DKK1 GENMAB AS DKK1 3,666,053.39 12,000.0000 DKK 8.477781618
Denmark 4169219 4169219 DK0010181750  CARLSBERG AS SERB'DKK20 CARLSBERG AS SER'B'DKK20 6,284,073.18 50,000.0000 DKK 8.477781607
Denmark 5A5INRU  BYT16L4  DK0060094928  ORSTED A/S ORSTED A/S 1.237,399.18 18,000.0000 DKK 8.477781596
Denmark 650874W  BIWT5G2  DK0060079531 DSV A S DKK1 DSV A S DKK1 13,685,384.37 87,300.0000 DKK 8.477781614
Finland 400068S 4490005  FI0009000202  KESKO OYJ SER'B'EUR2 KESKO 0YJ SERB'EUR2 1,068,353.46 61,500.0000 EUR 1138064367
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Finland 500384S 5051252 F10009005987 UPM-KYMMENE CORP NPV UPM-KYMMENE CORP NPV 1,595,189.22 58,600.0000 EUR 1.138064360
Finland 500389S 5072673 F10009005961 STORA ENSO OYJ SERR'NPV ~ STORA ENSO OYJ SER'R'NPV 963,033.40 91,600.0000 EUR 1.138064368
Finland 5003928 5226038 F10009003305 SAMPO PLC SERANPV SAMPO PLC SERANPV 1,288,108.16 33,700.0000 EUR 1.138064366
Finland 504797W 5701513 F10009007884 ELISA OYJ NPV ELISA OYJ NPV 2,411,694.89 49,400.0000 EUR 1.138064360
Finland 509675X 5902941 F10009000681 NOKIA OYJ EURO0.06 NOKIA OYJ EUR0.06 2,818,910.52 709,600.0000 EUR 1.138064360
Finland 528218W BO6YV46 F10009013296 NESTE OYJ NPV NESTE OYJ NPV 1,446,773.18 36,100.0000 EUR 1.138064365
Finland 529703W BO9MO9D2  FI0009013403 ﬁgc%ﬁgRPORATION KONE CORPORATION NPV ORD 'B' 3,270,750.87 77,500.0000 EUR 1.138064362
Finland 565124W B17NY40 F10009014377 (S)ERIL(.)BNNCORPORATION ORION CORPORATION SER'B'NPV 1,663,680.08 45,900.0000 EUR 1.138064359
CIE GENERALE DES CIE GENERALE DES
France 2AY6VSU BPBPJO1 FRO01400AJ45 ETABLISS ETABLISSEMENTS MICHELIN 3,818,402.67 154,400.0000 EUR 1.138064363
DASSAULT AVIATION DASSAULT AVIATION EURO0.80
France 4AXKGJU BMTOL19 FR0014004L86 EURO.80 (POST SUBDIVISIO 2,405,399.99 15,000.0000 EUR 1.138064362
France 400759S 4162791 FRO000121329 THALES SA EUR3 THALES SA EUR3 2,324,288.58 19,400.0000 EUR 1.138064361
France 400760S 4163437 FRO000125338 CAPGEMINI EURS8 CAPGEMINI EUR8 2,249,872.76 15,000.0000 EUR 1.138064361
France 400844S B13X013 FR0O000130452 EIFFAGE EUR4 EIFFAGE EUR4 3,733,465.47 42,600.0000 EUR 1.138064362
France 400972S 4682329 FR0000120693 PERNOD RICARD EUR1.55 PERNOD RICARD EUR1.55 4,566,200.45 24,900.0000 EUR 1.138064362
France 401047S 4834108 FR0000121972 ggIESEIDER ELECHRLC SCHNEIDER ELECTRIC SE EUR4.00 19,093,324.35 141,800.0000 EUR 1.138064362
France 401072S B15C557 FR0000120271 TOTALENERGIES SE TOTALENERGIES SE 10,274,318.74 215,100.0000 EUR 1.138064362
France 402804X 4012250 NL0000235190 AIRBUS SE EUR1 AIRBUS SE EURT1 4,560,452.09 42,100.0000 EUR 1.138064363
France 402828X 4002121 FR0O000120503 BOUYGUES EUR1 BOUYGUES EURT1 2,524,212.25 92,400.0000 EUR 1.138064362
LVMH MOET LVMH MOET HENNESSY LOUIS
France 402832X 4061412 FRO000121014 HENNESSY LOUIS VUITTON SE EURO0.30 15,568,275.92 21,000.0000 EUR 1.138064362
France 402839W 4057808 FR0O000120321 LOREAL EURO0.20 LOREAL EURO0.20 8,853,299.80 24,500.0000 EUR 1.138064363
France 402920X B058TZ6 FRO000073272 SAFRAN SA SAFRAN SA 1,871,619.98 15,600.0000 EUR 1.138064361
France 403140W 4031879 FR0O000124141 \IEILEngs.IA ENVIRONNEMENT VEOLIA ENVIRONNEMENT EURS 4,144,967.69 166,100.0000 EUR 1.138064361
France 403572X 4380429 FRO000130577 gx%ﬂg(l)s“GROUPE PUBLICIS GROUPE SA EUR0.40 6,521,645.21 103,400.0000 EUR 1.138064362
France 403711V 4572709 FR0O000039299 BOLLORE BOLLORE 3,069,126.95 614,400.0000 EUR 1.138064361
France 404912W 4834777 FRO000127771 VIVENDI SE VIVENDI SE EUR5.50 1,620,930.47 198,400.0000 EUR 1.138064363
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France 5007928 5176177 FRO000133308 ORANGE EUR4 ORANGE EUR4 7,447,516.22 773,900.0000 EUR 1.138064362
France 500804S 5253973 FR0000052292 :E?IMES DUERN D HERMES INTERNATIONAL NPV 7,040,946.24 4,300.0000 EUR 1.138064363
France 500865S 5505072 FRO000121485 KERING KERING 3,002,993.60 5,696.0000 EUR 1.138064363
France 503376X 5641567 FRO000120172 CARREFOUR SA EUR2.50 CARREFOUR SA EUR2.50 5,758,930.89 351,800.0000 EUR 1.138064361
France 503854X 5671735 FRO000120578 SANOFI EUR2 SANOFI EUR2 12,813,603.07 145,900.0000 EUR 1.138064362
France 511165X 5962332 NL0000226223 SEQJ%ROELECTRONICS STMICROELECTRONICS EUR1.04 2,206,721.86 51,300.0000 EUR 1.138064361
France 531321W BOC2CQ3 FR0010208488 ENGIE COMSTK ENGIE COMSTK 9,405,962.93 734,600.0000 EUR 1.138064362
France 531903W BODJ8Q5 FR0010220475 ALSTOM EUR7.00 ALSTOM EUR7.00 2,324,367.66 105,600.0000 EUR 1.138064361
France 546932V B11ZRK9 FR0010307819 LEGRAND SA EUR4 LEGRAND SA EUR4 2,940,417.18 39,800.0000 EUR 1.138064363
France 651659W B1VPOKO FR0010451203 REXEL EURS REXEL EURS 3,205,989.15 166,300.0000 EUR 1.138064363
France 664542W B1XH026 FRO000125486 VINCI EUR2.50 VINCI EUR2.50 16,330,865.48 175,800.0000 EUR 1.138064362
France 668392W B1Y9TB3 FRO000120644 DANONE EURO0.25 DANONE EURO0.25 4,153,531.45 82,481.0000 EUR 1.138064361
France 671576W B1YXBJ7 FRO000120073 AIR LIQUIDE(L) EUR5.50 AIR LIQUIDE(L) EUR5.50 2,181,440.77 16,100.0000 EUR 1.138064361
France 673655W 7390113 FR0000121204 WENDEL EUR4 WENDEL EUR4 2,241,147.42 26,200.0000 EUR 1.138064360
France 7A24WQW B62G1B5 FR0010908533 EDENRED EDENRED 2,468,059.01 51,500.0000 EUR 1.138064362
France 700177W 7042395 FR0000121121 EURAZEO SE NPV EURAZEO SE NPV 1,708,044.88 29,700.0000 EUR 1.138064360
France 700311W 7062713 FR0000121220 SODEXHO EUR4 SODEXHO EUR4 2,437,338.43 30,800.0000 EUR 1.138064362
France 700461X 7088429 FR0000120628 AXA SA EUR2.29 AXA SA EUR2.29 2,242,183.39 90,600.0000 EUR 1.138064360
France 701247W 7309681 FR0O000131104 BNP PARIBAS EUR2 BNP PARIBAS EUR2 989,648.77 20,400.0000 EUR 1.138064361
France 701549W 7380482 FR0O000125007 ggxg’;gmiglz COMPAGNIE DE ST-GOBAIN EUR4 5,204,120.43 113,200.0000 EUR 1.138064363
France 704392W 7212477 FRO000121667 EﬁSR”ao_leLUXOTTICA ESSILORLUXOTTICA EUR0.18 4,171,644.56 28,600.0000 EUR 1.138064361
France 712668W B28DTJ6 FR0O006174348 BUREAU VERITAS EUR0.12 BUREAU VERITAS EUR0.12 1,428,089.71 61,400.0000 EUR 1.138064359
France 721559W B292JQ9 FR0O010533075 GETLINK SE GETLINK SE 4,421,935.32 331,300.0000 EUR 1.138064363
Germany 2ATPRYW 5069211 DEOOOBAY0017 BAYER AG NPV (REGD) BAYER AG NPV (REGD) 8,709,468.75 168,800.0000 EUR 1.138064362
TELEFONICA TELEFONICA DEUTSCHLAND HLDG AG
Germany 4A3UAUW B7VG6L8 DEOOOATJ5RX9 DEUTSCHLAND HL NPV 1,080,654.87 433,200.0000 EUR 1.138064363
Germany 401428S 4557104 DE0006602006 GEA GROUP AG NPV GEA GROUP AG NPV 2,820,195.50 76,400.0000 EUR 1.138064363
Germany 401448S 4598589 DE0005439004 CONTINENTAL AG NPV CONTINENTAL AG NPV 2,119,563.78 35,000.0000 EUR 1.138064360
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Germany 4014968 4741844 DE0006599905  MERCK KGAA NPV MERCK KGAA NPV 1,480,250.20 9,800.0000 EUR 1.138064359
Germany 4015368 4846288  DE0007164600  SAP SE SAP SE 6,434,048 89 63,100.0000 EUR 1138064362
Germany 404056X 4511809  DE0008402215 gsg‘m‘cm HUBEE HANNOVER RUECK SE ORD NPV(REGD)  1,188,531.20 7,500.0000 EUR 1.138064365
Germany 4047150 4617859  DE0005552004 2EUJ§$(:E(§§ST DEUTSCHE POST AG NPV(REGD) 8,337,329.87 220,200.0000 EUR 1.138064362
Germany 5A25UWW 5086577  DEOOOBASF111  BASF - ORD SHS COMSTK BASF - ORD SHS COMSTK 2,506,334.71 61,100.0000 EUR 11380643671
Germany 5A4BFIU BIBK209  LUO061462528  RTL GROUP NPV RTL GROUP NPV 1,052,228.72 26,400.0000 EUR 1138064357
Germany 5010168 5002465  DE0006048408 EE,’&E,\';P@((;B& B HENKEL AG & CO KGAA NPV(BR) 1,065,581.21 18100.0000 EUR 1138064362
Germany 501067S 5107401  DE0005200000  BEIERSDORF AG EURT BEIERSDORF AG EUR1 3,425,443.35 32,500.0000 EUR 1138064362
Germany 501069S 5108664  DE0006070006  HOCHTIEE AG NPV HOCHTIEF AG NPV 1280,932.31 19100.0000 EUR 1138064365
ALLIANZ SE
Germany 5011348 5231485 DEODDBA04005  NpycREcoty e ALLIANZ SE NPV(REGD)(VINKULIERT) 2,505,587.65 13,400.0000 EUR 1.138064360
MUENCHENER MUENCHENER
Germany 5011978 5204121  DE0008430026 RUECKVERSICHERUNGS 3,032,122.01 10,700.0000 EUR 1.138064362
RUECKVERSICHER
AG NPV(REGD)
Germany 501597S 5520027  DE0007100000  MERCEDES-BENZ GROUP AG  MERCEDES-BENZ GROUP AG 11,754,537.31 189,000.0000 EUR 1.138064362
Germany 501679S 5076705  DE0006048432  HENKEL 'PRF' HENKEL 'PRF' 2,964,670.64 46,900.0000 EUR 1.138064362
Germany 5016958 5497168  DE0007664039  VOLKSWAGEN 'PRF' VOLKSWAGEN 'PRF' 2,826,188.14 25,600.0000 EUR 1.138064361
Germany 505334 5727973 DE0007236101  SIEMENS AG NPV(REGD) SIEMENS AG NPV(REGD) 7.383,886.43 56,300.0000 EUR 1138064362
Germany 506014X 5756029  DE0005190003  DAYERISCHE MOTOREN BAYERISCHE MOTOREN WERKE 12,986,808.56 146,800.0000 EUR 1138064362
WERKE A G COM
Germany 506015X 5756030  DE0005190037  BAYERISCHE MOTOREN'PRF  BAYERISCHE MOTOREN WERKE 'PRF' 196378173 23700.0000 EUR 1138064362
Germany 508654 5842350  DE0005557508 REUJE\?(%E UIELELGL DEUTSCHE TELEKOM AG NPV(REGD) 33257,082.82 1,693,500.0000 EUR 1138064362
INFINEON TECHNOLOGIES  INFINEON TECHNOLOGIES AG
Germany 510005W 5889505  DEO006231004  he ORD NP (REGD) 2,681,816.69 81,000.0000 EUR 1.138064360
Germany 6AT6HRW 4942004  DEOOOENAG999  E.ON SE NPV E.ON SE NPV 12,476,491.20 1234700.0000 EUR 1138064362
Germany 683466W 4352007  DE0005785604 igi?f,’:"}{,s S{2AED FRESENIUS SE&CO KGAA NPV 1268,487.13 58,000.0000 EUR 1138064362
Germany JMXRAW  BAYVF56  DEOOOATDAHHO  BRENNTAG SE NPV BRENNTAG SE NPV 1,653,895.92 27.200.0000 EUR 1138064359
Germany BAXSSEU  BP6VLQ4  DE00ODTROcKs ~ DAIMLERTRUCK DAIMLER TRUCK HOLDING AG NPV 1,896,485.44 69,500.0000 EUR 1138064364

HOLDING AG
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Germany 8A67NQU BYTBWY9  DE0006062144 COVESTRO AG NPV COVESTRO AG NPV 2,094,016.01 62,500.0000 EUR 1.138064365

gtl:;ti)g:\ 012338W 0649317 IE0006493179 NORTHERN TST. GBL. INC NORTHERN TST. GBL. US DOLLAR INC 3,752,678.88 4,640,000.0000 USD 1.236450053

(R;(Iac;li)c?ll'\ 3A4XREU B7Y8R85 IEOOB7Y8R850 NTGF EUR LIQUIDITY VNAV A NTGF EUR LIQUIDITY VNAV A 833,210.73 986,935.3000 EUR 1.138064360
OTE(HELLENIC OTE(HELLENIC TELECOM

Greece 513269S 5051605 GRS260333000 TELECOM ORGA ORGANIZATION) EUR2.83(CR 1,538,665.17 130,000.0000 EUR 1.138064366

Greece 701535W 7107250 GRS419003009 OPAP S.A. EUR 1.20 OPAP S.A. EUR 1.20 1,436,030.38 110,500.0000 EUR 1.138064361

Greece 703077W 7243530 GRS282183003 JUMBO SA EURO0.88 JUMBO SA EURO0.88 1,377,900.98 80,500.0000 EUR 1.138064363
CKHUTCHISON CKHUTCHISON HOLDINGS

Hong Kong 2A5SY1U BWOP816 KYG217651051 HOLDINGS LIM LIMITED HKD1 2,197,655.45 438,000.0000 HKD 9.706071075

Hong Kong 2A7JDTU BYZQO077 KYG2177B1014 CK ASSET HOLDINGS LTD CK ASSET HOLDINGS LTD 1,713,999.40 349,500.0000 HKD 9.706071074

Hong Kong 3A2AG2W B4TX8S1 HK0000069689 AlA GROUP LIMITED NPV AlA GROUP LIMITED NPV 6,355,370.72 746,800.0000 HKD 9.706071086

Hong Kong 4A5ERBW BLLHKZ1 KYG960071028 \(I:V(I)-lMGSRTOKUP LIMITED WH GROUP LIMITED COMSTK 1,128,518.94 2,345,500.0000 HKD 9.706071076
HONG KONG EXCHANGES HONG KONG EXCHANGES &

Hong Kong 5ATTNYW 6267359 HK0388045442 & CLE CLEARING NPV 1,094,170.84 30,500.0000 HKD 9.706071096

Hong Kong 603318W 6290054 HK0066009694 m;r\? el OIEL I 1Y MTR CORPORATION LTD NPV 1,862,069.09 477,500.0000 HKD 9.706071112

Hong Kong 613248W BOPB4M7  HK0823032773 LINK REIT LINK REIT 162,685.24 31,299.0000 HKD 9.706071193
POWER ASSETS

Hong Kong 6435327 6435327 HK0006000050 HOLDINGS LTD POWER ASSETS HOLDINGS LTD. NPV 1,748,009.04 403,000.0000 HKD 9.706071086

Hong Kong 6436557 6436557 HK0003000038 Al LG R HONGKONG & CHINA GAS CO. 1,777,955.03 2,497,389.0000 HKD 9.706071117
GAS CO. LTD. NPV
JARDINE MATHESON JARDINE MATHESON HLDGS

Hong Kong 6472119 6472119 BMG507361001 HLDGS US USDO.25(SINGAPOREREG) 2,144,787.00 54,600.0000 USD 1.236450052
SUN HUNG KAI

Hong Kong 6859927 6859927 HK0016000132 PROPERTIES L SUN HUNG KAI PROPERTIES LTD NPV 2,599,507.02 230,000.0000 HKD 9.706071101
RICHTER GEDEON RICHTER GEDEON CHEMICAL

Hungary 8A4GHAW BC9ZH86 HU0000123096 CHEMICAL F FACTORY PLC HUF100 1,589,325.53 93,600.0000 HUF 432.862863734

India CCTINR 0 0 CURRENCY CONTRACT-INR 0 .00 75,757.0000 INR 1.000000000

India 0AYGVKU BQPDVR9 INEONNS01018 NMDC STEEL LTD NMDC STEEL LTD 222,277.21 728,600.0000 INR 101.614556730

India OATNNKW B233LP1 INE848E01016 NHPC LTD INR10 NHPC LTD INR10 984,126.77 2,490,700.0000 INR 101.614556357

India 0A76WWU BF1THH6 INE263A01024 BHARAT ELECTRONICS INRT  BHARAT ELECTRONICS INR1 1,786,647.07 1,863,000.0000 INR 101.614556684
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) HINDUSTAN

India 0A83ERU BFLVFD4 INEO66F01012 AERONAUTICS LTD HINDUSTAN AERONAUTICS LTD INR10 1,105,577.23 41,100.0000 INR 101.614556840

India TATXR7W 6100186 INET0TA01026 M aLINEE MAHINDRA & MAHINDRA LTD 3,226,118.45 283,300.0000 [INR 101.614556474

MAHINDRA LTD e D ’

India 2A9PGOU BMWA4CV8  INE0O66A01021 EICHER MOTORS LTD EICHER MOTORS LTD 879,200.32 30,300.0000 INR 101.614556062

India 4A4HSSW BCRWL65  INE021A01026 ASIAN PAINTS LTD INR1 ASIAN PAINTS LTD INR1 1,408,493.09 51,800.0000 [INR 101.614556364
. BRITANNIA INDUSTRIES BRITANNIA INDUSTRIES COMMON

India 4A8DL6U BGSQG47 INE216A01030 COMM STOCK NR1(POST S 2,758,905.90 65,000.0000 INR 101.614556571
. INDRAPRASTHA GAS INDRAPRASTHA GAS INR2

India 5A7LK2U BD9PXDO INE203G01027 INR2 (PO (POST SUBDIVISION) 2,543,239.46 601,700.0000 INR 101.614556570
) BHARTI AIRTEL

India 6ATMHJW 6442327 INE397D01024 LIMITED COM BHARTI AIRTEL LIMITED COMSTK 1,476,166.45 200,000.0000 [INR 101.614556774
) SUN PHARMACEUTICALS SUN PHARMACEUTICALS INDUSTRIES

India 6A2CXCU 6582483 INEO44A01036 INDUS LTD INRT(DEMAT 1,858,455.29 192,200.0000 INR 101.614556335

India 6A27TQW 6171900 INEOOTA01036 HOUSING DEVELOPMENT HOUSING DEVELOPMENT FINANCE 2,843,785.48 110,000.0000 INR 101.614556342

FINAN CORP INR2

India 602020W 6205122 INEOO9A01021 INFOSYS LTD INFOSYS LTD 4,869,976.18 347,100.0000 [INR 101.614556552

India 602338X 6133405 INE129A01019 GAIL (INDIA) LIMITED INR1 GAIL (INDIA) LIMITED INR10 1,675,785.89 1,615,600.0000 [INR 101.614556646

India 603532X 6294896 INE860A01027 HCL TECHNOLOGIES INR2 HCL TECHNOLOGIES INR2 2,870,262.14 268,700.0000 INR 101.614556615

India 603915X 6327327 INE158A01026 HERO MOTOCORP LTD INR2 HERO MOTOCORP LTD INR2 927,039.03 40,200.0000 INR 101.614556912

India 606108U 6294863 INE298A01020 CUMMINS INDIA INR2 CUMMINS INDIA INR2 1,335,604.11 83,400.0000 INR 101.614556727

India 609067W BO166K8 INEO18A01030 LARSEN & TOUBRO INR2 LARSEN & TOUBRO INR2 3,475,089.28 163,100.0000 INR 101.614556333

India 609554W BOTNPJ1 INE467B01029 gégel(égngULTANCY TATA CONSULTANCY SERVICES INR1 3,915,406.35 124,200.0000 INR 101.614556552

India 612579W BOJGGP5 INE154A01025 ITC LTD INR1 ITC LTD INR1 2,080,146.07 551,600.0000 INR 101.614556548

India 6128605 6128605 INE239A01016 NESTLE INDIA INR10 NESTLE INDIA INRT0 1,931,219.37 10,000.0000 [INR 101.614556699
) SIEMENS INDIA LTD INR2

India 615836W B15T569 INEOO3A01024 SIEMENS INDIA LTD INR2 (P (POST SUBDIVISIO 1,156,989.16 35,400.0000 INR 101.614556370

India 617551U B1D3ZC9 INE302A01020 EXIDE INDUSTRIES INR1 EXIDE INDUSTRIES INR1 1,225174.47 700,200.0000 INR 101.614556234

India 676279W B1Y9QS9 INET117A01022 ABB INDIA LTD INR2 ABB INDIA LTD INR2 1,244,738.01 37,700.0000 INR 101.614556090

India 678443W 6261674 INEO30A01027 II:I_II_EI?'E‘JSTAN UNILEVER HINDUSTAN UNILEVER LTD INR1 4,393,701.21 174,400.0000 INR 101.614556434

India 706303W 6633712 INE5S85B01010 MARUTI SUZUKI INDIALTD | MARUTI SUZUKI INDIA LTD INRS 3,740,503.66 45,800.0000 INR 101.614556377
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India 706562U B233HS6  INE752E01010  POWER GRID CORP OF INDIA  POWER GRID CORP OF INDIA INR10 2,789,369.06 1,257,500.0000 INR 101.614556511
India 753553W B2QKXWO  INE917I01010 BAJAJ AUTO LTD INR10 BAJAJ AUTO LTD INR10 1,014,634.16 26,600.0000 |NR 101.614556788
India 8ABFM1U BGS92Z9  INE844001030 fNU}{’;‘(':,%TSGAS LTD GUJARAT GAS LTD INR2 (POST SUBD) 1,235,460.29 272,500.0000 INR 101.614556761
‘ TELKOM INDONESIA TELKOM INDONESIA (PERSERO)
Indonesia TA4KLGW BDATGW7  ID1000129000  (orpcrn TBK IDRSO 1,969,893.63 8,995,500.0000 DR 18539.950277126
Indonesia 6A16KGW 6719764  ID1000111602 EEE&SR':HT”;?(N GAS PERUSAHAAN GAS NEGARA TBK PT 1,488,677.13 20,000,000.0000 DR 18539.950283833
. BANK MANDIRI
Indonesia 607224W 6651048  ID1000095003  Srbcrnl TR BANK MANDIRI PERSERO TBK PT 1,339,970.28 2,406,100.0000 DR 18539.950379270
Indonesia 740056W BOICTP6  ID1000109507  BANK CENTRAL ASIATBK PT BANK CENTRAL ASIA TBK PT 1,751,122.55 3,721,000.0000 DR 18539.950290121
Indonesia BA2EWBW 6709099  ID1000118201 FthNOKN'Eg'I(X lA,ER BANK RAKYAT INDONESIA PERSER 1,083,438.24 4,246,700.0000 DR 18539.950247446
Ireland 010572W 0648961  |E0006492544  NORTHERN TST. GBL. INC NORTHERN TST. GBL. STG. INC 24,441,000.00 24,441,000.0000 GBP Base Curr
Ireland 400583S 4058629  IE0000669501 GLANBIA ORD EUR0.06 GLANBIA ORD EUR0.06 (DUBLIN LI 1,402,838.06 119,500.0000 FUR 1.138064363
Ireland 4006025 4519579 |E0004906560  KERRY GROUP'A'ORD EUR0.1  KERRY GROUP 'A'ORD EUR0.125 1,315,384.31 16,300.0000 EUR 1138064362
SMURFIT KAPPA SMURFIT KAPPA GROUP PLC ORD
Ireland 5A6FN6U BIRR840  IEOOBIRR8406  cooiobie o EUR0.001 (CDI) 1,819,972.00 62,200.0000 GBP Base Curr
Ireland 6A32ZXW 0182704  IE0001827041 CRH PLC EQUITY CRH PLC EQUITY 2,260,874.00 55,400.0000 GBP Base Curr
Ireland 8A44YGU B94G471  IE0005711209  ICON PLC COM ICON PLC COM 1,053,741.71 6,100.0000 USD 1236450056
Ireland 8A6EBJU BWXCOZ1  IE00BWT6Hgo4  F-UTTERENTERTAINMENT — FLUTTER ENTERTAINMENT PLC ORD 2,077,460.00 14,200.0000 GBP Base Curr
PLC EUR 0.09 (CDI)
CHECK POINT CHECK POINT SOFTWARE
Israel 2181334 2181334 IL00T0824113  gordin s prn oL TECHNOLOGIES LTD 1,744,647.91 16,600.0000 USD 1236450053
Israel 6647133 6647133 1L0002730112  NICE LTD NICE LTD 1,829,437.63 10,200.0000 LS 4.452023872
Italy TAAMJTW  BDSV2VO  NLOO10545661 gg; 'ENUDRUSTR'A" NV CNH INDUSTRIAL NV COM EURO.01 5,714,223.40 462,200.0000 EUR 1.138064361
ltaly 1A4TFXU BGLP232  1T0004965148  MONCLER SPA NPV MONCLER SPA NPV 1,607,445.12 28,800.0000 EUR 1138064360
ltaly 4A6VYGU BD278S7  IT0005211237  ITALGAS SPA NPV ITALGAS SPA NPV 1,235,650.68 250,000.0000 EUR 1138064358
Italy 400284S 4056719 I1T0000062072 égz'ECRUARSé'SN' ASSICURAZIONI GENERALI SPA NPV 1,606,947.78 99,500.0000 EUR 1138064359
ltaly 400302S 4076836  IT0000072618  INTESA SANPAOLO S.PA.NP  INTESA SANPAOLO S.PA. NPV 958,804.08 460,900.0000 EUR 1.138064354
ltaly 5A6CDRU BD6G507  NLO011585146  FERRARINV COM EUR0.01  FERRARINV COM EUR0.01 4,554,540.30 20,800.0000 EUR 1.138064363
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Italy 5A7JH7U BZ5ZHK3 IT0005278236 PIRELLI & C SPA PIRELLI & C SPA 1,346,373.76 333,100.0000 EUR 1.138064366
Italy 5A7257U BYMXPS7  IT0005239360 UNICREDIT SPA NPV UNICREDIT SPA NPV 1,143,626.00 74,800.0000 EUR 1.138064365
Italy 658878U B1W4V69 ITO004176001 PRYSMIAN SPA PRYSMIAN SPA 2,914,237.64 85,700.0000 EUR 1.138064360
Italy 7AX1QCU BMD8KX7  NL00150001Q9 ggﬂ'tﬁﬁyg NV STELLANTIS N.V COM EURO0.01 15,630,657.63 1,062,900.0000 EUR 1.138064362
Italy 700806W 7145056 IT0003132476 ENI SPA EUR1 ENI SPA EURT1 1,801,974.88 158,900.0000 EUR 1.138064364
Italy 700878W 7144569 IT0003128367 ENEL SPA EURT1 ENEL SPA EURT1 12,761,393.37 2,581,000.0000 EUR 1.138064362
Italy 702909U 7598003 IT0001250932 HERA SPA EUR1 HERA SPA EURT1 2,244,498.19 981,700.0000 EUR 1.138064363
Japan 0AXSRUU BKSHP63 JP3688370000 ::_'T)PGOSN"\EE:(PRESS NIPPON EXPRESS HLDGS INC NPV 2,821,356.55 58,400.0000 JPY 164.559137477
Japan 0A7PARU BFFY885 JP3162770006 SG HOLDINGS CO LTD NPV SG HOLDINGS CO LTD NPV 1,258,856.86 105,800.0000 JPY 164.559138196
Japan 0A8EPYU BFSMOKS5  JP3732000009 SOFTBANK CORP. NPV SOFTBANK CORP. NPV 5810,813.15 625,800.0000 JPY 164.559137592
SUNTORY BEVERAGE SUNTORY BEVERAGE & FOOD
Japan TA4FRJGU BBD7Q84 JP3336560002 & FOOD L LIMITED NPV 1,319,525.63 44,000.0000 JPY 164.559137244
Japan 2ATEB6W B60DQV3 JP3918000005 H_%J'\:EVOLDINGS o0 MEIJI HOLDINGS CO LTD NPV 1,232,748.31 64,400.0000 JPY 164.559137934
Japan 2ATXWHW B62G7K6 JP3165000005 SOMPO HOLDINGS INC SOMPO HOLDINGS INC 2,070,137.86 64,900.0000 JPY 164.559137343
Japan 4A11CKU B2Q4CRO JP3104890003 TISINC TISINC 2,412,919.79 114,100.0000 JPY 164.559137583
Japan 5ATXNQU B601QS4 JP3476480003 DAI-ICHI LIFE HOLDINGS IN DAI-ICHI LIFE HOLDINGS INC NPV 1,078,192.94 73,000.0000 JPY 164.559137834
Japan 6A68XNU BYT8143 JP3752900005 \(!;AOPI?I"\IIJ l:lOST HLRCS JAPAN POST HLDGS CO LTD NPV 2,118,863.50 323,900.0000 JPY 164.559137795
Japan 600165W 6136749 JP3173400007 OBIC CO LTD NPV OBIC CO LTD NPV 1,026,287.59 8,100.0000 JPY 164.559137326
Japan 6010702 6010702 JP3102000001 AISIN CORPORATION NPV AISIN CORPORATION NPV 1,583,771.06 71,600.0000 JPY 164.559137670
Japan 6010906 6010906 JP3119600009 AJINOMOTO CO INC NPV AJINOMOTO CO INC NPV 1,958,444.88 70,000.0000 JPY 164.559137724
Japan 601315W 6171494 JP3944130008 USS CO LTD NPV USS CO LTD NPV 1,944,293.73 139,900.0000 JPY 164.559137574
Japan 6022105 6022105 JP3122800000 AMADA CO LTD AMADA CO LTD 1,572,567.80 209,200.0000 JPY 164.559137314
Japan 603949X 6335171 JP3902900004 MITSUBISHI UFJ FINANCIAL ?S/IFI{BSUUPB:IiglNUPF\j FINANCIAL 1,508,134.30 292,800.0000 JPY 164.559137684
TOKIO MARINE
Japan 605342W 6513126 JP3910660004 HOLDINGS INC TOKIO MARINE HOLDINGS INC NPV 3,899,619.36 252,000.0000 JPY 164.559137742
ASAHI GROUP
Japan 6054409 6054409 JP3116000005 HOLDINGS LTD ASAHI GROUP HOLDINGS LTD 2,390,386.86 80,000.0000 JPY 164.559137234
Japan 6054603 6054603 JP3111200006 ASAHI KASEI CORP NPV ASAHI KASEI CORP NPV 2,372,815.37 421,900.0000 JPY 164.559137397
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SUMITOMO MITSUI

SUMITOMO MITSUI FINANCIAL GROUP

Japan 606509W 6563024  JP3890350006  Spall Ol MR 1,506,162.49 46,800.0000 JPY 164.559137029
Japan 606830W 6591014  JP3885780001 'g”rLZ()%FF',ON':NANC'AL MIZUHO FINANCIAL GROUP NPV 3,784,455.60 331,700.0000 JPY 164.550137482
Japan 6068908W 6594143  JP3663900003  SOJITZ CORP SOJITZ CORP 3,408,879.07 203,700.0000 JPY 164.559137624
Japan 607147U 6527774  JP3040880001  ORIX JREIT ORIX JREIT 916,630.96 900.0000 JPY 164.559137604
RENESAS ELECTRONICS RENESAS ELECTRONICS
Japan 607308U 6635677  JP3164720009  ARES N o 1219,667.91 105,000.0000 JPY 164.559137661
ALFRESA HOLDINGS ALFRESA HOLDINGS CORP NPV
Japan 60736TW 6687214  JP3126340003  AcTon! (POST MERGER) 1,102,126.59 107,000.0000 JPY 164.559137182
Japan 610100W  BO2RKO8  JP3419050004 Ishfgﬁ,fcMMY S0 SEGA SAMMY HLDGS INC NPV 1,542,381.69 101,000.0000 JPY 164.559137408
Japan 612322W  BOFS5D6  JP3422950000  SEVEN & | HOLDINGS COLTD  SEVEN & | HOLDINGS CO LTD NPV 7,536,514.95 207,600.0000 JPY 164.550137489
DAIICHI SANKYO DAIICHI SANKYO COMPANY
Japan 612324W  BOJ7D91  JP3475350009 ot SAN T 1753,765.87 50,000.0000 JPY 164559137712
Japan 612655W  B0OJDQD4  JP3778630008  BANDAI NAMCO BANDAI NAMCO HOLDINGS INC 3,099,656.50 179,100.0000 JPY 164.559137347
MITSUBISHI CHEMICAL MITSUBISHI CHEMICAL
Japan 612733W  BOJQTJO  JP3BO7700005  eheol) Ay 2,407,138.05 504,800.0000 JPY 164.559137221
Japan 6132101 6132101  JP3830800003  BRIDGESTONE CORP NPV BRIDGESTONE CORP NPV 6,904,628.43 212,100.0000 JPY 164.559137637
Japan 6172323 6172323 JP3242800005  CANON INC NPV CANON INC NPV 5,893,110.61 328400.0000 JPY 164559137514
Japan 6173694 6173604  JP3218900003  CAPCOM CO LTD NPV CAPCOM CO LTD NPV 2.299,477.30 80,000.0000 JPY 164.559137283
Japan 6183552 6183552  JP3566800003 gif‘l_w:;'égpm CENTRAL JAPAN RAILWAY CO NPV 1,075,698.39 11,200.0000 JPY 164.559138115
Japan 6195600 6195600  JP3526600006 gg\lfv?ztli f:'bEfTR'C CHUBU ELECTRIC POWER CO INC NPV 1,696,654.49 200,000.0000 JPY 164.559137921
Japan 6196408 6196408  JP3519400000 ggu&gl 0 LG CHUGAI PHARMACY CO. LTD NPV 794,121.81 40,000.0000 JPY 164.559137578
Japan 6248990 6248990  JP3496400007  KDDI CORPORATION NPV KDDI CORPORATION NPV 11,048,324.65 480,500.0000 JPY 164.559137569
Japan 6250508 6250508  JP3486800000  DAITO TRUST CONS DAITO TRUST CONS 3,924,546.57 49,000.0000 JPY 164.559137674
Japan 6250724 6250724  JP3481800005  DAIKIN INDUSTRIES NPV DAIKIN INDUSTRIES NPV 3,577,048.41 24,900.0000 JPY 164.559137392
Japan 6250906 6250006  JP3493800001 gg'mlppo” AR DAI NIPPON PRINTING CO NPV 3,471,578.72 154,400.0000 JPY 164.559137644
Japan 6251363 6251363  JP3505000004  DAIWAHOUSEINDUSTRY DAIWA HOUSE INDUSTRY CO NPV 4,349,066.91 229,000.0000 JPY 164.550137465

CON
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PAN PACIFIC

Japan 6269861 6269861 JP3639650005 INTERNATIONAL PAN PACIFIC INTERNATIONAL HOLD 2,677,787.49 172,400.0000 JPY 164.559137541
Japan 6270948 6270948 JP3548600000 DISCO CORPORATION NPV DISCO CORPORATION NPV 1,310,100.45 14,100.0000 JPY 164.559137388
Japan 6278306 6278306 JP3638600001 DOWA HOLDINGS CO LTD DOWA HOLDINGS CO LTD 1,244,488.77 48,300.0000 JPY 164.559138117
Japan 6309262 6309262 JP3164630000 EI%ESFNEGESN(I:)E) L SQUARE ENIX HOLDINGS CO LTD NPV 1,929,397.57 50,000.0000 JPY 164.559137610
Japan 6332439 6332439 JP3802300008 FAST RETAILING CO LTD NPV FAST RETAILING CO LTD NPV 2,752,952.56 15,700.0000 JPY 164.559137706
Japan 6356406 6356406 JP3814800003 SUBARU CORPORATION NPV SUBARU CORPORATION NPV 3,291,491.48 256,400.0000 JPY 164.559137697
Japan 6356525 6356525 JP3814000000 FUJIFILM HOLDINGS CORP FUJIFILM HOLDINGS CORP 2,030,457.89 49,900.0000 JPY 164.559137897
Japan 6356934 6356934 JP3802400006 FANUC CORP NPV FANUC CORP NPV 3,802,939.84 131,500.0000 JPY 164.559137653
Japan 6356945 6356945 JP3818000006 FUJITSU LIMITED FUJITSU LIMITED 3,335,311.60 30,800.0000 JPY 164.559137510
Japan 638436W BO5H328 JP3152820001 INTERNET INITIATIVE JAPAN :m-(I;E(?C;\II\E-II\-Alg'II:II:(IATIVE JAPAN 1,426,847.54 85,600.0000 JPY 164.559137502
Japan 6405870 6405870 JP3771800004 :é\l\ll‘AMATSU DN HAMAMATSU PHOTONICS NPV 1,143,357.97 26,500.0000 JPY 164.559136997
Japan 6408664 6408664 JP3774200004 :g[‘DKIY'\IUGg?NSHIN HANKYU HANSHIN HOLDINGS INC 2,670,359.16 112,100.0000 JPY 164.559137453
Japan 6414401 6414401 JP3768600003 HASEKO CORPORATION NPV HASEKO CORPORATION NPV 2,017,841.15 215,900.0000 JPY 164.559137532
Japan 6429104 6429104 JP3788600009 HITACHI NPV HITACHI NPV 10,075,861.02 228,700.0000 JPY 164.559137542
Japan 6435145 6435145 JP3854600008 HONDA MOTOR CO NPV HONDA MOTOR CO NPV 12,435,252.94 583,500.0000 JPY 164.559137569
Japan 6437947 6437947 JP3853000002 HORIBA LTD NPV HORIBA LTD NPV 1,286,589.15 26,800.0000 JPY 164.559136947
Japan 6441465 6441465 JP3160670000 AIR WATER INC NPV AIR WATER INC NPV 1,208,319.41 120,000.0000 JPY 164.559137862
Japan 6441506 6441506 JP3837800006 HOYA CORP NPV HOYA CORP NPV 2,485,401.33 28,100.0000 JPY 164.559137767
Japan 6467104 6467104 JP3137200006 ISUZU MOTORS NPV ISUZU MOTORS NPV 2,404,026.95 250,700.0000 JPY 164.559137216
Japan 6467803 6467803 JP3143600009 ITOCHU CORP NPV ITOCHU CORP NPV 15,187,002.30 581,200.0000 JPY 164.559137563
Japan 6474535 6474535 JP3726800000 JAPAN TOBACCO INC JAPAN TOBACCO INC 6,044,416.71 356,000.0000 JPY 164.559137475
Japan 6480048 6480048 JP3388200002 AEON CO LTD NPV AEON CO LTD NPV 2,182,619.60 140,000.0000 JPY 164.559137677
Japan 6481320 6481320 JP3210200006 KAJIMA CORP NPV KAJIMA CORP NPV 1,891,235.00 195,000.0000 JPY 164.559137356
Japan 6482668 6482668 JP3219000001 KAMIGUMI CO LTD NPV KAMIGUMI CO LTD NPV 1,483,260.09 87,800.0000 JPY 164.559137178
Japan 6483586 6483586 JP3230600003 KANDENKO CO LTD NPV KANDENKO CO LTD NPV 1,009,822.99 178,300.0000 JPY 164.559137500
Japan 6483809 6483809 JP3205800000 KAO CORP NPV KAO CORP NPV 1,569,344.64 50,000.0000 JPY 164.559137318
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KAWASAKI HEAVY

Japan 6484620 6484620 JP3224200000 INDUSTRIES KAWASAKI HEAVY INDUSTRIES NPV 2,859,327.09 162,700.0000 JPY 164.559137341
Japan 6487306 6487306 JP3280200001 KEIKYU CORP KEIKYU CORP 1,176,514.43 1563,900.0000 JPY 164.559137928
Japan 6490995 6490995 JP3236200006 KEYENCE CORP NPV KEYENCE CORP NPV 5,440,591.23 13,900.0000 JPY 164.559137436
KINTETSU GROUP KINTETSU GROUP HOLDINGS
Japan 6492968 6492968 JP3260800002 HOLDINGS C CO LTD NPV 2,197,836.02 84,900.0000 JPY 164.559137554
Japan 6496584 6496584 JP3304200003 KOMATSU NPV KOMATSU NPV 5,128,657.78 257,700.0000 JPY 164.559137456
Japan 6497963 6497963 JP3270000007 :(NUDR[IJE#;YQQI:\]R KURITA WATER INDUSTRIES NPV 1,591,342.81 43,500.0000 JPY 164.559137313
Japan 6499260 6499260 JP3249600002 KYOCERA CORP COM KYOCERA CORP COM 2,651,055.46 63,400.0000 JPY 164.559137575
Japan 6499420 6499420 JP3254200003 EXEO GROUP INC NPV EXEO GROUP INC NPV 1,117,803.62 76,900.0000 JPY 164.559137506
Japan 6569464 6569464 JP3877600001 MARUBENI CORP NPV MARUBENI CORP NPV 9,853,573.15 904,600.0000 JPY 164.559137581
Japan 6572707 6572707 JP3866800000 PANASONIC CORP NPV PANASONIC CORP NPV 2,011,509.08 280,400.0000 JPY 164.559137589
Japan 6596785 6596785 JP3898400001 MITSUBISHI CORP NPV MITSUBISHI CORP NPV 5,096,886.22 176,800.0000 JPY 164.559137409
Japan 6597045 6597045 JP3902400005 MITSUBISHI ELECTRIC CORP  MITSUBISHI ELECTRIC CORP NPV 9,641,455.49 1,006,400.0000 JPY 164.559137502
Japan 6597067 6597067 JP3900000005 mll;rszg'?ll?SlHl HEAVY MITSUBISHI HEAVY INDUSTRIES NPV 4,348,892.51 146,800.0000 JPY 164.559137506
Japan 6597302 6597302 JP3893600001 MITSUI & CO LTD NPV MITSUI & CO LTD NPV 8,196,056.57 328,000.0000 JPY 164.559137535
Japan 6597368 6597368 JP3888300005 MITSUI CHEMICALS INC NPV MITSUI CHEMICALS INC NPV 2,269,873.96 109,700.0000 JPY 164.559137191
Japan 6598446 6598446 JP3899800001 MITSUBISHI MOTORS CORP MITSUBISHI MOTORS CORP 1,867,422.28 588,700.0000 JPY 164.559137401
Japan 6610403 6610403 JP3914400001 :\:/ICI;H:‘ATA Ll U2 LIS MURATA MANUFACTURING CO NPV 2,046,887.85 41,900.0000 JPY 164.559137785
Japan 6619507 6619507 JP3695200000 NGK INSULATORS LTD NPV NGK INSULATORS LTD NPV 1,577,573.89 148,600.0000 JPY 164.559137970
Japan 6619604 6619604 JP3738600000 NITERRA CO LTD NPV NITERRA CO LTD NPV 1,345,062.96 80,900.0000 JPY 164.559137454
Japan 6639550 6639550 JP3756600007 NINTENDO CO LTD NPV NINTENDO CO LTD NPV 4,428,990.76 142,100.0000 JPY 164.559137466
Japan 6640381 6640381 JP3551500006 DENSO CORP DENSO CORP 5,687,633.12 125,800.0000 JPY 164.559137433
Japan 6640422 6640422 JP3694400007 NIPPON KAYAKU CO LTD NIPPON KAYAKU CO LTD 1,143,968.08 157,400.0000 JPY 164.559137014
Japan 6640488 6640488 JP3753400005 NOF CORP NOF CORP 1,227,813.93 32,800.0000 JPY 164.559137009
NIPPON TELEGRAPH NIPPON TELEGRAPH &
Japan 6641373 6641373 JP3735400008 & TELEPH TELEPHONE CORP NPV 11,016,635.28 457,800.0000 JPY 164.559137571
Japan 6641760 6641760 JP3675600005 NISSIN FOODS HOLDINGS CO  NISSIN FOODS HOLDINGS CO LTD NPV 1,839,764.14 25,000.0000 JPY 164.559137578
Japan 6641801 6641801 JP3684000007 NITTO DENKO CORP NITTO DENKO CORP 4,126,443.60 79,700.0000 JPY 164.559137452
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Japan 6642860 6642860 JP3672400003 NISSAN MOTOR CO LTD NISSAN MOTOR CO LTD 1,140,087.65 374,400.0000 JPY 164.559137684
Japan 6644800 6644800 JP3756100008 SBTE.F[I) :gLDINGS NITORI HOLDINGS CO LTD NPV 1,439,664.81 14,900.0000 JPY 164.559138075
Japan 6656407 6656407 JP3190000004 OBAYASHI CORP NPV OBAYASHI CORP NPV 3,740,891.63 608,900.0000 JPY 164.559137659
Japan 6659428 6659428 JP3197800000 OMRON CORP NPV OMRON CORP NPV 1,001,992.37 21,400.0000 JPY 164.559137668
Japan 6660107 6660107 JP3197600004 83?\153ARMACEUTICAL ONO PHARMACEUTICAL CO NPV 1,774,486.70 105,800.0000 JPY 164.559137241
Japan 6661144 6661144 JP3200450009 ORIX CORPORATION NPV ORIX CORPORATION NPV 4,768,289.45 360,600.0000 JPY 164.559137533
Japan 6661768 6661768 JP3180400008 OSAKA GAS CO LTD NPV OSAKA GAS CO LTD NPV 2,840,267.68 214,400.0000 JPY 164.559137334
Japan 6763965 6763965 JP3162600005 SMC CORP SMC CORP 2,287,858.37 5400.0000 JPY 164.559137249
Japan 677519W 6466985 JP3134800006 IHI CORP COMMON STOCK IHI CORP COMMON STOCK 823,144.81 40,800.0000 JPY 164.559136720
KIRIN HLDGS KIRIN HLDGS CO LTD FORMERLY
Japan 677527W 6493745 JP3258000003 CO LTD FORMER KIRIN BREWERY LT 1,155,421.71 90,800.0000 JPY 164.559138120
Japan 6775432 6775432 JP3326410002 SANKYO CO LTD NPV SANKYO CO LTD NPV 1,451,733.43 43,200.0000 JPY 164.559137193
Japan 6791591 6791591 JP3421800008 SECOM CO NPV SECOM CO NPV 2,270,745.38 45,900.0000 JPY 164.559137326
Japan 6793423 6793423 JP3415400005 SEINO HOLDINGS NPV SEINO HOLDINGS NPV 1,423,011.23 160,500.0000 JPY 164.559137011
Japan 6793821 6793821 JP3419400001 SEKISUI CHEMICAL CO NPV SEKISUI CHEMICAL CO NPV 5,645,834.16 496,300.0000 JPY 164.559137605
Japan 6793906 6793906 JP3420600003 SEKISUI HOUSE NPV SEKISUI HOUSE NPV SEKERBANK 3,397,490.46 207,300.0000 JPY 164.559137776
Japan 6804035 6804035 JP3358200008 SHIMAMURA CO NPV SHIMAMURA CO NPV 1,375,165.20 16,800.0000 JPY 164.559137957
Japan 6804369 6804369 JP3357200009 SHIMADZU CORP NPV SHIMADZU CORP NPV 1,369,501.59 54,700.0000 JPY 164.559137315
Japan 6804585 6804585 JP3371200001 ggls;’Estu CHEMICAL SHIN-ETSU CHEMICAL CO NPV 7,206,242.19 278,500.0000 JPY 164.559137603
Japan 6804820 6804820 JP3358000002 SHIMANO INC NPV SHIMANO INC NPV 1,096,241.16 7,900.0000 JPY 164.559137605
Japan 6821506 6821506 JP3435000009 fl(;NY GROUP CORPORATION SONY GROUP CORPORATION NPV 6,284,108.65 86,500.0000 JPY 164.559137614
Japan 6841106 6841106 JP3399400005 STANLEY ELECTRIC CONPV ~ STANLEY ELECTRIC CO NPV 2,528,331.19 142,000.0000 JPY 164.559137254
Japan 6858560 6858560 JP3401400001 ggmg:mo CHEMICAL SUMITOMO CHEMICAL COMPANY NPV 1,122,956.79 416,200.0000 JPY 164.559137063
Japan 6858708 6858708 JP3407400005 SUMITOMO ELECTRIC SUMITOMO ELECTRIC INDUSTRIES 3,346,374.49 324,500.0000 JPY 164.559137440
INDUSTR NPV
Japan 6858731 6858731 JP3405400007 SUMITOMO HEAVY SUMITOMO HEAVY INDUSTRIES NPV 1,089,365.21 55,500.0000 JPY 164.559137433
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SUMITOMO METAL

SUMITOMO METAL MINING

Japan 6858849 6858849 JP3402600005 MINING CO CO NPV SUMITOMO CHEM. 2,704,006.63 88,200.0000 JPY 164.559137790
Japan 6858861 6858861 JP3409800004 ggwg\c{mo HORE TR SUMITOMO FORESTRY CO NPV 1,980,914.62 124,800.0000 JPY 164.559137236
Japan 6858946 6858946 JP3404600003 SUMITOMO CORP NPV SUMITOMO CORP NPV 5,317,923.77 373,900.0000 JPY 164.559137671
Japan 6865504 6865504 JP3397200001 SUZUKI MOTOR CORP SUZUKI MOTOR CORP 5,657,017.37 193,900.0000 JPY 164.559137600
Japan 6870100 6870100 JP3443600006 TAISEI CORP NPV TAISEI CORP NPV 2,927,834.99 117,800.0000 JPY 164.559137294
Japan 6870445 6870445 JP3463000004 s et TAKEDA PHARMACEUTICAL 1,429,765.02 54,100.0000 JPY 164.559138051
co CO LTD NPV
Japan 6870490 6870490 JP3122400009 ADVANTEST CORP ADVANTEST CORP 1,210,871.69 16,400.0000 JPY 164.559137033
Japan 6880507 6880507 JP3544000007 TEIJIN LTD NPV TEIJIN LTD NPV 1,491,138.71 175,900.0000 JPY 164.559137114
Japan 6894898 6894898 JP3571800006 ggKNYSVOHKA KOGYO TOKYO OHKA KOGYO CO NPV 1,796,800.86 38,500.0000 JPY 164.559137318
Japan 6895169 6895169 JP3597800006 TOBU RAILWAY CO Y50 TOBU RAILWAY CO Y50 1,744,451.90 90,700.0000 JPY 164.559137672
TOKYO ELEC POWER TOKYO ELEC POWER CO
Japan 6895404 6895404 JP3585800000 CO HLDGS HLDGS INC NPV 4,060,589.46 1,412,700.0000 JPY 164.559137591
Japan 6895448 6895448 JP3573000001 TOKYO GAS CO LTD NPV TOKYO GAS CO LTD NPV 6,089,871.49 401,500.0000 JPY 164.559137441
Japan 6895675 6895675 JP3571400005 TOKYO ELECTRON NPV TOKYO ELECTRON NPV 7,395,860.95 75,900.0000 JPY 164.559137534
Japan 6896548 6896548 JP3574200006 TOKYU CORP NPV TOKYU CORP NPV 1,448,135.94 135,400.0000 JPY 164.559137136
Japan 6897024 6897024 JP3629000005 TOPPAN INC NPV TOPPAN INC NPV 2,472,015.88 152,700.0000 JPY 164.559137222
Japan 6897143 6897143 JP3621000003 TORAY INDUSTRIES INC NPV~ TORAY INDUSTRIES INC NPV 4,260,917.08 927,600.0000 JPY 164.559137497
Japan 6897217 6897217 JP3592200004 TOSHIBA CORP COM TOSHIBA CORP COM 6,168,053.71 228,400.0000 JPY 164.559137680
Japan 6897466 6897466 JP3596200000 TOTO LTD NPV TOTO LTD NPV 2,921,706.49 108,900.0000 JPY 164.559137541
Japan 6900267 6900267 JP3613400005 L%T_ODI?\E;IKAN Elelt]? TOYO SEIKAN GROUP HOLDINGS LTD 1,191,547.33 107,500.0000 JPY 164.559136897
Japan 6900308 6900308 JP3868400007 MAZDA MOTOR CORP NPV MAZDA MOTOR CORP NPV 5,138,470.06 691,400.0000 JPY 164.559137393
Japan 6900546 6900546 JP3634600005 -CI;?)YR(;TNA;NDUSTRIES TOYOTA INDUSTRIES CORP NPV 1,168,625.47 26,200.0000 JPY 164.559137390
Japan 6900580 6900580 JP3635000007 TOYOTA TSUSHO CORP NPV~ TOYOTA TSUSHO CORP NPV 3,893,202.23 114,200.0000 JPY 164.559137409
Japan 6900643 6900643 JP3633400001 TOYOTA MOTOR CORP NPV TOYOTA MOTOR CORP NPV 14,948,362.25 1,308,800.0000 JPY 164.559137535
Japan 6911485 6911485 JP3951600000 UNICHARM CORP NPV UNICHARM CORP NPV 3,408,774.55 103,400.0000 JPY 164.559137528
Japan 6985026 6985026 JP3939000000 YAMADA HOLDINGS COLTD  YAMADA HOLDINGS CO LTD 938,152.10 339,300.0000 JPY 164.559137533
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Japan 6985112 6985112 JP3931600005 YAKULT HONSHA CO NPV YAKULT HONSHA CO NPV 2,221,450.63 38,000.0000 JPY 164.559137674
Japan 6985264 6985264 JP3942800008 YAMAHA MOTOR CO NPV YAMAHA MOTOR CO NPV 4,513,526.33 215,600.0000 JPY 164.559137554
Japan 6985383 6985383 JP3942400007 S\ISJEIE)LQE Aplatle ASTELLAS PHARMA INC CO NPV 2,573,922.70 225,000.0000 JPY 164.559137515
Japan 6985543 6985543 JP3937200008 AZBIL CORP AZBIL CORP 900,378.45 41,100.0000 JPY 164.559136651
Japan 6985565 6985565 JP3940000007 YAMATO HOLDINGS NPV YAMATO HOLDINGS NPV 2,829,760.82 205,500.0000 JPY 164.559137683
Japan 6986041 6986041 JP3932000007 \égi';A'\\:\&/ELECTRIC YASKAWA ELECTRIC CORP NPV 2,779,207.56 79,400.0000 JPY 164.559137839
Japan 7A11BYU B2Q4CS1 JP3890310000 MS&AD INS GP HLDGS NPV MS&AD INS GP HLDGS NPV 1,610,690.26 64,600.0000 JPY 164.559137336
Japan 7A2DBKW B5LTM93 JP3188220002 OTSUKA HOLDINGS CO LTD OTSUKA HOLDINGS CO LTD 1,347,259.74 52,900.0000 JPY 164.559137195
Japan 7A5H48U BQRRZ00 JP3970300004 SECLBF%ILHOLDINGS RECRUIT HOLDINGS CO LTD NPV 1,261,377.54 56,900.0000 JPY 164.559137388
Japan 8ATXWGW B627LW9 JP3386450005 ENEOS HOLDINGS INC ENEOS HOLDINGS INC 1,078,067.39 381,600.0000 JPY 164.559137514
Japan 8A18TVU B3CY709 JP3547670004 EERS%LNHPOLDINGS PERSOL HOLDINGS CO LTD NPV 994,718.99 61,700.0000 JPY 164.559137692
Japan 8A6UUUU BD2BST6 JP3247010006 ggl:nS:AUNsp;\::;WAY KYUSHU RAILWAY COMPANY NPV 2,179,146.08 121,600.0000 JPY 164.559137784
Korea, SAMSUNG FIRE &

Republic Of 600906W 6155250 KR7000810002 MARINE KRW SAMSUNG FIRE & MARINE KRW500 959,822.57 7,500.0000 KRW 1609.672509754
EZ;TE’“C of 604044W 6346913 KR7051910008 LG CHEMICAL KRW5000 LG CHEMICAL KRW5000 2,388,560.40 5,400.0000 KRW 1609.672503877
Korea, SHINHAN FINANCIAL SHINHAN FINANCIAL GROUP

Republic Of 604376W 6397502 KR7055550008 GROUP C CO LTD KRW5000 055550 1,442,989.18 65,800.0000 KRW 1609.672496084
Korea, . 605370W 6520739 KR7066570003 LY ESETHEES e LG ELECTRONICS INC KRW5000 1,537,362.41 21,500.0000 KRW 1609.672499171
Republic Of KRW500

EZ;{B“C of 6449544 6449544 KR7012330007 HYUNDAI MOBIS KRW5000 HYUNDAI MOBIS KRW5000 3,784,123.79 28,200.0000 KRW 1609.672500875
EZ;T)’“C of 6450267 6450267 KR7000660001 SKHYNIXINC 000660 SKHYNIX INC 000660 1,451,475.38 26,400.0000 KRW 1609.672500379
Korea, HYUNDAI MOTOR HYUNDAI MOTOR CO

Republic Of 6451055 6451055 KR7005380001 CO KRW5000 KRW5000 005380 1,764,184.95 15,400.0000 KRW 1609.672498943
EZ;‘Z’“C of 6490928 6490928 KR7000270009 KIA CORP KIA CORP 14,970,436.52 297,500.0000 KRW 1609.672501408
Ezgﬁ;lic of 6771645 6771645 KR7006400006 SAMSUNG SDI KRW5000 SAMSUNG SDI KRW5000 1,732,774.84 3,800.0000 KRW 1609.672499036
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Korea, SAMSUNG ELECTRONICS SAMSUNG ELECTRONICS CO

Remtlicof 6771720 6771720  KR7005930008 SO 00 002930 12,762,751.42 321,500.0000 KRW 1609.672501603

gg;ﬁ‘)’“c of 6773812 6773812  KR7005931001 gAP'\F’:EUNG LR SAMSUNG ELECTRONICS CO LTD PRF 1,905,108.02 57,000.0000 KRW 1609.672502639

Korea, SAMSUNG C&T

Remilicof  BASMSSU  BSXNBK7  KR7028260008  abo oAl SAMSUNG C&T CORPORATION 2.413,149.25 35,900.0000 KRW 1609.672503972
. THE NATIONAL THE NATIONAL BANK OF KUWAIT

Kuwait 2ATX4TW 6889526  KWOEQD100010  [HE MATIONAL e 1.270,489.01 456,900.0000 KWD 379404698

Malaysia 6350881 6350881  MYL539800002 GAMUDA BERHAD NPV GAMUDA BERHAD NPV 916,084.37 1,240,200.0000 MYR 5.455835881

Mexico OAYSYWU  BMVRB77  MXO1AM050019 AMERICA MOVIL AMERICA MOVIL 3,063,084.71 4,670,043.0000 MXN 22.325342137

Mexico 2A22MWU  B457NQ0 MXO01CH170002 gﬁggg:U?MERC'AL GRUPO COMERCIAL CHEDRAUI T 2.771,359.60 600,753.0000 MXN 22.325342182
. GRUPO FINANCIERO GRUPO FINANCIERO BANORTE

Mexico 209687X 2421041 MXP370711014  pRotO FOvReie 1,345,581.17 198,000.0000 MXN 22.325342198
. FOMENTO ECONOMICO FOMENTO ECONOMICO

Mexico 2242059 2242059 MXP320321310 | NI MEXICANO SAB DE C UNITS (REP 4,319,228.54 562,100.0000 MXN 22325342154
. GPO AEROPORTUARIO GPO AEROPORTUARIO DEL

Mexico 235993U 2639349 MXP001661018 D g CURESTE SAB SERBNPY 2,614,320.96 106,100.0000 MXN 22.325342145

Mexico 4A2PQQU 2823885  MXO1AC100006 gﬁg%ggNT'NENTAL ARCA CONTINENTAL SAB DE CV 1,520,403.12 208,000.0000 MXN 22.325342210
. PROMOTORA Y OPERADORA  PROMOTORA Y OPERADORA DE

Mexico 485465W 2393388 MXO1PI000005 PR e 1,194,958.98 148,400.0000 MXN 22325342132
. GPO AEROPORTUARIO GPO AEROPORTUARIO DEL PACIFICO

Mexico 498511U BOZVI04  MX01GA000004 b0 2T OAB COM NPV SERT! 2,335,962.86 148,600.0000 MXN 22.325342134

Mexico 5A2JVSW  B671GT8  MXCFFU000001  FIBRA UNO ADMINISTRAC g'ABg‘E‘ g\'\l'o ADMINISTRACION 247812417 2,199,800.0000 MXN 22325342182
. WAL-MART DE MEXICO WAL-MART DE MEXICO SAB

Mexico 5A5SCPU BWIYVHS  MXOTWA000038  gap D oo Noy 2.243,011.54 695,500.0000 M XN 22.325342154

Mexico S5ASMYKU  BHHPOS4  MX01KO000002 ggggggCL P COCA COAL FEMSA SAB DE CV 2,521,070.43 388,700.0000 MXN 22.325342161

Mexico 6ASBTQW  BN56JP1  MXCFFI170008  PROLOGIS PROP. MEXICO DE  PROLOGIS PROP. MEXICO DE 1,980,214.45 681,606.0000 MXN 22.325342179

Mexico 620419U BIKFX13  MX010M000018 SEEEO HEREAULEY GRUPO AEROPORTUARIO DEL CENTRO  1,225,460.37 136,100.0000 MXN 22.325342085

Mexico 661004W 2392471  MXP495211262 GRUPO BIMBO SABDECV  GRUPO BIMBO SAB DE CV 6,504,825.01 1,605,200.0000 MXN 22.325342163
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KONINKLIJKE AHOLD

KONINKLIJKE AHOLD

Netherlands 0A6PMFU BD0Q398 NL0011794037 DELHAIZ DELHAIZE NV EUR0.01 19,553,901.12 706,800.0000 EUR 1.138064362
Netherlands 0A83CFU BZ1HM42  NL0012969182 ADYEN NV EURO0.01 ADYEN NV EURO0.01 1,666,830.16 1,300.0000 EUR 1.138064360
Netherlands 0A92PSU BJDS7L3 NL0013654783 PROSUS N.V. EUR0.05 PROSUS N.V. EUR0.05 2,970,991.90 47,000.0000 EUR 1.138064362
AKZO NOBEL NV AKZO NOBEL NV EUR0.50
Netherlands 2A8GPPU BJ2KSG2 NL0013267909 EUR0.50(POS (POST REV SPLIT) 3,687,343.30 58,300.0000 EUR 1.138064363
Netherlands ~ 4A6LN7U BYQQ3P5 GBOOBDCPNO049 (P:EEA-COLA EUROPACIFIC COCA-COLA EUROPACIFIC PARTNERS 3,379,686.86 70,600.0000 USD 1.236450054
Netherlands 5A3QQ1W B929F46 NL0010273215 ASML HOLDING NV EUR0.09  ASML HOLDING NV EURO0.09 9,723,562.54 17,700.0000 EUR 1.138064362
Netherlands 500943S 5228658 NL0000379121 RANDSTAD N.V. EUR0.10 RANDSTAD N.V. EUR0.10 5,419,324.43 113,000.0000 EUR 1.138064363
Netherlands 511706W 5956078 NL0000009082 ﬁgt\éll'}rﬁ;'BJKE KPN KONINKLIJKE KPN NV EURO0.04 3,365,964.29 1,176,500.0000 EUR 1.138064361
Netherlands 560243W 5671519 NL0000395903 WOLTERS KLUWER EUR0.12 WOLTERS KLUWER EURO.12 7,412,036.87 72,500.0000 EUR 1.138064361
Netherlands ~ 7AXLHMU BNZGVV1 NL00150001Y2 UNIVERSAL MUSIC GROUP UNIVERSAL MUSIC GROUP 1,101,703.07 53,800.0000 EUR 1.138064361
N.V N.V EUR10.00
Netherlands ~ 7A5CN4U BNCBD46 NL0010801007 IMCD NV EURO.16 IMCD NV EURO.16 1,982,313.20 15,000.0000 EUR 1.138064360
Netherlands ~ 702938W 7792559 NLO000009165 HEINEKEN NV EUR1.60 HEINEKEN NV EUR1.60 4,125,815.87 47,400.0000 EUR 1.138064361
Netherlands ~ 702939W BOCCH46 NL0000008977 EEII?NIEé(OEN il HEINEKEN HOLDING EUR1.60 4,514,331.68 60,800.0000 EUR 1.138064362
Netherlands 8A6LG3U BYY7VY5 NL0011821392 SIGNIFY NV EURO0.01 SIGNIFY NV EUR0.01 1,775,897.80 66,200.0000 EUR 1.138064365
Netherlands ~ 8A6PUZU BZ57390 NL0011821202 ING GROEP N.V. EUR0.01 ING GROEP N.V. EUR0.01 809,471.27 84,300.0000 EUR 1.138064361
New Zealand 0A4BO6U B8W6K56 NZMRPEOOO1S2 ~ MERCURY NZ LTD NPV MERCURY NZ LTD NPV 1,723,883.42 558,500.0000 NZD 1.976264730
New Zealand 2A5VZZU BWFD052  NZMELE0002S7 mslr:_lr?;é: ENERCK MERIDIAN ENERGY LIMITED NPV 2,903,661.59 1,107,800.0000 NZD 1.976264731
New Zealand  603184U 6459286 NZIFTEO003S3 INFRATIL LIMITED ORD NPV INFRATIL LIMITED ORD NPV 1,021,366.20 220,600.0000 NZD 1.976264740
FISHER & PAYKEL FISHER & PAYKEL HEALTHCARE
New Zealand  604697W 6340250 NZFAPE0001S2 HEALTHCAR CORP NPV 1,328,389.34 100,700.0000 NZD 1.976264736
New Zealand  610377W 6603038 NZMFTEOO01S9  MAINFREIGHT LTD ORD NPV~ MAINFREIGHT LTD ORD NPV 1,464,935.31 42,500.0000 NZD 1.976264736
New Zealand 6881436 6881436 NZTELEO001S4 E'%\%}(()rnlzw ZEALAND SPARK NEW ZEALAND LTD COM 3,436,680.26 1,351,600.0000 NZD 1.976264736
Norway 403411V B02L486 NO0003054108 MOWI ASA MOWI ASA 2,496,237.48 167,400.0000 NOK 12.949465074
Norway 404874U 4732495 NO0010063308 TELENOR ASA TELENOR ASA 1,681,179.48 177,500.0000 NOK 12.949465085
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NORSK HYDRO ASA

Norway 555587W BITHK39  NOOD05052605  \ou'oog NORSK HYDRO ASA NOK1.098 2,679,289.21 446,300.0000 NOK 12.949465055

Norway 656307W B1VQF42  NO0003733800  ORKLA ASA ORKLA ASA 1,905,607.52 332,300.0000 NOK 12.949465072

Norway 707560W 7133608  NO0010096985  EQUINOR ASA NOK2.50 EQUINOR ASA NOK2.50 5,273,563.02 228,700.0000 NOK 12.949465052

ENERGIAS DE PORTUGAL ENERGIAS DE PORTUGAL

Portugal 403055W 4103596  PTEDPOAMO009 ' SA EURT(REGD) 1,953,058.43 443,300.0000 EUR 1.138064365

Portugal 592408W BTFW751  PTGALOAMO0Q9 (S;:"EZETERG'A SEES GALP ENERGIA SGPS SA EURT 894,779.80 97,400.0000 EUR 1.138064359

Portugal 667123W B1Y1SQ7  PTJMTOAE0001 ;gﬁ%”mo LTS JERONIMO MARTINS SGPS EUR1 2,030,797.27 106,900.0000 EUR 1.138064365

Portugal 7AT3XEW B39GNW2  ES0127797019  EDP RENOVAVEIS SAEUR5S  EDP RENOVAVEIS SA EUR5 911,748.08 49,200.0000 EUR 1.138064361

Russian 5AY1E1U 0 0 LUKOIL PJSC LUKOIL PJSC .00 45,800.0000 RUB 1.000000000

Federation

E;‘jz'rz?ion 6AYT1ETU 0 0 SBERBANK OF RUSSIA PJSC  SBERBANK OF RUSSIA PJSC .00 789,900.0000 RUB 1.000000000

E;‘jz';:‘ion 7AY1E1U 0 0 MMC NORILSK NICKEL PJSC  MMC NORILSK NICKEL PJSC .00 17,200.0000 RUB 1.000000000
- DR SULAIMAN AL DR SULAIMAN AL HABIB

Saudi Arabia  0A9CB7U BLGM738  SAT510PTUMHT oo e MEDICAL SVCS SARTO 1,412,654.41 22,500.0000 SAR 4.641262556
N SAUDI TELECOM SAUDI TELECOM (STC SUKUK CO LTD)

Saudi Arabia  727478W BI2M7Q5  SAO007879543  \crocieik SARTO 2,657,035.63 308,300.0000 SAR 4.641262559
N BUPA ARABIA FOR BUPA ARABIA FOR COOPERATIVE

Saudi Arabia  8A54UCU B2RLCRO  SA1210540914  oocioemo INS COMMON STOCK 1,485,802.60 40,000.0000 SAR 4.641262578

Singapore 4A82V2U BDRTVP2  SGXE21576413 ETEI;“L'F',"VG SllEL el GENTING SINGAPORE LTD NPV 1,688,036.12 2,500,000.0000 SGD 1.643922166

. FRASERS LOGISTICS FRASERS LOGISTICS &

Singapore SAGMWMU ~ BYYFHZ2  SG1CI9000006  o'cotn COMMERGIAL TRUST 1,552,324.10 1,963,000.0000 SGD 1.643922165

Singapore 601377X 6175203  SG1L01001701  DBS GROUP HLDGS LTD NPV DBS GROUP HLDGS LTD NPV 2,077,653.11 103,500.0000 SGD 1.643922167

Singapore 603491W 6303866  SG1J26887955  SINGAPORE EXCHANGE NPV SINGAPORE EXCHANGE NPV 1,848,439.70 324,300.0000 SGD 1.643922170

Singapore 608717W 6563875  SG1M77906915 CAPLAND ASCENDAS REIT ~ CAPLAND ASCENDAS REIT 1,733,658.72 1,000,000.0000 SGD 1.643922164

. OVERSEA-CHINESE OVERSEA-CHINESE BANKING
Singapore 612178W BOFOV20  SG1S04926220 gy \irie o CORPORATION SGDO 5 2,957,202.05 393,000.0000 SGD 1.643922167
Singapore 616851W BO2PY11  SG1T75931496  SINGAPORE SINGAPORE TELECOMMUNICATIONS 2,696,551.03 1,802,000.0000 SGD 1.643922165

TELECOMMUNICATI

NPV (B/L 100)
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) YANGZIJIANG YANGZIJIANG SHIPBUILDING
Singapore 653854W B1VT035 SG1U76934819 SHIPBUILDING NPV (SGD) 3,690,539.68 5,055,800.0000 SGD 1.643922170
Singapore 6916781 6916781 SG1M31001969 EELTIEET%VERSEAS UNITED OVERSEAS BANK LTD NPV 1,877,285.95 103,700.0000 SGD 1.643922171
Singapore 6927374 6927374 SG0531000230 \I_I.II_ESILURE CRRECRALCN VENTURE CORPORATION LTD NPV 1,390,211.80 130,000.0000 SGD 1.643922174
South Africa  5A7LR4U BF52QF2 LU0383812293 EETELINVESTMENTS REINET INVESTMENTS SCA NPV 1,664,074.86 100,000.0000 ZAR 21.937715053
South Africa  6AT2MVW 6100089 ZAE000117321 ELD%E(?; GROUPLTD BIDVEST GROUP LTD ZARO0.05 1,732,769.33 150,000.0000 ZAR 21.937715104
South Africa  6A6LG7U BZBFKT7 ZAE000216537 E:aﬁggi‘ORATION BID CORPORATION LIMITED NPV 1,998,157.05 110,000.0000 ZAR 21.937715021
South Africa  610703W B06KZ97 ZAE000063863 WOOLWORTHS HLDGS NPV WOOLWORTHS HLDGS NPV 847,596.39 290,900.0000 ZAR 21.937714989
South Africa  7AYFE3U BN6QSMO  ZAE000314084 OUTSURANCE GROUP LTD OUTSURANCE GROUP LTD 2,297,096.66 1,443,100.0000 ZAR 21.937715049
Spain 2A22GEU B3MSM28  ES0109067019 gxlég:gs IT GROUP AMADEUS IT GROUP SA EUR0.01 1,638,982.87 30,300.0000 EUR 1.138064364
Spain 4A5D13U BPIDL90 ES0148396007 INDITEX (IND.DE DISENO TE :E,\:J%Ig%)é EIFI,\I D.DE DISENO TEXTIL SA) 8,251,343.52 304,000.0000 EUR 1.138064362
Spain 500462S 5271782 ES0130670112 ENDESA SA EUR1.2 ENDESA SA EUR1.2 2,291,037.39 130,400.0000 EUR 1.138064360
. BANCO BILBAO BANCO BILBAO VIZCAYA
Spain 5005018 5501906 ES0113211835 VIZCAYA ARGE ARGENTARIA SA EURO.49 1,776,610.15 307,700.0000 EUR 1.138064365
Spain 501760S 5579107 ES0125220311 ACCIONA SA ACCIONA SA 3,925,366.74 24,200.0000 EUR 1.138064363
Spain 503792X 5669354 ES0173516115 REPSOL SA EUR1 REPSOL SA EUR1 2,382,304.63 191,200.0000 EUR 1.138064363
. BANCO SANTANDER BANCO SANTANDER SA
Spain 504657X 5705946 ES0113900J37 SA EURO.5 EUR0.50(REGD) 2,008,220.87 667,100.0000 EUR 1.138064362
Spain 504789X 5650422 ES0116870314 gQ;BF;GSYAENERGY NATURGY ENERGY GROUP SA 1,759,854.78 72,200.0000 EUR 1.138064361
Spain 505366X 5732524 ES0178430E18 TELEFONICA S A ORD TELEFONICA S A ORD 5,490,682.78 1,573,200.0000 EUR 1.138064362
; ACS ACTIVIDADES ACS ACTIVIDADES DE
Spain 522717W BOTFLQ6 ES0167050915 DE CONSTR CONSTRUCCION Y EURO.5 5,164,540.94 200,600.0000 EUR 1.138064363
Spain 525154W B038516 ES0118900010 FERROVIAL SA FERROVIAL SA EURO.2 1,639,651.24 68,008.0000 EUR 1.138064362
Spain 6A6NY1U BD6FXN3 ES0173093024 (R;I(E)DREIEEUCR-I;)RQCA RED ELECTRICA CORP EURO0.5 1,198,561.39 84,200.0000 EUR 1.138064362
Spain 709212W B288C92 ES0144580Y14 IBERDROLA SA EURO0.75 IBERDROLA SA EURO0.75 27,010,771.12 2,677,700.0000 EUR 1.138064362
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Sweden 2AXAXPU BNZFHC1 SE0015961909 HEXAGON AB SER'B'NPV HEXAGON AB SER'B'NPV 972,083.41 105,000.0000 SEK 12.821430631
Sweden 2AY5JMU BLDBN52 SE0017486897 ATLAS COPCO AB-B SHS ATLAS COPCO AB-B SHS 2,397,703.10 257,600.0000 SEK 12.821430629
Sweden 2A5XRKU BYPC1T4 SE0007100581 égg'g'ﬁg\l-/o(:os ASSA ABLOY SER'B'NPV (POST SPLIT) 3,984,586.55 206,500.0000 SEK 12.821430635
Sweden 2A7B30U BF1K7P7 SE0009922164 ESSITY AB SER'B'NPV ESSITY AB SER'B'NPV 2,851,742.60 123,400.0000 SEK 12.821430638
Sweden 4AXAF7U BMD58R8  SE0015658109 EPIROC AB EPIROC AB 1,361,308.30 84,400.0000 SEK 12.821430672
Sweden 4AXBPMU BN7BZM3  SE0015988019 NIBE INDUSTRIER AB SER'B' NIBE INDUSTRIER AB SER'B'NPV 4,894,988.07 533,000.0000 SEK 12.821430638
SKANDINAVISKA SKANDINAVISKA ENSKILDA
Sweden 4813345 4813345 SE0000148884 ENSKILDA BA BANKEN SERA'NPY 1,802,040.32 201,700.0000 SEK 12.821430681
Sweden 4846523 4846523 SE0000242455 SWEDBANK AB SERANPV SWEDBANK AB SERANPV 1,996,660.96 150,500.0000 SEK 12.821430661
Sweden 4902384 4902384 SE0000114837 TRELLEBORG AB SER'B'NPV TRELLEBORG AB SER'B'NPV 1,640,495.56 71,300.0000 SEK 12.821430618
Sweden 5A7WFSU BDQQ1Q5  SE0011090018 HOLMEN AB SER'B'NPV HOLMEN AB SER'B'NPV 3,049,024.02 98,100.0000 SEK 12.821430633
Sweden 504225W 5687431 SE0000106270 :EFTEEISP& MAURITZ HENNES & MAURITZ SER'B'NPV 1,401,619.10 122,300.0000 SEK 12.821430627
Sweden 511152W 5959378 SE0000108656 ERICSSON SER'B'NPV ERICSSON SER'B'NPV 1,834,642.45 388,100.0000 SEK 12.821430670
Sweden 533597W BOLDBX7 SE0001515552 INDUTRADE AB NPV INDUTRADE AB NPV 1,014,083.40 59,100.0000 SEK 12.821430708
Sweden 5469554 5469554 SE0000112385 SAAB AB SAAB AB 965,215.22 19,600.0000 SEK 12.821430632
Sweden 658143W B1QH7Y4 SE0000115420 VOLVO AB VOLVO AB 1,643,878.96 94,600.0000 SEK 12.821430634
Sweden 658147W B1QH830 SE0000115446 VOLVO AKTIEBOLAGETCLB  VOLVO AKTIEBOLAGET CL B 15,657,963.65 937,900.0000 SEK 12.821430645
SVENSKA CELLULOSA SVENSKA CELLULOSA
Sweden 661099W B1VVGZ5 SE0000112724 AB-SCA AB-SCA SER'B'NPV 1,526,559.75 143,600.0000 SEK 12.821430671
Sweden 663540W B1Q3J35 SE0000108227 SKF AB SER'B'NPV SKF AB SER'B'NPV SKANSKA 'B' 2,262,524.43 142,200.0000 SEK 12.821430619
Sweden 664600W B1vQ252 SE0000667891 SANDVIK AB NPV SANDVIK AB NPV 2,528,617.97 147,500.0000 SEK 12.821430661
Sweden 7A4CVDW B97C733 SE0005190238 TELE2 AB TELE2 AB 1,321,977.28 164,400.0000 SEK 12.821430677
Sweden 7A5UYXU BVGHOKT1 SE0006993770 AXFOOD AB NPV AXFOOD AB NPV 720,524.12 36,500.0000 SEK 12.821430590
Sweden 700792W 7142091 SE0000113250 SKANSKA AB SKANSKA AB 803,844.77 64,800.0000 SEK 12.821430700
Sweden 701453U 7332687 SE0000695876 ALFA LAVAL AB NPV ALFA LAVAL AB NPV 1,753,613.97 60,800.0000 SEK 12.821430676
Sweden 8AY3U5U BL54C29 SE0017768716 BOLIDEN BOLIDEN 5,139,208.08 161,500.0000 SEK 12.821430645
Switzerland 0AT14PTW 7123870 CHO0038863350 NESTLE SA CHF0.10(REGD) NESTLE SA CHFO0.10(REGD) 13,644,398.16 138,300.0000 CHF 1.129558946
) NAMEN-AKT BELIMO NAMEN-AKT BELIMO HOLDING
Switzerland TAX8EWU BPOQDP8 CH1101098163 HOLDING AG (SPLIT) 1,015,086.46 2,600.0000 CHF 1.129558949
Switzerland 4A2NF2W B545MG5  CHO0126881561 SWISS RE AG CHF0.10 SWISS RE AG CHFO0.10 1,162,825.55 14,000.0000 CHF 1.129558946

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

24



Global Active

Emerging Markets Global Active Investment Grade Global Active Global Equit Global Equit Global Ex UK . Global Sustainable Global Sustainable Global Sustainable . .
ging quity quity Global Multi Factor UK Equity Passive
Equity Active Multi  Emerging Market Corporate Bond Multi Asset Credit Active Multi Dividend Growth Passive Equit . Equity Active Equity Active Equity Active quity
quity ging p quity Equity Index Fund quity quity quity Fund
Manager Fund Bond Fund Multi Manager Fund Manager Fund Factor Fund Fund quity Broad Fund Targeted Fund Thematic Fund

Fund

Switzerland 4824778 4824778 CHO002497458  SGS SA CHF1 (REGD) SGS SA CHF1 (REGD) 1246,238.63 700.0000 CHF 1.129558947
‘ CHOCOLADEFABRIKEN CHOCOLADEFABRIKEN LINDT

Switzerland  511150W 5962309  CH0010570759  CROC% SPRUNGLI AG CHF160 (RE 1,423,564.48 15.0000 CHF 1.129558949
. CHOCOLADEFABRIKEN CHOCOLADEFABRIKEN LINDT

Switzerland  511155X 5062280  CHOO10570767  hOC% SPRUNGLI AG CHE10 (P16 1,912,250.80 200.0000 CHF 1.129558949

Switzerland  511813W 5080613  CHO010645032  GIVAUDAN SA CHF10 GIVAUDAN SA CHF10 1,052,446.18 400.0000 CHF 1.129558948
. ZURICH INSURANCE ZURICH INSURANCE GROUP

Switzerland  513078W 5983816  CHOO11075304  S0RICH N R 1,123,739.49 2,900.0000 CHF 1.129558950
. PARTNERS GROUP HLG PARTNERS GROUP HLG AG

Switzerland  543026U B119QG0  CHO024608827 eyt EHR0.01 (REGD) 1,820,462.77 2,400.0000 CHF 1.129558943
. SCHINDLER-HLDG SCHINDLER-HLDG AG CHF0.10

Switzerland  543251W  B11TCYO  CHO024638196 g ahew oo (P18 CERD) 1,411,365.04 7,900.0000 CHF 1.129558943

Switzerland 5476929 5476920  CH0009002962 ~ DARRY CALLEBAUT BARRY CALLEBAUT AG CHF62.2000 1,029,959.53 600.0000 CHF 1.129558946

AG CHF62. (REGD)

Switzerland 5533976 5533076 CHO008742519  SWISSCOM AG CHF1(REGD)  SWISSCOM AG CHF1(REGD) 5,365917.39 10,400.0000 CHF 1.129558947
. KUEHNE & NAGEL KUEHNE & NAGEL INTERNATIONAL

Switzerland  554461W  B142S60  CH0025238863  KU-THIE &N 7@ CHFY (REGD) 5,849,336.17 24300.0000 CHF 1129558946

Switzerland  560350W  B18ZRK2  CHO025751329  LOCITECHINTERNATIONAL ) o6 7ecH INTERNATIONAL SA 1,414,452.96 30,100.0000 CHF 1129558946

Switzerland  6A82W3U  BF2DSG3  CHO0418792022  SIKA AG SIKA AG 3.301,146.89 14,600.0000 CHF 1129558945

Switzerland  657859W  B1WGGO3  CHO0030170408  GEBERIT AG GEBERIT AG 2,975,249.77 6,600.0000 CHF 1129558947

Switzerland  7A8KAUU  BUTIGR5  CH0432492467  ALCON INC ALCON INC 1,364,901.14 23:829.0000 CHF 1129558948
, NOVARTIS AG

Switzerland  700513X 7103065 CHO012005267 gl ER NOVARTIS AG CHF0.50 (REGD) 15,414,534.20 207,900.0000 CHF 1.129558946
. ROCHE HOLDINGS ROCHE HOLDINGS AG

Switzerland  700583X 7110388 CHO012032048 oGt HOLD Ny 5,866,767.75 25,400.0000 CHF 1.129558946

Switzerland  700603W 7108899  CH0012221716  ABB LTD CHF0.12 (REGD) ABB LTD CHF0.12 (REGD) 5,982,936.99 215,500.0000 CHF 1129558946

Switzerland  700931W 7184736  CHO012255144 g‘mfg ﬁ;'(gsggp SWATCH GROUP CHF0.45(REGD) 1,062,503.21 20,800.0000 CHF 1.129558944

Switzerland  700932W 7184725  CHO012255151 g‘g;ﬁ; g;'(gs)oup SWATCH GROUP CHF2.25(BR) 3,688,953.12 13:300.0000 CHF 1.129558945

Switzerland  701334W 7333378 CHO013841017 '(':?l";f‘(‘RGE%ODUP GYY LONZA GROUP AG CHF1 (REGD) 1,308,457.61 2700.0000 CHF 1129558948

Switzerland  8AYAWOU ~ BM8J5G3  CH1169151003  FISCHER (GEORG)-REG FISCHER (GEORG)-REG 2.258,049.49 36,000.0000 CHF 1.129558946
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COMPAGNIE FINANCIERE

Switzerland  8A4LHOU BCRWZ18  CH0210483332 SO RICHEMONT SA BHF1 (REGD) 11,754,056.79 91,000.0000 CHF 1129558946
. UBS GROUP AG
Switzerland  SASMSBU  BRULI76  CHO244767585  gpeotelpid UBS GROUP AG CHF0.10 (REGD) 3,120,487 41 183,300.0000 CHF 1129558946
Taiwan 0A7VSAU  BFXZDY1  TWO0003711008 ﬁ‘gf_ngcGHggLOGY ASE TECHNOLOGY HOLDING CO LTD 4,273,270.09 1,430,000.0000 TWD 37.646812968
Taiwan 3A21ZWW  BAPLX17  TWO0004938006 .';EVGDﬁTRc’N CORPORATION 1 ATRON CORPORATION TWD10 1.240,450.29 670,000.0000 TWD 37.646812903
Taiwan 602266W 6202673  TW0002395001  ADVANTECH CO LTD TWD10  ADVANTECH CO LTD TWD10 1192,424.98 121,000.0000 TWD 37.646812855
. NOVATEK NOVATEK MICROELECTRONICS
Taiwan 602519W 6346333  TW0003034005  NOVESEK NSO 3,060,298.89 267,000.0000 TWD 37.646812969
. MICRO-STAR MICRO-STAR INTERNATIONAL
Taiwan 603011W 6133450  TW0002377009  WICROSTAR it 1254,608.19 328,000.0000 TWD 37.646813043
Taiwan 603228W 6287841  TW0002412004 m%’:g"'w”‘ UELEEoh CHUNGHWA TELECOM TWD10 2,342,588.74 738,000.0000 TWD 37.646812954
Taiwan 603250W 6290496  TWO0003045001  TAIWAN MOBILE COTWD10  TAIWAN MOBILE CO TWD10 804,849.01 300,000.0000 TWD 37.646812810
Taiwan 604207U 6372480  TW0002454006  MEDIATEK INC TWD10 MEDIATEK INC TWD10 3,424,034.86 164,000.0000 TWD 37.646812968
Taiwan 6051046 6051046  TW0002357001 ﬁfgﬂﬁ)’ﬁ Eolu i ASUSTEK COMPUTER INC TWD10 2,918,919.06 404,000.0000 TWD 37.646812995
Taiwan 605463W 6140579  TW0002385002 $VHV'§1°0NY EHSEMADLES CHICONY ELECTRONICS TWD10 1,582,139.23 625,000.0000 TWD 37.646813100
Talwan 605568W 6451668  TWO0003008009 thTG\:&';REC'S'ON LARGAN PRECISION CO TWD10 1617,666.81 28,000.0000 TWD 37.646813000
Taiwan 609553W 6744283  TWO0008069006  E INK HOLDINGS INC. TWD10 E INK HOLDINGS INC. TWD10 8069 1221,882.98 250,000.0000 TWD 37.646812865
Taiwan 6260734 6260734  TW0002308004 ?@"Jf‘o%gcmomc DELTA ELECTRONIC TWD10 2308 6,872,573.78 861,000.0000 TWD 37.646812986
. HON HAI PRECISION HON HAI PRECISION
Taiwan 6438564 6438564  TW0002317005  HOW AL R 4221127.57 1,528,000.0000 TWD 37.646812946
Taiwan 6519481 6519481  TWO0002301009 (":'g:;,OTN Tt OteE LITE-ON TECHNOLOGY CORP TWD10 7,087,240.03 3,640,000.0000 TWD 37.646812968
Taiwan 6621580 6621580  TWO0001303006  NAN YA PLASTIC TWD10 NAN YA PLASTIC TWD10 2,970,570.18 1,443,000.0000 TWD 37.646812937
Taiwan 6696157 6606157  TWO0009904003  POU CHEN TWD10 POU CHEN TWD10 1137,881.18 1373,000.0000 TWD 37.646812919
Taiwan 6700393 6700393  TW0001216000  UNI-PRESIDENT UNI-PRESIDENT ENTERPRISES 2,140,948.82 1121,000.0000 TWD 37.646813023

ENTERPRISES

CORPTWD10
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PRESIDENT CHAIN

PRESIDENT CHAIN STORE

Taiwan 6704986 6704986 TW0002912003 STORE COR CORP TWD10 937,781.90 131,000.0000 TWD 37.646813089
Taiwan 6889106 6889106 TWO0002330008 I,II-X"{IVSN BALIEE TR IAAAI\'{IVSPAEE_AJ;SSS?_UW%E%RZBBO 44,781,453.36 3,163,000.0000 TWD 37.646812987
Taiwan 6916628 6916628 TWO0002303005 gNITEDMICROELECTRONICS UNITED MICROELECTRONICS CORP 3,506,272.90 2,500,000.0000 TWD 37.646812990
Thailand 604589W 6412591 TH0268010Z11 SB\BIANCED INAD Sl ég\éﬁll\(l)c(l)zg'll'NHFB?(iﬁ_llqgilCE 2,005,657.02 400,000.0000 THB 42.280409506
Thailand 609107W BO166HS THO168A10Z19 (B:ngﬁUNGRAD OB EEEA_IR(liI\LII?EEA’\a;T?SPITAL co 1,226,099.76 230,400.0000 THB 42.280409415
Thailand 715174W BO8YDF9 THO0737010Y16 EIITVIALL L N '(IEEQJ_(I,_AEILIJEIIB\III\I/I?A%%’:}AT?ANY LIMITED 1,808,657.97 1,233,400.0000 THB 42.280409661
Thailand 8A5784U BLZGSM7 THO0264A10Z12 géﬁlGKOK R S IERIC S gés\/ellégg ?;JE:JT_I'\(A:IRICAL 1,319,114.47 1,890,600.0000 THB 42.280409463
Turkey 526221W BO3MP18 TRAARCLK9TH5  ARCELIK TRY1 ARCELIK TRY1 792,076.78 160,400.0000 TRY 23.733658651
Turkey 526271W BO3MYN3 TRATCELL91M1 TURKCELL ILETISIM HIZMET TURKCELL ILETISIM HIZMET TRY1 1,527,877.45 1,133,900.0000 TRY 23.733658748
Turkey 531490U BOD0006 TREBIMMO00018 iISM RS ALl g S BIM BIRLESIK MAGAZALAR AS 1,866,451.79 297,900.0000 TRY 23.733658823
lé;i?:;(::;rab 0A2SBCU 6322173 AEE000401019 EII\EALIEQEIE/ISMUN ICATIO ggé%ing&i;E,\?Yomgg';!ﬁAﬂONS 949,760.03 195,500.0000 AED 4.540862833
lérr:}:;(igrab 6AY8JEU BPOPMS1 AEMO001001019 MULTIPLY GRP. MULTIPLY GRP. 1,098,607.95 1,539,700.0000 AED 4.540862817
Um?Ed Arab 8A2BQ6W BO1RM25 AEE000301011 S ECRERIIES EMAAR PROPERTIES PJSC AED1 891,513.39 722,900.0000 AED 4.540862806
Emirates PJSC AED

llirl‘:;ecidom CCTGBP 0 0 CURRENCY CONTRACT -GBP CURRENCY CONTRACT - GBPCT - GBP .00 1,044,526,690.0200 GBP Base Curr
Ei”ni;%dom 0A46Y3W 0242493 |E0002424939  DCC ORD EURO0.25 (CDI) DCC ORD EURO.25 (CDI) 2,056,612.00 43,600.0000 GBP Base Curr
Em;eddom 000597X 0540528 GB0005405286 HSBC HLDGS ORD USDO0.50 HSBC HLDGS ORD USDO0.50 5,814,218.40 1,057,900.0000 GBP Base Curr
Einr:;?:ldom 000743W 0673123 GB0006731235 ?gggglATED AT SEEOSCJQIEEPBRITISH FOODS 1,191,160.00 61,400.0000 GBP Base Curr
E?f]itg?jdom 001181X 0798059 GB0007980591 BP ORD USDO0.25 BP ORD USDO0.25 4,628,869.60 906,200.0000 GBP Base Curr
E?f]itg?jdom 002407X 0408284 GB0004082847 STANDARD CHARTERED PLC STANDARD CHARTERED PLC SHS 1,489,435.00 242,500.0000 GBP Base Curr
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United 0053673 0053673  GBO000536739 ~ ASHTEAD GROUP ASHTEAD GROUP ORD GBP0.10 1,431,995.00 28,900.0000 GBP Base Curr

Kingdom ORD GBPO0.10

United 007246W 3319521  GB0033195214  KINGFISHER ORD KINGFISHER ORD GBP0.157142857 1,969,477.30 754,300.0000 GBP Base Curr

Kingdom GBP0.15714

Einr:z]?j?)m 0081180 0081180 GB0000811801 BARRATT DEVS. BARRATT DEVS. 5,598,000.00 1,200,000.0000 GBP Base Curr

United 010416W  BOT9KW7  GBOOBOT9Kw72  SAINSBURY(J) ORD SAINSBURY(J) ORD GBP0.28571428 1,666,306.60 598,100.0000 GEP Base Curr

Kingdom GBP0.285

United 011116W B02J639 GB00B02J6398 AP EROL (5 ADMIRAL GROUP ORD GBP0.001 3,195,584.00 156,800.0000 GBP Base Curr

Kingdom GBPO0.00

U_nlted 011539wW B0O33F22 GB00B033F229 GENIIG: 01D CENTRICA ORD GBP0.061728395 6,716,358.60 6,333,200.0000 GBP Base Curr

Kingdom GBP0.0617283

Einr:z]?jim 0136701 0136701 GB0001367019 BRITISH LAND BRITISH LAND 2,239,355.20 577,600.0000 GBP Base Curr

U_nlted 013881W B0744B3 GB00B0744B38 UL LS )5 BUNZL PLC ORD GBP0.32142857 3,359,643.00 109,900.0000 GBP Base Curr

Kingdom GBP0.321428

U_nited 022067W B10RZP7 GB0O0OB10RZP78 LB FLE UNILEVER PLC ORD GBP0.031111 23,356,462.50 557,500.0000 GBP Base Curr

Kingdom GBPO0.031

Einr:;eddom 0237400 0237400 GB0002374006 DIAGEO ORD PLC DIAGEO ORD PLC 6,258,582.00 173,200.0000 GBP Base Curr
Eir::;iidom 024115W B19NLV4 GBOOB19NLV48 EXPERIAN ORD USDO0.10 EXPERIAN ORD USDO0.10 2,441,880.00 91,800.0000 GBP Base Curr
Upited 0263494 0263494 GB0002634946 EAE SUSELS O BAE SYSTEMS ORD GBPO0.025 9,286,552.60 945,100.0000 GBP Base Curr
Kingdom GBP0.025

Urllted 027724W B1FH8J7 GBOOB1FH8J72 SIS AT L) SEVERN TRENT ORD GBP0.9789 5,234,022.00 181,800.0000 GBP Base Curr
Kingdom GBP0.978

U!"ted 0287580 0287580 GB0002875804 UL LA BRITISH AMERICAN TOBACCO 8,544,224.00 300,800.0000 GBP Base Curr
Kingdom TOBACCO

E::;%Ci)m 0309644 0309644 GB0003096442 RS GROUP PLC ORD GBP0.10 RS GROUP PLC ORD GBP0.10 1,096,800.00 120,000.0000 GBP Base Curr
United 032861W  B1WY233  GBOOB1WY2338  SMITHS GROUP PLC SMITHS GROUP PLC ORD GBP0.375 4,210,574.50 245300.0000 GBP Base Curr
Kingdom ORD GBPO

Uplted 033460W 0878230 GB0008782301 L CORRIR R R TAYLOR WIMPEY ORD GBPO0.01 1,215,514.70 1,022,300.0000 GBP Base Curr
Kingdom GBPO0.01

Einr:z]ei)m 033566W B1YW440 GB00B1YW4409 31 GROUP ORD GBP0.738636 31 GROUP ORD GBP0.738636 18,098,268.00 1,074,400.0000 GBP Base Curr
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E::;ed%m 034583W B24CGK7 GB00B24CGK77 RECKITT ORD GBP0.10 COM RECKITT ORD GBP0.10 COM 6,361,214.00 103,300.0000 GBP Base Curr
E::;Zim 040421W B2B0ODG9 GB00B2B0ODG97 RELX PLC RELX PLC 8,274,954.00 316,200.0000 GBP Base Curr
Einr::]?j(im 0405207 0405207 GB0004052071 HALMA ORD GBP0.10 HALMA ORD GBPO0.10 985,218.00 44,200.0000 GBP Base Curr
United 0454492 0454492  GBO004544929  MPERIAL BRANDS IMPERIAL BRANDS PLC GBP0.10 9,236,120.00 495,500.0000 GBP Base Curr
Kingdom PLC GBPO.

United HOWDEN JOINERY HOWDEN JOINERY GROUP

Kingdom 0557681 0557681 GB0005576813 GROUP PLC PLC ORD GBPO.10 1,132,156.00 162,200.0000 GBP Base Curr
Einr::;jim 0677608 0677608 GB0006776081 PEARSON ORD GBPO0.25 PEARSON ORD GBPO0.25 1,052,717.40 124,700.0000 GBP Base Curr
Einnlgedim 0682538 0682538 GB0006825383 PERSIMMON ORD GBPO0.10 PERSIMMON ORD GBPO0.10 1,109,420.00 88,400.0000 GBP Base Curr
zrr:;eddom 0718875 0718875 GB0007188757 RIO TINTO ORD GBPO0.10 RIO TINTO ORD GBPO0.10 11,753,642.00 214,600.0000 GBP Base Curr
Err:;eddom 0790873 0790873 GB0007908733 SSE PLC GBPO0.50 SSE PLC GBPO0.50 3,609,606.00 200,200.0000 GBP Base Curr
Ei'::;eddom 0822011 0822011 GB0008220112 SMITH(DS) ORD GBP0.10 SMITH(DS) ORD GBPO0.10 2,299,418.80 731,600.0000 GBP Base Curr
Einr:geddom 0989529 0989529 GB0009895292 ASTRAZENECA ORD USD0.25 ASTRAZENECA ORD USDO0.25 13,321,152.00 118,600.0000 GBP Base Curr
Einr:;ildom TAX2C7U BLGZ986 GB00BLGZ9862 TESCO ORD GBP0.0633333 TESCO ORD GBP0.0633333 5,232,430.10 1,969,300.0000 GBP Base Curr
Err:;ch)m TAY726U BN7SWP6 GBOOBN7SWP63 GSKPLC GSK PLC 23,651,379.00 1,655,100.0000 GBP Base Curr
U?“ted TA2NQUU BAT3BW6 JEOOB4T3BW64 ElLEYE0lE FLE GLENCORE PLC ORD USDO0.01 3,532,353.80 760,300.0000 GBP Base Curr
Kingdom ORD USDO0.01

United VODAFONE GROUP VODAFONE GROUP

Kingdom TAATP8W BH4HKS3 GB00OBH4HKS39 ORD USD0.2 ORD USD0.2095238 3,952,685.90 4,426,300.0000 GBP Base Curr
United 1A7AUU  BD6KA57  GBOOBD6K4s75 ~COMPASS GROUPPLC COMPASS GROUP PLC ORD GBP0.1105  8,154,2363.00 401,100.0000 GBP Base Curr
Kingdom ORD GBP

Einr:;edim 2AY8J5U BMX86B7 GB0O0OBMX86B70 HALEON PLC HALEON PLC 1,690,822.00 525,100.0000 GBP Base Curr
Einr:;zdom 2A3VLBW B8KF9B4 JEOOB8KF9B49 WPP PLC ORD GBPO0.10 WPP PLC ORD GBPO0.10 1,216,463.40 126,900.0000 GBP Base Curr
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Ei”r:;%m 300609W 3091357  GB0030913577 BT GROUP ORD GBPO0.05 BT GROUP ORD GBP0.05 1,374,310.80 942,600.0000 GBP Base Curr
United 300084U 3163836 GB0031638363  NTERTEK GROUP INTERTEK GROUP ORD GBP0.01 1,037,568.00 25,600.0000 GBP Base Curr
Kingdom ORD GBPO0.0

United 301095U 3174300  GB0031743007  BYRBERRY GROUP BURBERRY GROUP ORD GBP0.0005 3,678,455.00 142,300.0000 GBP Base Curr
Kingdom ORD GBPO0.0

Ei”n';%m 301273W 3208986  GB0032089863  NEXT PLC ORD GBP0.10 NEXT PLC ORD GBP0.10 3,253,140.00 49,500.0000 GBP Base Curr
Ei”n';‘im AAGAN7U  BZ4BQC7  GBOOBZABQC70  JOHNSON MATTHEY JOHNSON MATTHEY 5,913,306.00 298,200.0000 GBP Base Curr
United BERKELEY GROUP BERKELEY GROUP HLDGS

Kingdom 4A9CCTU BLUNXLS ~ GBOOBLUNXL82 ~ p-RferEY S AR i 1,644,832.00 39,200.0000 GBP Base Curr
United 5A1363W  B39J2M4  GBOOB39J2M42  UNITED UTILITIES GROup pL  UNITED UTILITIES GROUP PLC 6,241,280.00 588,800.0000 GBP Base Curr
Kingdom ORD GBPO0.05

m;‘im 6AXTS7U BP6MXDS  GBOOBP6MXD84  SHELL PLC SHELL PLC 15,955,204.00 691,300.0000 GBP Base Curr
Emgﬁim 6A4BFGW  B9895B7  CHO198251305 COCA-COLA HBC AG COCA-COLA HBC AG 1,794,743.00 81,100.0000 GBP Base Curr
United AUTO TRADER GROUP AUTO TRADER GROUP PLC

Kingdom 7ASTPAU BVYVFW2  GBOOBVYVFW23  HUTO TR e 1,232,000.00 200,000.0000 GBP Base Curr
United SPIRAX-SARCO SPIRAX-SARCO ENGINEERING

Kingdom 7A5TO5U BWFGQN1 ~ GBOOBWFGQN14 py JiFSiite AR A M 1,363,325.00 11,500.0000 GBP Base Curr
Ei”r:gfim 7ATHZEU BYWOPQ6  GBOOBYWOPQ6O0 LAND SECS. GRP. LAND SECS. GRP. 1,949,025.20 314,200.0000 GBP Base Curr
United CRODA INTERNATIONAL CRODA INTERNATIONAL

Kindom 7A8LGJU BJFFLVO  GBOOBJFFLV09 o300 RO BP0 10600750 2,332,064.00 35900.0000 GBP Base Curr
m;‘lm 8A6FA7U BYQOJC6  GBOOBYQOJC66  BEAZLEY PLC BEAZLEY PLC 920,150.00 154,000.0000 GBP Base Curr
United 8A79KQU BDRO5CO  GBOOBDRO5COT  NATIONAL GRID ORD NATIONAL GRID ORD GBP0.12431289 5,553,432.00 506,700.0000 GBP Base Curr
Kingdom GBP0.12

United BASMTLU  BJVNSS4  JEOOBJUNSS43  FERGUSON PLC ORD FERGUSON PLC ORD GBP0.10 9,989,700.00 93,800.0000 GBP Base Curr
Kingdom GBPO0.10

United States  OATPKSW  BAPOWO2  US92345Y1064  VERISK ANALYTICS INC COM  VERISK ANALYTICS INC COM 2,450,536.51 15,800.0000 USD 1.236450055
United States OATRT5W  B5B1S13  US2566771059 E,EvaégﬁE” C DOLLAR GEN CORP NEW COM 7,601,295.32 44,700.0000 USD 1.236450053
United States  0A2JKJW  BAMGBG6  US40412C1018  HCA HEALTHCARE INC HCA HEALTHCARE INC 2,705,084.76 12,700.0000 USD 1.236450052
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CBOE GLOBAL MKTS

United States  0A24XPU B5834C5 US12503M1080 INC COM CBOE GLOBAL MKTS INC COM 1,332,910.29 12,300.0000 USD 1.236450056
United States 0A27BCU B505PN7 NL0009538784 :fIPE?JEMICONDUCTORS NXP SEMICONDUCTORS N V EUR0.20 1,684,526.56 11,171.0000 USD 1.236450049
United States  0A4FUWU BBM5MD6  US12514G1085 CDW CORP COM CDW CORP COM 6,063,411.11 38,500.0000 USD 1.236450054
United States  0A5RAJU BVVN4Q8 US30040W1080 EVERSOURCE ENERGY COM EVERSOURCE ENERGY COM 6,706,603.30 106,000.0000 USD 1.236450053
United States  0A6DFZU B3BQMF6  CH0044328745 g:ngf_lLlMlTED ORD CHUBB LIMITED ORD CHF24.15 3,674,506.70 23,400.0000 USD 1.236450053
United States  0A6JZVU BYV2325 US78409v1044 S&P GLOBAL INC COM S&P GLOBAL INC COM 4,792,267.98 17,200.0000 USD 1.236450053
United States  0A62PXU BYRY499 US5007541064 KRAFT HEINZ CO COM KRAFT HEINZ CO COM 2,313,529.61 74,012.0000 USD 1.236450050
. CARRIER GLOBAL CARRIER GLOBAL CORPORATION
United States  0A9DJ5U BK4NOD7 US14448C1045 CORPORATIO COM USD0.01 4,246,796.70 114,800.0000 USD 1.236450053
United States  TA3JKFU B75JX34 US50212V1008 LPL FINL HLDGS INC COM LPL FINL HLDGS INC COM 3,011,977.72 18,400.0000 USD 1.236450051
United States  TA35MSW B7FBFL2 US03027X1000 AMERICAN TOWER AMERICAN TOWER 1,089,084.02 6,600.0000 USD 1.236450055
. WALGREENS BOOTS WALGREENS BOOTS ALLIANCE
United States  TA5NQ4U BTN1Y44 US9314271084 ALLIANCE INC COM 1,557,320.49 55,700.0000 USD 1.236450053
United States  1A61QPU BZ07BW4  US61174X1090 :\:AC?F:\IPSLESVBEVERAGE MONSTER BEVERAGE CORP NEW COM 8,966,153.22 205,262.0000 USD 1.236450053
United States  TA8PJKU BQPVQZ6 IE00BQPVQZ61 Al P4l Ml 338153 lker HORIZON THERAPEUTICS PLC 1,112,492.97 12,600.0000 USD 1.236450055
PLC COM USDO0.0
United States  1A8QGUU BKOVN47 US26614N1028 :)NUCngl;\I'ADE DENCS DUPONT DE NEMOURS INC COM 2,802,802.25 48,300.0000 USD 1.236450055
United States  TA84FPU BD3W133  US49271V1008 KEURIG DR PEPPER INC COM  KEURIG DR PEPPER INC COM 2,935,244.33 102,900.0000 USD 1.236450051
United States  1A9CH2U BK9ZQ96 IE00BK9ZQ967 LNEVECLIOLOC B TRANE TECHNOLOGIES PLC 8,941,724.72 60,100.0000 USD 1.236450053
PLC CO COM USD1
United States  1A9UQ3U BMWS3X9  US92556V1061 VIATRIS INC COM VIATRIS INC COM 2,288,927.88 294,500.0000 USD 1.236450053
United States  2ATNWNU B4BNMY3  IEOOB4BNMY34 2%%%'\:)TURE RECeES ACCENTURE PLC CLS AUSDO0.0000225 10,744,133.97 46,500.0000 USD 1.236450052
United States  2ATRUTW 2778844 US58933Y1055 MERCK & CO INC NEW COM MERCK & CO INC NEW COM 24,378,197.83 283,400.0000 USD 1.236450053
. AMERICAN WTR WKS AMERICAN WTR WKS CO
United States  2AT12ANW B2R3PV1 US0304201033 CO INC N INC NEW COM 9,734,761.20 82,200.0000 USD 1.236450053
United States  2A2JZPW B62B7C3 CH0102993182 TE CONNECTIVITY LTD TE CONNECTIVITY LTD 5,036,460.36 47,497.0000 USD 1.236450051
United States  2A2RJMW B3K3L40 US56585A1025 MARATHON PETE MARATHON PETE CORP COM 1,253,378.57 11,500.0000 USD 1.236450058

CORP COM
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United States  2A44PAW BO95SWG16  US98978V1035 ZOETIS INC COM USDO0.01 CL ZOETIS INC COM USD0.01 CL ‘A’ 4,600,659.76 34,200.0000 USD 1.236450052
United States  2A5EUNU BP96PS6 US87165B1035 SYNCHRONY FINL COM SYNCHRONY FINL COM 1,260,615.42 53,600.0000 USD 1.236450050
United States  2A6R64U BY7QL61 IE00BY7QL619 JOHNSON CTLS INTL PLC JOHNSON CTLS INTL PLC 4,054,344.12 83,300.0000 USD 1.236450053
United States  2A67KAU BYY88Y7 US02079K1079 ALPHABET INC ALPHABET INC 11,651,165.35 138,600.0000 USD 1.236450052
United States  2A7VESU BDZ78H9 US11135F1012 BROADCOM INC COM BROADCOM INC COM 8,613,015.93 16,600.0000 USD 1.236450053
United States  2A8FBGU BHJ0775 US1255231003 CIGNA GROUP/THE CIGNA GROUP/THE 20,400,846.71 98,800.0000 USD 1.236450053
United States  2A8KRRU BHXCF84 US2605571031 DOW INC COM DOW INC COM 2,092,306.11 47,200.0000 USD 1.236450052
United States 2A9EDJU BLPTHWS  |EOOBLPTHWS54 AON PLC (IE) COM USDO0.01 AON PLC (IE) COM USD0.01 CL A 7,110,330.89 27,900.0000 USD 1.236450053
United States 2A9EQMU BM5M5Y3  US75513E1010 ESLTHEON TECHNOLOGIES CR)gT?LHCEgl\I/I\l TECHNOLOGIES 6,546,706.82 82,700.0000 USD 1.236450053
United States 2000019 2000019 US0231351067 AMAZON.COM AMAZON.COM 3,408,001.79 40,800.0000 USD 1.236450054
United States 2002305 2002305 Us0028241000 ABBOTT LABORATORIES ABBOTT LABS COM 8,057,745.61 98,400.0000 USD 1.236450054
United States 2005973 2005973 US4592001014 :\;‘ZERNATIONAL ERILISES L’:ZEEQ?DTA%E%BEAUSINESS 6,593,013.58 62,200.0000 USD 1.236450054
United States 2008154 2008154 US00724F1012 ADOBE SYS INC COM ADOBE SYS INC COM 4,547,968.59 14,600.0000 USD 1.236450052
United States 2020459 2020459 US4385161066 HONEYWELL INTL INC COM HONEYWELL INTL INC COM 9,195,082.30 59,500.0000 USD 1.236450053
United States 2023607 2023607 US0311621009 AMGEN INC COM AMGEN INC COM 12,881,532.06 65,900.0000 USD 1.236450053
United States  202411W 2150204 US74762E1029 QUANTA SVCS INC COM QUANTA SVCS INC COM 5,764,820.00 42,800.0000 USD 1.236450053
United States 2026082 2026082 US0258161092 AMERICAN EXPRESS AMERICAN EXPRESS 4,548,321.21 34,100.0000 USD 1.236450054
United States 2026361 2026361 US0010551028 AFLAC AFLAC 2,811,718.92 53,900.0000 USD 1.236450051
United States 2032067 2032067 US0326541051 ANALOG DEVICES INC. COM égal_h/?gNDlsE1Y(|)%E}<S$!N|22/3 p 10,415,678.31 65,300.0000 USD 1.236450053
United States 2041364 2041364 US91913Y1001 xé‘l;vEgg ENERGY CORP VALERO ENERGY CORP NEW COM 2,449,487.54 21,700.0000 USD 1.236450054
United States  204522W 2379504 US67066G1040 NVIDIA CORP COM NVIDIA CORP COM 1,819,543.78 8,100.0000 USD 1.236450051
United States 2045623 2045623 US03662Q1058 ANSYS INC COM ANSYS INC COM 1,265,269.06 4,700.0000 USD 1.236450056
United States  204574X 2378534 US58155Q1031 MCKESSON CORP COM MCKESSON CORP COM 38,260,408.40 132,900.0000 USD 1.236450053
United States 2046251 2046251 US0378331005 APPLE INC COM APPLE INC COM 124,543,102.75 934,300.0000 USD 1.236450053
United States 2046552 2046552 US0382221051 APPLIED MATERIALS INC. égiﬂLl\lﬂE(I)DNNISArTOECR&AsIT&”\;ih 3,457,061.60 34,800.0000 USD 1.236450052
United States 2046853 2046853 US0126531013 ALBEMARLE ALBEMARLE 7,329,232.57 41,000.0000 USD 1.236450053
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ARCHER DANIELS

ARCHER DANIELS MIDLAND CO.,

United States 2047317 2047317 Us0394831020 MIDLAND CO COMMON STOCKNO PAR 10,750,063.03 166,900.0000 USD 1.236450053
. JACK HENRY & ASSOC JACK HENRY & ASSOC INC COM
United States  205424U 2469193 US4262811015 INC CO STK USD0.01 1,669,993.87 13,700.0000 USD 1.236450051
United States 2064253 2064253 Us0528001094 AUTOLIV INC COM AUTOLIV INC COM 1,056,637.91 14,000.0000 USD 1.236450050
United States  206499X 2256908 GB0022569080 AMDOCS LTD ORD GBP0.01 AMDOCS LTD ORD GBP0.01 5,688,167.49 73,300.0000 USD 1.236450053
United States 2065159 2065159 Us0527691069 AUTODESK AUTODESK 3,232,065.86 19,200.0000 USD 1.236450052
. AUTOMATIC DATA AUTOMATIC DATA PROCESSING
United States 2065308 2065308 Us0530151036 PROCESSING INC COM 12,544,251.96 69,700.0000 USD 1.236450053
United States 2065955 2065955 US0533321024 AUTOZONE INC COM AUTOZONE INC COM 16,308,014.99 8,200.0000 USD 1.236450053
. AVERY DENNISON CORP AVERY DENNISON CORP
United States 2066408 2066408 US0536111091 COMMO COMMON STOCK 3,355,833.09 23,200.0000 USD 1.236450051
United States  207093U 2262864 US22160N1090 COSTAR GROUP INC COM COSTAR GROUP INC COM 1,781,875.45 32,000.0000 USD 1.236450053
. BECTON DICKINSON BECTON DICKINSON AND CO.
United States 2087807 2087807 US0758871091 AND CO. COMMON STOCKS1 PAR 2,621,377.22 13,100.0000 USD 1.236450054
United States  208920U 2407966 US38141G1040 IGNC::LgMAN St (ol GOLDMAN SACHS GROUP INC COM 2,389,120.09 9,034.0000 USD 1.236450054
United States 2089212 2089212 US0311001004 AMETEK INC AMETEK INC 4,992,619.79 42,500.0000 USD 1.236450053
United States 2090571 2090571 US92343V1044 VERIZON COMMS. VERIZON COMMS. 11,757,233.51 373,900.0000 USD 1.236450053
United States 2093644 2093644 Us0844231029 W R BERKLEY W R BERKLEY 2,521,916.67 50,100.0000 USD 1.236450051
United States 2094670 2094670 Us0865161014 BEST BUY INC. COMMON ST  BEST BUY INC. COMMON STOCK 4,252,820.39 67,200.0000 USD 1.236450053
United States 2111955 2111955 US0997241064 BORGWARNER BORGWARNER 6,190,860.67 155,900.0000 USD 1.236450053
United States 2113434 2113434 US1011371077 ggﬁl%l\:)SCIENTIFIC BOSTON SCIENTIFIC CORP COM 2,987,940.14 73,874.0000 USD 1.236450053
. COGNIZANT TECHNOLOGY COGNIZANT TECHNOLOGY
United States  211703U 2257019 US1924461023 SOLU SOLUTIONS CORP CL A 2,118,961.46 43,000.0000 USD 1.236450051
United States 2126249 2126249 US5926881054 mﬁ:['l;hléRcTOLEDO METTLER TOLEDO INTL INC COM 5,312,322.95 4,300.0000 USD 1.236450054
United States 2126335 2126335 US1101221083 BRISTOL-MYERS SQUIBB BRISTOL-MYERS SQUIBB 12,694,770.78 226,500.0000 USD 1.236450053
; BIOMARIN BIOMARIN PHARMACEUTICAL
United States  212711U 2437071 US09061G1013 PHARMACEUTICAL | INC COM 1,006,856.69 12,800.0000 USD 1.236450048
United States 2131179 2131179 US0534841012 AVALONBAY COMMUNITIES AVALONBAY COMMUNITIES 1,752,759.84 12,900.0000 USD 1.236450052
United States 2134781 2134781 US9113631090 UNITED RENTALS INC COM UNITED RENTALS INC COM 1,887,694.53 5,900.0000 USD 1.236450051
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United States 2138158 2138158 US8168511090 SEMPRA COM SEMPRA COM 2,455,989.22 20,100.0000 USD 1.236450053
United States 2142784 2142784 US31428X1063 FEDEX CORP COM FEDEX CORP COM 6,093,970.39 33,000.0000 USD 1.236450052
United States 2142922 2142922 US92343E1029 VERISIGN INC COM VERISIGN INC COM 2,630,747.59 15,400.0000 USD 1.236450055
United States 2145084 2145084 Us0320951017 AMPHENOL CORP NEWCLA AMPHENOL CORP NEW CL A 6,656,411.22 100,800.0000 USD 1.236450053
. BROWN-FORMAN BROWN-FORMAN INC. CLASS B
United States 2146838 2146838 US1156372096 INC. CLASS NON-VOTING COMMON STO 1,916,848.15 36,900.0000 USD 1.236450053
United States  215895U 2494504 Us09247X1019 BLACKROCK INC BLACKROCK INC 3,893,164.94 7,200.0000 USD 1.236450053
United States 2160753 2160753 US1264081035 CSX CORP COM CSX CORP COM 6,867,479.99 283,800.0000 USD 1.236450053
United States 2162845 2162845 US1344291091 CAMPBELL SOUP CO COM CAMPBELL SOUP CO COM 2,569,667.89 57,800.0000 USD 1.236450055
United States  217469U 2517382 US9113121068 UNITED PARCEL SVCINCCL  UNITED PARCEL SVC INCCL B 7,607,335.20 48,500.0000 USD 1.236450052
United States 2175672 2175672 US14149Y1082 CARDINAL HEALTH INC COM  CARDINAL HEALTH INC COM 18,915,566.34 309,900.0000 USD 1.236450053
United States  217810X 2503477 US8793601050 ;I'NEéEDYNE TECHNOLOGIES TELEDYNE TECHNOLOGIES INC COM 1,084,896.23 3,000.0000 USD 1.236450054
United States  217849U 2520153 Us00846U1016 ﬁ\lG(!LENT [ e AGILENT TECHNOLOGIES INC COM 5,5682,649.28 49,900.0000 USD 1.236450053
United States 2180201 2180201 US1491231015 CATERPILLAR INC. COMMON ElnggEE;’ILLAR INC. COMMON STOCK 10,784,874.79 58,300.0000 USD 1.236450053
United States 2190385 2190385 US46625H1005 \;PcthCROGGN CLASE JPMORGAN CHASE & CO COM 5,5652,370.66 52,700.0000 USD 1.236450054
United States 2197137 2197137 US1729081059 CINTAS CORP COM CINTAS CORP COM 4,748,440.89 12,700.0000 USD 1.236450054
United States 2198163 2198163 US17275R1023 CISCO SYSINC COM CISCO SYSINC COM 34,690,250.44 820,600.0000 USD 1.236450053
United States 2204026 2204026 US1890541097 CLOROX CO COM CLOROX CO COM 3,263,471.89 25,500.0000 USD 1.236450055
United States 2206657 2206657 US1912161007 COCA-COLA CO/THE COCA-COLA CO/THE 13,084,065.08 260,848.0000 USD 1.236450053
United States 2208073 2208073 US2172041061 COPART INC COM COPART INC COM 4,274,458.15 70,300.0000 USD 1.236450052
United States 2209106 2209106 US1941621039 gchGéAJE PALMOLIVE COLGATE PALMOLIVE CO COM 7,736,116.78 127,300.0000 USD 1.236450053
United States 2215460 2215460 US2058871029 gguAUGSRA BRANDS INC CONAGRA BRANDS INC COM USD5.00 2,530,574.40 83,327.0000 USD 1.236450053
; CONSOLIDATED EDISON CONSOLIDATED EDISON INC
United States 2216850 2216850 US2091151041 INC C COMMON STOCK 8,257,924.14 106,771.0000 USD 1.236450052
United States 2224701 2224701 US2193501051 CORNING INC COM CORNING INC COM 2,047,529.53 71,800.0000 USD 1.236450053
United States  222820U 2556868 BMG3223R1088 EVEREST RE GROUP EVEREST RE GROUP COM 1,881,159.69 6,500.0000 USD 1.236450051

COM STK

STK USDO.01
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United States 2240202 2240202 US2310211063  CUMMINS INC COM CUMMINS INC COM 8,765326.16 45,400.0000 USD 1.236450054
United States 224738 2567116 US28176E1082 ggvg:RDs HIF=E] e EDWARDS LIFESCIENCES CORP COM 1,083,537.50 16,200.0000 USD 1.236450054
United States 2250687 2250687  US23331A1097 D R HORTON INC COM D R HORTON INC COM 1698,333.87 21,500.0000 USD 1.236450053
United States  225060W 2573200  US59156R1086 g"TEKT b'SFS(;NC Bl METLIFE INC COM STK USD0.01 1,500,147.38 32,030.0000 USD 1.236450051
United States 2250870 2250870 US2358511028  DANAHER CORP COM DANAHER CORP COM 5,890,322.05 28,900.0000 USD 1.236450052
United States 2252058 2252058 US6153691059  MOODYS CORP COM MOODYS CORP COM 4,228,081.83 17.100.0000 USD 1.236450052
United States 2259101 2250101  US87612E1064  TARGET CORP TARGET CORP 2730,889.13 20,400.0000 USD 1.236450051
United States 2261203 2261203 US2441991054 gEg%f(& (618, GELaiely DEERE & CO. COMMON STOCK $1 PAR 5,573,014.44 16,700.0000 USD 1.236450053
United States 2262314 2262314 US6174464486 '&”SV'SGAN SULTHEY Eol MORGAN STANLEY COM NEW 865,726.85 12,200.0000 USD 1.236450049
United States 2262530 2262530  US7607591002  REPUBLIC SVCS INC COM REPUBLIC SVCS INC COM 2,405,240.71 22,000.0000 USD 1.236450054
United States 2270726 2270726 US2546871060  DISNEY WALT CO COM DISNEY WALT CO COM 1,100,693.06 13,600.0000 USD 1.236450056
United States 2278407 2278407 US2600031080  DOVER CORP COM DOVER CORP COM 2,432,944.21 19,800.0000 USD 1.236450053
. OMNICOM GROUP INC. OMNICOM GROUP INC. COMMON
United States 2279303 2079303 US6819191064  QoLICS SO0k 8 50 PAR 3,158,112.20 41,400.0000 USD 1.236450052
. LABORATORY CORP LABORATORY CORP AMER
United States  228231X 2586122 USS50540R4092 Ao ORATOR SO 1,966,030.08 10,600.0000 USD 1.236450053
United States 2293819 2203810 US2786421030  EBAY INC COM USD0.001 EBAY INC COM USD0.001 943,562.58 26,300.0000 USD 1.236450055
United States 2302232 2302232 US1273871087 fNACDggCE DEEL S CADENCE DESIGN SYS INC COM 764321210 45000.0000 USD 1.236450052
United States 2304227 2304227 US2788651006  ECOLAB INC COM STK USD1  ECOLAB INC COM STK USD1 3,038783.48 22.700.0000 USD 1.236450053
United States 23107194 2310194  US2855121099 E'&E'\;:Tsf*rg'gf AL ELECTRONIC ARTS COM STOCK 2,900,961.09 29,789.0000 USD 1.236450053
United States 2315359 2315350 US0495601058  ATMOS ENERGY CORP COM  ATMOS ENERGY CORP COM 2161,046.46 23,800.0000 USD 1.236450050
United States 2320524 2320504  US5184391044  ESTEE LAUDER COMPANIES F,f’g ECEL ;ASDER COMPANIES 5,550,240.32 27,000.0000 USD 1.236450054
. EXPEDITORS EXPEDITORS INTERNATIONAL
United States 2325507 2325507  US3021301004  TEDVIORS RS ! 13,022,586.69 146,300.0000 USD 1.236450053
United States 2326618 2326618 US30231G1022  EXXON MOBIL CORP COM  EXXON MOBIL CORP COM 7,045,019.72 79,500.0000 USD 1.236450053
United States 2328603 2328603 US3024913036  FMC CORP. COMMON STOcK ' MC CORP. COMMON STOCK 1,520,009.64 15,400.0000 USD 1.236450049

NO PAR (NEW)

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

35



Global Active

Emerging Markets Global Active Investment Grade Global Active Global Equit Global Equit Global Ex UK . Global Sustainable Global Sustainable Global Sustainable . .
ging quity quity Global Multi Factor UK Equity Passive
Equity Active Multi  Emerging Market Corporate Bond Multi Asset Credit Active Multi Dividend Growth Passive Equit . Equity Active Equity Active Equity Active quity
quity ging p quity Equity Index Fund quity quity quity Fund
Manager Fund Bond Fund Multi Manager Fund Manager Fund Factor Fund Fund quity Broad Fund Targeted Fund Thematic Fund

Fund

United States 2329770 2329770 US3030751057 FACTSET RESH SYSINC COM FACTSET RESH SYS INC COM 2,952,122.48 8,800.0000 USD 1.236450052
United States 2330299 2330299 US3032501047 FAIR ISAAC AND CO COM FAIR ISAAC AND CO COM 2,555,732.02 4,500.0000 USD 1.236450055
United States  233045X 2615468 US3453708600 EgIF;DS MIECOERE FORD MTR CO DEL COM PAR $0.01 1,639,362.62 161,000.0000 USD 1.236450052
United States 2332262 2332262 US3119001044 FASTENAL CO COM FASTENAL CO COM 5,424,924.35 124,400.0000 USD 1.236450054
United States 2342034 2342034 US3377381088 FISERV INC COM FISERV INC COM 5,265,500.19 57,600.0000 USD 1.236450054
United States 2347784 2732903 US7611521078 RESMED INC COM RESMED INC COM 1,504,832.32 8,500.0000 USD 1.236450054
United States 2350684 2350684 US3546131018 FRANKLIN RES INC COM FRANKLIN RES INC COM 1,386,556.39 63,638.0000 USD 1.236450053
United States  235573U 2170473 US21036P1084 ICNOCNSTELLATION BRANDS CONSTELLATION BRANDS INC 2,246,121.46 12,300.0000 USD 1.236450055
United States 2359506 2359506 US3635761097 ARTHUR J GALLAGHER & CO  ARTHUR J GALLAGHER & CO 2,779,150.48 17,975.0000 USD 1.236450051
United States 2365161 2365161 US3695501086 gggER(:A(;_h/?YNAMICS GENERAL DYNAMICS CORP COM 8,118,888.40 44,000.0000 USD 1.236450054
United States 2366799 2366799 US3719011096 GENTEX CORP COM GENTEX CORP COM 1,353,383.42 59,700.0000 USD 1.236450056
United States 2367026 2367026 US3703341046 GENERAL MILLS INC COM GENERAL MILLS INC COM 11,303,609.04 163,600.0000 USD 1.236450053
United States 2367480 2367480 US3724601055 GENUINE PARTS CO COM GENUINE PARTS CO COM 9,335,047.51 69,000.0000 USD 1.236450054
. GILEAD SCIENCES GILEAD SCIENCES INC
United States 2369174 2369174 US3755581036 INC COMMO COMMON STOCK 21,463,789.77 319,900.0000 USD 1.236450053
United States  237079X 2670519 US30161N1019 EXELON CORP COM EXELON CORP COM 4,422,517.50 130,600.0000 USD 1.236450054
United States 2372763 2372763 US3666511072 GARTNER INC COM GARTNER INC COM 4,107,387.91 15,600.0000 USD 1.236450054
. GRAINGER W. W. INC.
United States 2380863 2380863 US3848021040 GRAINGER W. W. INC. CO COMMON STOCK $1 PAR 10,019,555.56 18,000.0000 USD 1.236450053
United States 2416962 2416962 uUS8064071025 ggr\l/ﬁ\zosrfglzm LY HENRY SCHEIN INC COMMON STOCK 2,505,366.06 38,000.0000 USD 1.236450055
United States 2422806 2422806 US4278661081 HERSHEY CO/THE HERSHEY CO/THE 10,076,614.07 49,000.0000 USD 1.236450053
United States  242719U 2712013 US37940X1028 GLOBAL PMTS INC COM GLOBAL PMTS INC COM 1,233,224.09 14,500.0000 USD 1.236450056
United States 2433530 2433530 US4364401012 HOLOGIC INC COM HOLOGIC INC COM 5,173,788.45 79,300.0000 USD 1.236450053
. HOME DEPOT INC. HOME DEPOT INC. COMMON
United States 2434209 2434209 US4370761029 COMMON S STOCK $.05 PAR 13,937,216.44 58,400.0000 USD 1.236450053
. HORMEL FOODS HORMEL FOODS CORPORATION
United States 2437264 2437264 US4404521001 CORPORATION COMMON STOCK 915,543.66 28,400.0000 USD 1.236450052
United States  244031X 2736035 US9029733048 US BANCORP DEL COM NEW  US BANCORP DEL COM NEW 925,254.70 31,761.0000 USD 1.236450045
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HUMANA INC. COMMON

HUMANA INC. COMMON STOCK

United States 2445063 2445063  US4448501028  giotd 816 213 PAR 19,508,590.70 49,700.0000 USD 1.236450053
United States 2445416 2445416 US4456581077  HUNT J B TRANS SVCS INCC  HUNT J B TRANS SVCS INC COM 2,085,308.66 14700.0000 USD 1.236450052
United States  245403U 2237561  US4228062083  HEICO CORP NEW CL A HEICO CORP NEW CL A 977.132.07 8,900.0000 USD 1.236450054
United States 2456612 2456612 USA5167R1041  IDEX CORP COM IDEX CORP COM 3,921,800.15 21,000.0000 USD 1.236450052
United States 2457552 2457552 US4523081093  ILLINOIS TOOL WORKS INC  ILLINOIS TOOL WORKS INC 13,965,715.77 71,000.0000 USD 1.236450053
United States 2459202 2450202  US45168D1046  IDEXX LABS INC COM IDEXX LABS INC COM 3,637,049.46 9,000.0000 USD 1.236450054
United States 2466321 2466321  US4606901001 'CNJSEFNP(?B”C el INTERPUBLIC GROUP COS INC COM 2,068,584.17 68,700.0000 USD 1.236450051
United States 2471950 2471950  US45337C1027  INCYTE CORP INC COM INCYTE CORP INC COM 1,928,836.50 33,000.0000 USD 1.236450055
United States 2475833 2475833  US4781601046 ég','\'ANSSDN el JOHNSON & JOHNSON COM USD1 18,532,205.93 147,000.0000 USD 1.236450053
United States 2476193 2476193  Us4165151048  HARTFORD FINL SVCS HARTFORD FINL SVCS GROUP 1631,841.78 28,969.0000 USD 1.236450047
GROUP INC COM
United States 2480138 2480138 US4824801009 &QSORPORAT'ON e KLA CORPORATION COM USD0.001 7.281,049.99 22,554.0000 USD 1.236450053
United States 2486813 2486813 US4878361082  KELLOGG CO COM USD0.25  KELLOGG CO COM USDO0.25 3,667,752.00 67,737.0000 USD 1.236450051
United States 2491839 2491839 US4943681035  KIMBERLY-CLARK CORP COM  KIMBERLY-CLARK CORP COM 5,871,388.81 54100.0000 USD 1.236450052
United States 2497406 2497406 US5010441013  KROGER CO COM KROGER CO COM 5,072,898.00 127,100.0000 USD 1.236450053
United States ~ 250652U 2783815  US98956P1021 IZ,:'\é'“é'ER TR ZIMMER BIOMET HLDGS INC COM 2,087,751.13 20,000.0000 USD 1.236450055
United States 2511920 2511920  US5260571048  LENNAR CORP CL A LENNAR CORP CL A 3,611,872.54 42,500.0000 USD 1.236450054
United States 25167152 2516152 US5324571083  LILLY ELI & CO COM LILLY ELI & CO COM 12,547,939.13 45200.0000 USD 1.236450053
United States 2522096 2522006  US5398301094 (":%%';HCE;BI AU LOCKHEED MARTIN CORP COM 17,150,205.10 44,900.0000 USD 1.236450053
United States 2532610 2795393 US03073E1055 ég":g'ggURCEBERGEN AMERISOURCEBERGEN CORP COM 19,337,599.56 149,400.0000 USD 1.236450053
United States 2536763 2536763 US5486611073  LOWES COS INC COM LOWES COS INC COM 9,780,209.05 60,500.0000 USD 1.236450053
United States  253703W 2838555  US1667641005  CHEVRON CORP COM CHEVRON CORP COM 7,347,381.30 55700.0000 USD 1.236450054
United States 2550707 2550707  US5801351017  MCDONALDS CORP COM MCDONALDS CORP COM 16,005,511.87 70,800.0000 USD 1.236450053
United States  255714U 2747305  US7757111049  ROLLINS INC COM ROLLINS INC COM 1471,729.48 48,500.0000 USD 1.236450054
United States 2564650 2803074  US74251V1026  PRINCIPAL FINL GROUP INC  PRINCIPAL FINL GROUP INC COM 1,880,860.45 31,300.0000 USD 1.236450053
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MARSH & MCLENNAN

United States 2567741 2567741  US5717481023 ot MARSH & MCLENNAN COS INC COM 11,456,787.90 85,100.0000 USD 1.236450053
. MASCO CORP. COMMON MASCO CORP. COMMON
United States 2570200 2570200  USS745991068 sk NN 4121,427.95 102,534.0000 USD 1.236450052
United States 2577600 2577609 US1266501006  CVS HEALTH CORP COM CVS HEALTH CORP COM 11,267,135.27 187,500.0000 USD 1.236450053
United States 2588173 2588173 US5049181045  MICROSOFT CORP COM MICROSOFT CORP COM 70,560,225.05 302,700.0000 USD 1.236450053
United States 2502174 2502174 Us5050171042  WCROCHIPTEGHNOLOGY ) cp0cHip TECHNOLOGY INC COM 1470,359.44 21700.0000 USD 1.236450049
United States 260310 2807061  US1513581017  CENTENE CORP DEL COM CENTENE CORP DEL COM 4,599,538.81 90,000.0000 USD 1.236450053
United States 2637785 2637785  US62944T1051  NVRINC COM STKUSD0.01  NVR INC COM STK USD0.01 4,955786.92 1100.0000 USD 1.236450053
United States 2640147 2640147  US6541061031  NIKE INC CL B NIKE INC CL B 7.336,260.76 74,000.0000 USD 1.236450053
United States 2641894 2641894  US6558441084  hORFOLK SOUTHN NORFOLK SOUTHN CORP COM 3,888,254.92 22.700.0000 USD 1.236450054
United States 2648806 2648806 US6668071020  hORTHROP GRUMMAN NORTHROP GRUMMAN CORP COM 7.424214.98 19,000.0000 USD 1.236450052
United States 2649100 2649100  US9497461015  WELLS FARGO&CO WELLS FARGO & CO NEW COM 1,594,526.20 52,800.0000 USD 1.236450054
United States 2651086 2651086 US6703461052  NUCOR CORP COM NUCOR CORP COM 9,391,712.97 75200.0000 USD 1.236450053
. ARCH CAPITAL GROUP ARCH CAPITAL GROUP COM
United States  265122U 2740542 BMGOASOATOS3  pecy oo pRen AP 3,879,079.45 70,700.0000 USD 1.236450054
United States 2654461 2654461  US14040H1059 gngAL ONE FINL CORP CAPITAL ONE FINL CORP COM 831,890.46 10,700.0000 USD 1.236450048
United States 26671568 2661568  US68380X1054  ORACLE CORPORATION COM  ORACLE CORPORATION COM 5333,972.03 71,000.0000 USD 1.236450054
United States 2665861 2665861  US6937181088  PACCARINC. COMMON PACCAR INC. COMMON STOCK 19,034,079.01 321,600.0000 USD 1.236450053
STOCK $12 PAR
United States 2671507 2671501  US7010941042  PARKER-HANNIFIN CORP PARKER-HANNIFIN CORP 4,784,290.30 17,600.0000 USD 1.236450054
United States 2674458 2674458  US7043261079 g%%”EX e (oLl PAYCHEX INC. COMMON STOCK 3,938,412.22 42,500.0000 USD 1.236450053
United States 2681511 2681511 US7134481081  PEPSICO INC COM PEPSICO INC COM 19,190,138.69 130,200.0000 USD 1.236450053
United States 2684703 2684703 US7170811035  PFIZER INC COM PFIZER INC COM 15,401,181.69 466,964.0000 USD 1.236450053
United States 2698470 2608470 US6935061076  PPG INDUSTRIES INC. COMM gﬁgéﬁ%ﬁ?&fi INC. COMMON 3103,517.53 28742.0000 USD 1.236450054
United States 2701271 2701271 US22160K1051  SOSTCO WHOLESALE COSTCO WHOLESALE CORP NEW COM  16,717,718.56 41,600.0000 USD 1.236450053
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United States  270222W 2505708  US88579Y1010  3M CO COM 3M CO COM 3,450,072.24 40,600.0000 USD 1.236450052
United States 2702337 2702337  US74144T1088 rNR(':CCEOT O Bl PRICE T ROWE GROUP INC COM 3,304,243.46 36,200.0000 USD 1.236450052
United States 2702791 2702791 US74834L1008 &UCEgga'AGNOST'CS QUEST DIAGNOSTICS INC COM 3,946,24513 34,500.0000 USD 1.236450052
United States 2704407 2704407  US7427181091 gg‘:ﬁ:gs S e PROCTER & GAMBLE COM NPV 17,028753.36 141,700.0000 USD 1.236450053
. PROGRESSIVE CORP. OHIO
United States 2705024 2705024 US7433151039  PROGRESSIVECORP.OHIO  (i0 KRS8 TE COR DR 2,650,848.65 23,000.0000 USD 1.236450051
United States 2708841 2708841  US7458671010  PULTEGROUP INC PULTEGROUP INC 1,600,691.96 34139.0000 USD 1.236450049
United States 2714923 2714923 US7475251036  QUALCOMM INC COM QUALCOMM INC COM 3,559,517.02 34,500.0000 USD 1.236450052
. REGENERON REGENERON PHARMACEUTICALS
United States 2730190 2730190  US7S886F1075  AaTNERON o o 8,899,845.14 13,400.0000 USD 1.236450053
United States  273863W 2008876  US9884981013  YUM BRANDS INC COM YUM BRANDS INC COM 8,742,093.52 81,900.0000 USD 1.236450054
United States  274227W 2051452  US8326964058  SMUCKER J M CO COMNEW  SMUCKER J M CO COM NEW 4,059,697.88 31,905.0000 USD 1.236450050
United States 2746711 2746711 US7782961038  ROSS STORES INC COM ROSS STORES INC COM 4,659,053.54 54300.0000 USD 1.236450054
United States 2754060 2754060  US7739031091 FNOCCgWELL etk ROCKWELL AUTOMATION INC COM 2,963,928.86 12,500.0000 USD 1.236450053
. SKYWORKS SOLUTIONS SKYWORKS SOLUTIONS INC COM
United States  276663W 2961053  USB3088M1027 oY o0 Sy poRkS SOLUTIONS 1 1,344,942.31 14100.0000 USD 1.236450057
United States 2793610 2793610 US7841171033  SEIINVTS CO COM SEI INVTS CO COM 1,911,332.14 41,086.0000 USD 1.236450053
United States 2804211 2804211  US8243481061 ggECRmN'W'LL'AMS SHERWIN-WILLIAMS CO COM 3,562,223.95 19,600.0000 USD 1.236450054
United States 28711050 2685717 US2082501045  CONOCOPHILLIPS COM CONOCOPHILLIPS COM 2.254,454.19 28,100.0000 USD 1.236450053
United States 2818740 2818740 US8330341012  SNAP ON INC COM ﬁxl’jﬁ AO(’;\IRIIID\IC COM SMURFIT 4131,126.84 20,700.0000 USD 1.236450052
United States 2829515 2820515  US2810201077  EDISON INTL COM EDISON INTL COM 4,879,194.25 85,500.0000 USD 1.236450054
United States 2842040 2842040  US8574771031  STATE STR CORP COM STATE STR CORP COM 1,168,136.14 19100.0000 USD 1.236450057
United States 2842255 2842255  US8552441094  STARBUCKS CORP COM STARBUCKS CORP COM 18,056,105.01 214,400.0000 USD 1.236450053
United States 2849472 2849472 US8581191009  STEEL DYNAMICS INCCOM  STEEL DYNAMICS INC COM 23,655,320.27 258700.0000 USD 1.236450053
United States 2852533 2852533 US74460D1090  PUBLIC STORAGE PUBLIC STORAGE 6,790,983.57 27.800.0000 USD 1.236450053
United States 2853688 2853688 US8636671013  STRYKER CORP COMMON  STRYKER CORP COMMON 2,978,231.09 12,000.0000 USD 1.236450055
United States 2864280 2044545  US20030N1019  COMCAST CORP NEW-CLA  COMCAST CORP NEW-CL A 8,422,400.06 274700.0000 USD 1.236450053
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United States 2867719 2867719 Us8716071076 SYNOPSYS INC COM SYNOPSYS INC COM 6,024,528.02 19,300.0000 USD 1.236450054
United States 2868165 2868165 Us8718291078 SYSCO CORP COM SYSCO CORP COM 4,406,325.99 70,600.0000 USD 1.236450053
United States 2885409 2885409 UsS8825081040 rﬁgéngTRUMENTS TEXAS INSTRUMENTS INC COM 12,185,538.72 81,000.0000 USD 1.236450053
United States 2885937 2885937 Us8832031012 TEXTRON INC COM TEXTRON INC COM 1,704,429.57 29,842.0000 USD 1.236450055
United States 2886907 2886907 US8835561023 THERMO FISHER CORP THERMO FISHER CORP 8,711,693.59 18,700.0000 USD 1.236450053
United States 2900335 2900335 US8923561067 TRACTOR SUPPLY CO COM TRACTOR SUPPLY CO COM 6,214,970.02 32,700.0000 USD 1.236450052
United States 2909730 2909730 US9024941034 TYSON FOODS INCCL A TYSON FOODS INC CL A 997,733.79 20,800.0000 USD 1.236450058
United States  291150W 2692632 US02209S1033 ALTRIA GROUP INC COM ALTRIA GROUP INC COM 12,415,641.02 344,200.0000 USD 1.236450053
United States 2914734 2914734 US9078181081 UNION PAC CORP COM UNION PAC CORP COM 1,366,541.25 8,400.0000 USD 1.236450051
United States 2917766 2917766 US91324P1021 :JNNCI-I;:E(?HEALTH GROUP UNITEDHEALTH GROUP INC COM 19,789,949.41 51,800.0000 USD 1.236450053
United States 2923785 2923785 US9139031002 :JNN(;VERSAL HEALTH SVCS UNIVERSAL HEALTH SVCSINC CL B 1,038,058.92 10,100.0000 USD 1.236450050
United States 2931034 2931034 US92532F1003 YNERTEX i X L 5 VERTEX PHARMACEUTICALS INC COM 13,998,988.44 55,000.0000 USD 1.236450053
United States 2931205 2931205 US9291601097 VULCAN MATLS CO COM VULCAN MATLS CO COM 1,687,726.81 12,170.0000 USD 1.236450052
United States 2936921 2936921 US9311421039 WALMART INC COM WALMART INC COM 21,289,864.43 178,600.0000 USD 1.236450053
United States 2937667 2937667 US94106L1098 WASTE MGMT INC DEL COM  WASTE MGMT INC DEL COM 7,693,647.61 58,300.0000 USD 1.236450053
United States 2937689 2937689 US9418481035 WATERS CORP COM WATERS CORP COM 2,402,387.37 9,600.0000 USD 1.236450055
United States 2955733 2955733 US9297401088 WABTEC COM WABTEC COM 2,158,839.96 26,413.0000 USD 1.236450051
United States 2958936 2958936 US9621661043 WEYERHAEUSER CO WEYERHAEUSER CO 2,972,914.26 122,000.0000 USD 1.236450054
United States 2989301 2989301 US8725401090 TJX COS INC NEW COM TJX COS INC NEW COM 19,163,592.53 302,500.0000 USD 1.236450053
United States  3ATSDXW B5B2106 US34959E1091 FORTINET INC COM FORTINET INC COM 1,338,189.92 24,900.0000 USD 1.236450056
; LYONDELLBASELL LYONDELLBASELL INDUSTRIES
United States  3A22RSU B3SPXZ3 NL0009434992 INDUSTRIES NV COM USD0.01 CL 2,155,179.66 28,400.0000 USD 1.236450051
; EATON CORPORATION EATON CORPORATION PLC
United States  3A3WWXW B8KQN82 IEOO0B8KQN827 PLC COM COM USD0.01 7,288,148.82 52,600.0000 USD 1.236450053
United States  311275U 2212706 US60855R1005 m%L(I:%:‘AHEALTHCARE MOLINA HEALTHCARE INC COM 1,837,696.56 8,500.0000 USD 1.236450050
United States  312278U 2656423 US6795801009 (L)IINDEDOMINION FREIGHT IONLCDCDC?’\'X”NION FREIGHT LINE 3,279,200.80 11,900.0000 USD 1.236450052
United States  313814U 2195841 US1713401024 CHURCH & DWIGHT INC COM  CHURCH & DWIGHT INC COM 1,301,209.05 18,200.0000 USD 1.236450052
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United States 325182 2971029 US5018892084  LKQ CORP COM LKQ CORP COM 5,551,001.25 120,986.0000 USD 1.236450052
United States  331195U 2455965  US09062X1037 g'T%%EKN I EeLaLiel BIOGEN INC COMMON STOCK 2,248,534.02 10,000.0000 USD 1.236450052
United States  335905U 2871301  US46120E6023  INTUITIVE SURGICAL INC CO  INTUITIVE SURGICAL INC COM NEW 2.292,267.28 11,100.0000 USD 1.236450054
United States  3671682U 2310525  US79466L3024  SALESFORCE INC COM SALESFORCE INC COM 1292,668.47 8,000.0000 USD 1.236450057
United States  372070U BOZHWRO  US30225T1025  EXTRA SPACE STORAGE EXTRA SPACE STORAGE 1,400,705.14 10,700.0000 USD 1.236450054
United States  387480U BO3Q9D0  US57060D1081 m@RCKOEI\TAAXESS AILDES MARKETAXESS HLDGS INC COM 2.214,048.19 7,000.0000 USD 1.236450054
United States 388820 BOTSD70  US25754A2015  DOMINOS PIZZAINCCOM  DOMINOS PIZZA INC COM 2,134,239.06 8,000.0000 USD 1.236450054
United States 3920460 2563125  US29472R1086  EQTY. LIFESTYLE PROPS. EQTY. LIFESTYLE PROPS. 564,642.30 10,400.0000 USD 1.236450049
United States  4AYB75U BNGCOD3  US46982L1089  JACOBS SOLUTIONS INC JACOBS SOLUTIONS INC 1.254,397.62 13,200.0000 USD 1.236450049
United States  4A2EQGW  B65LWX6  US67103H1077 O REILLY AUTOMOTIVE INCN O REILLY AUTOMOTIVE INC NEW COM  13,662,750.84 19,900.0000 USD 1.236450053
United States 4A2PWUW  B44WZD7  US74340W1036  PROLOGIS PROLOGIS 1,926,605.92 19,100.0000 USD 1.236450055
United States  4A2WVNW  B3MC7D6  US34964C1062 :ﬂfg&“ﬁ SEANDS FORTUNE BRANDS INNOVATIONS INC 1278372.71 26,900.0000 USD 1.236450048
United States  4A3C34U B78C4Y8  US7185461040  PHILLIPS 66 COM PHILLIPS 66 COM 1,458,895.97 17,800.0000 USD 1.236450054
United States  4A4BGFW  B94QOV0  US8725001040  T-MOBILE US INC COM T-MOBILE US INC COM 4,917,578.34 42,000.0000 USD 1.236450052
United States  4ASNGXU  BTGQCX1 — US22822V1017  CROWN CASTLE INC CROWN CASTLE INC 1,387,606.57 12,821.0000 USD 1.236450052
United States  4A5PK1U BVFTFO3  US46284V1017  IRON MOUNTAIN IRON MOUNTAIN 641,635.30 15,000.0000 USD 1.236450047
United States  4A5QEXU BTN1Y11  IEOOBTNTY115 g"TEgCTRON'C PLCCOMMON /e 5 TRONIC PLC COMMON STOCK 2,790,190.27 42,835.0000 USD 1.236450049
United States  4A6CVCU  BDB6Q21  1E00BDB6Q211  WILLIS TOWERS WATSON WILLIS TOWERS WATSON PLC COM 1,428107.83 7,600.0000 USD 1.236450054
PLC USD0.00030
United States  4A6MNTU  BYT3MK1  US3495001088  FORTIVE CORP COM FORTIVE CORP COM 4,051,134.12 73,500.0000 USD 1.236450054
United States  4ASFBKU BHKD3S6  US24703L2025  DELL TECHNOLOGIES INC CL  DELL TECHNOLOGIES INC CL C 1,507,826.38 46,400.0000 USD 1.236450051
United States  4A8PJUU BK73B42  US22052L1044  CORTEVA INC COM CORTEVA INC COM 3,540,016.83 72,600.0000 USD 1.236450055
United States  4036571X 2502247  US5128071082  LAM RESH CORP COM LAM RESH CORP COM 3,150,720.04 7,354.0000 USD 1.236450052
United States 407000 B01Z7J1  US6098391054 m%NC%L'TH'C Ph B MONOLITHIC PWR SYS INC COM 1.213,150.50 3,000.0000 USD 1.236450054
United States  4647166U BOJ7D57  US03076C1062  AMERIPRISE FINL INC COM  AMERIPRISE FINL INC COM 1,263,151.71 5100.0000 USD 1.236450055
United States ~ 470399U 2116228  US12541w2008  C HROBINSON WORLDWIDE ~ C H ROBINSON WORLDWIDE INC 9,564,988.07 119,100.0000 USD 1.236450053

IN
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United States  477881U 2831811 US00206R1023 AT&T INC COM AT&T INC COM 18,469,976.97 1,188,200.0000 USD 1.236450053
United States  492646U BOX7DZ3 US1696561059 g::fl?;rl\:j et CHIPOTLE MEXICAN GRILL INC COM 3,451,413.17 2,500.0000 USD 1.236450054
United States  5AXEGUU BL59CR9 US3696043013 SSTAE::Q\I,'VELEC 9y GENERAL ELEC CO COM NEW 6,439,252.42 83,300.0000 USD 1.236450054
United States  5A1R64U B570P91 US5218652049 LEAR CORP COM NEW LEAR CORP COM NEW 1,026,026.89 9,100.0000 USD 1.236450049
United States  5A2KSRW B40SSC9 US4464131063 :}I\IUDNSTIINGTON INGALLS HUNTINGTON INGALLS INDS INC COM 2,745,734.85 16,400.0000 USD 1.236450052
United States  5A2MC8W 2297907 US1729674242 CITIGROUP INC COM NEW CITIGROUP INC COM NEW 901,991.96 23,800.0000 USD 1.236450050
United States  5A2XN6U B3P2CN8 US98419M1009  XYLEM INC COM XYLEM INC COM 5,214,664.34 61,600.0000 USD 1.236450053
United States  5A5BWPU BN33VM5  US0404131064 ARISTA NETWORKS INC COM  ARISTA NETWORKS INC COM 3,175,639.80 23,400.0000 USD 1.236450052
. HEWLETT PACKARD HEWLETT PACKARD ENTERPRISE
United States  5A68SFU BYVYWSO  US42824C1099 ENTERPRIS CO COM 4,904,304.85 380,900.0000 USD 1.236450054
United States  5A7KMUU BYWHO073  US9256521090 VICI PROPS. VICI PROPS. 1,318,694.60 50,000.0000 USD 1.236450049
United States  5A7TC9U BDRXDB4  US09857L1089 BOOKING HLDGS INC COM BOOKING HLDGS INC COM 13,523,714.09 6,300.0000 USD 1.236450053
United States  559306U B121557 US57636Q1040 MASTERCARD INC MASTERCARD INC 12,929,013.96 44,000.0000 USD 1.236450053
United States  597409W BTHMF22  US3364331070 FIRST SOLAR INC COM FIRST SOLAR INC COM 2,391,012.88 13,600.0000 USD 1.236450054
United States  598486U 2326618 US30231G1022 EXXON MOBIL CORP COM EXXON MOBIL CORP COM 13,859,636.27 156,400.0000 USD 1.236450053
United States  598489U 2326618 US30231G1022 EXXON MOBIL CORP COM EXXON MOBIL CORP COM 974,782.60 11,000.0000 USD 1.236450058
United States  6A2ESAW B5BKPQ4 US6200763075 MOTOROLA SOLUTIONS INC  MOTOROLA SOLUTIONS INC 7,261,781.40 31,400.0000 USD 1.236450053
United States  6A4LHOU BDV82B8 US5253271028 LEIDOS HLDGS INC COM LEIDOS HLDGS INC COM 1,711,723.00 23,000.0000 USD 1.236450055
United States  6A8ULSU BK6YKG1 US37959E1029 GLOBE LIFE INC COM GLOBE LIFEINC COM 1,058,772.25 11,900.0000 USD 1.236450051
United States  6A9DJ5U BK531S8 Us68902V1070 Ol SRORCBHLBEE DR OTIS WORLDWIDE CORP COM 6,423,229.13 94,200.0000 USD 1.236450053
coMUu usDO0.01 Wi
United States  640408U 2965107 US6311031081 NASDAQ INC NASDAQ INC 1,971,280.59 44,600.0000 USD 1.236450055
United States  641717U 2769503 US89417E1091 TRAVELERS COS INC COM TRAVELERS COS INC COM 3,063,382.13 22,100.0000 USD 1.236450053
United States  645898U B1VP7R6 US11133T1034 ESESDRIDGE FINANCIAL BROADRIDGE FINANCIAL SOLUTIONS 2,592,439.41 21,883.0000 USD 1.236450051
United States  676523U B1Z77F6 US0640581007 gg:g NEW YORK MELLON BANK NEW YORK MELLON CORP COM 1,363,138.76 37,100.0000 USD 1.236450055
United States  683573W B23FN39 US5500211090 IL#(IE%LEMON ATHLETICA LULULEMON ATHLETICA INC COM 2,060,625.09 7,000.0000 USD 1.236450054
United States  686119W B23SN61 US9285634021 VMWARE INC CL A COM VMWARE INC CL A COM 1,767,175.57 17,504.0000 USD 1.236450051
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. SEAGATE TECHNOLOGY SEAGATE TECHNOLOGY
United States  7AXBUKU BKVD2N4 IEOOBKVD2N49 HOLDIN HOLDINGS PLC 1,085,227.82 20,300.0000 USD 1.236450057
United States  7AYLSDU BL6JPG8 US36266G1076 GE HLTHCR. TECHS. GE HLTHCR. TECHS. 3,575,896.16 53,900.0000 USD 1.236450053
. AMERICAN INTERNATIONAL  AMERICAN INTERNATIONAL
United States  7A1K27U 2027342 Us0268747849 GR GROUP INC COM NEW 814,266.61 20,000.0000 USD 1.236450056
United States  7A15JQW 2575818 Us00507v1098 ACTIVISION BLIZZARD INCC  ACTIVISION BLIZZARD INC COM 2,089,782.76 30,200.0000 USD 1.236450053
United States  7A2CJUU B665KZ5 US37045V1008 GENERAL MTRS CO COM GENERAL MTRS CO COM 3,379,109.40 114,000.0000 USD 1.236450053
. GARMIN LTD
United States  7A25ESU B3Z5T14 CHO0114405324 COMMON STOCK GARMIN LTD COMMON STOCK 1,468,737.05 18,000.0000 USD 1.236450050
United States  7A3FS3W B7TL820 US30303M1027 META PLATFORMS INC META PLATFORMS INC 3,924,364.75 22,900.0000 USD 1.236450053
United States  7A3RAQU B8CKKO03 US6092071058 MONDELEZ INTL INC COM MONDELEZ INTL INC COM 7,783,670.66 138,000.0000 USD 1.236450053
United States  7A5HDUU BQZJ0Q9 US49338L1035 :('\FJSIGHT TECHNOLOGIES KEYSIGHT TECHNOLOGIES INC COM 5,953,870.91 45,600.0000 USD 1.236450052
United States  7A5LZ3U BSPHGL4 US0367521038 ELEVANCE HEALTH INC ELEVANCE HEALTH INC 14,384,211.44 38,700.0000 USD 1.236450053
. CHARTER CHARTER COMMUNICATIONS
United States  7A6LCAU BZ6VT82 US16119P1084 COMMUNICATIONS IN INC NEW CL A 1,358,588.64 4,700.0000 USD 1.236450056
United States  7A67JKU BYVY8GO US02079K3059 ALPHABET INCCL A ALPHABET INC CL A 13,053,387.77 155,700.0000 USD 1.236450053
United States  7A7MA2U BDR73G1 US46266C1053 IQVIA HLDGS INC COM IQVIA HLDGS INC COM 2,507,571.27 15,607.0000 USD 1.236450050
United States  7A8SMCU BKODTNS US5024311095 :"\?EARRIS [ECLNBEOCES L3HARRIS TECHNOLOGIES INC COM 2,047,286.09 12,900.0000 USD 1.236450053
United States  7A9CZEU BL5GZ82 US45687V1061 INGERSOLL RAND INC COM INGERSOLL RAND INC COM 1,514,099.17 32,200.0000 USD 1.236450055
United States  714797U B28TS42 US90384S3031 ULTA BEAUTY INC COM ULTA BEAUTY INC COM 2,117,442.59 4,800.0000 USD 1.236450051
United States  721229W B2972D2 US55354G1004 MSCIINC COMMON MSCI INC COMMON 5,5615,234.50 12,200.0000 USD 1.236450054
United States  741779U B2PKRQ3 US7181721090 ngISPTMORRIS INTL PHILIP MORRIS INTL COM STK NPV 9,071,606.55 115,397.0000 USD 1.236450053
United States  749459U 2272476 US2567461080 DOLLAR TREEINC COM STK  DOLLARTREE INC COM STK 1,949,639.61 16,800.0000 USD 1.236450053
United States  752010U B2PZN04 US92826C8394 VISAINC COMCL A VISAINC COMCL A 19,503,084.61 107,000.0000 USD 1.236450053
United States  8A2XLQU B6WVMH3  US12504L1098 CBRE GROUP INC CBRE GROUP INC 3,155,006.54 53,600.0000 USD 1.236450052
United States  8A3MRTU B826YT8 US92936U1097 WP CAREY WP CAREY 1,258,718.86 20,100.0000 USD 1.236450054
United States  8A3WZ8W B92SR70 US00287Y1091 ABBVIE INC COM ABBVIE INC COM 12,821,654.19 99,500.0000 USD 1.236450053
United States  8A68MPU BYX4D52 US40434L1052 HP INC COM HP INC COM 2,217,926.22 93,500.0000 USD 1.236450056
. ROYALTY PHARMA ROYALTY PHARMA PLC COM
United States  8A9KP6U BMVP7Y0  GBOOBMVP7Y09 PLC COM US USDO0.0007 CLASS A 1,503,200.23 51,600.0000 USD 1.236450052
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Brazil 0A1101W  B2QV968  BRHYPEACNORO HYPERA SA HYPERA SA 4,969,533.10 826,600.0000 BRL 6.269110874
. BANCO BRADESCO S A BANCO BRADESCO S A SPONSORED
Brazil 344524U BOOFSKO  US0594603030  Dancol B0 BRADESCO S A ST 7,541114.93 3,572,495.0000 USD 1.236450054
Brazil 346847W  BOOFMS6  BRBBDCACNOR1 —galCO BRADESCO SA BANCO BRADESCO SA COM NPV 1756,024.71 929,790.0000 BRL 6.269110887
. BB SEGURIDADE BB SEGURIDADE PARTICIPACOES SA

Brazil 7A4A680  BINISQD  BRBBSEACNORS ~BESECURIDA B S 8,273,334.92 1,505,400.0000 BRL 6.260110884

China 0AGXYTU ~ BDSCPPT  CNET00001QQ5 oo GROUP COLTD MIDEA GROUP CO LTD A CNY1 2.271813.07 358,486.0000 CNH 8.491073454
. CHINA RESOURCES MIXC CHINA RESOURCES MIXC LIFEST

China 0AVSAU  BMXWXT6 KYG2122G1064  CHI SN RESOURCES ! 471933078 1111,800.0000 HKD 9.706071083

China OASXWPU  BLDAQDO  CNE1000048Kg  HAIER SMARTHOME CO HAIER SMART HOME CO LTD-H 13,248,732.56 5206,200.0000 HKD 9.706071090

China 1ASTGPU  BP3R2V7  CNEOO0DOOJP5  INNER MONGOLIA YILI INDS. \NER MONGOLIAYILIINDS. GP 9,930,364.65 2,898,210.0000 CNH 8.491073439

CO. LT 'ACNY1 (ST

. TENCENT HLDGS LIMITED ~ TENCENT HLDGS LIMITED

China 1A5961U BMMV2KS  KYGB75721634  LENI o aroee 41,420,330.96 1,042,065.0000 HKD 9.706071095

China 1A8GTNU  BD6QWJ5  CNET00001ZF9  WUXILEAD INTELLIG A CNy1 WUXILEAD INTELLIG A CNY1 5873,361.11 1232,299.0000 CNH 8.491073446

STOCK CONNECT

. PING AN PING AN INSURANCE(GROUP)CO.0F

China 2ASNDMU  BPSR284  CNEOOOOOTRB4 UGBS r oo ioye ohINA (STOOK CON 4,629,833.58 862,300.0000 CNH 8.491073450
A CHINA MERCHANTS CHINA MERCHANTS BANK

China 2A63NYU  BP3R273  CNE000001B33  CpihA M ACNY1(STOCK CONNECT LINE) 2,903,460.46 719,600.0000 CNH 8.491073439
‘ FOCUS MEDIA FOCUS MEDIA INFORMATION

China 2A71JBU  BDSCNDS ~CNEODDOOTKKZ — [OUNS MEDIA NI 6,762,426 25 8,370,300.0000 CNH 8.491073454

China 2A85TLU BYVWOF7  US7223041028  PDD HOLDINGS INC PDD HOLDINGS INC 9,786,614.89 150,450.0000 USD 1.236450053
. NARI TECHNOLOGY NARI TECHNOLOGY CO LTD

China 4ASTKVU  BP3RA44  CNEODDOOTG38  NaniTEC NGNY1 (STOCK CONNECT) 7.247,443.09 2.270,796.0000 CNH 8.491073446
. " CHINA JUSHI CO LTD 'ACNY1

China AATXHUU  BPSRDWS  CNEOODDOOYM1  CHINAJUSHICOLTD'ACNY (1T S0S PO 1 4,425977.85 2,572,300.0000 CNH 8.491073441
. ... HUAXIN CEMENT CO LTD 'ACNY1

China SASSLMU  BPSRD36  CNEOODOOODCS  HUAXIN CEMENT COLTD'AC (Ll CENERTS 2114,671.82 1154716.0000 CNH 8.491073466
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POSTAL SAVINGS

POSTAL SAVINGS BANK OF CHINA

China 6A6TCJU BD8GL18 CNE1000029W3 BANK OF CH (LOCAL 1658) 6,352,312.21 13,230,900.0000 HKD 9.706071100

China 6A6X94U BD5CMC7  CNE100000L55 YANTAI JEREH OILFIELD SER éﬁgﬂé&%ﬁﬁﬁH(SOILFIELD SERVICES 6,185,960.37 1,854,712.0000 CNH 8.491073452
) YTO EXPRESS GROUP YTO EXPRESS GROUP CO LTD ‘A

China 6A7CVEU BYW5QJ1 CNEO000012J8 CO LTD CNY1 (STOCKCONNECT LI 4,075,197.07 1,888,799.0000 CNH 8.491073451

China 6A9KJIMU BM93SF4 KYG6427A1022 NETEASE INC COMSTK NETEASE INC COMSTK 12,746,352.14 896,500.0000 HKD 9.706071095

China 606081U 6536651 CNE100000296 .?_IY(?NCOMPANY LIMITED BYD COMPANY LIMITED 'H'CNY1 4,742,887.16 200,500.0000 HKD 9.706071096
. GEELY AUTOMOBILE GEELY AUTOMOBILE HOLDINGS

China 610785U 6531827 KYG3777B1032 HOLDINGS LIMITED HKD0.02 2,033,512.82 1,954,200.0000 HKD 9.706071089
) CHINA MERCHANTS CHINA MERCHANTS BANK CO

China 617234W B1DYPZ5 CNE1000002M1 BANK CO L LTD 'H'CNY1 8,162,025.44 1,975,591.0000 HKD 9.706071108
. CHINA OVERSEAS CHINA OVERSEAS LAND &

China 6192150 6192150 HK0688002218 LAND & INV INVESTMNTS NPV 3,709,733.39 1,899,100.0000 HKD 9.706071089
. CHINA RESOURCES CHINA RESOURCES LAND

China 6193766 6193766 KYG2108Y1052 LAND ORD ORD HKD0.10 4,237,986.68 1,149,000.0000 HKD 9.706071086

China 7A9642U BK6YZP5 KYG017191142 QBIEI)AIEI?;?_$8UP ALIBABA GROUP HOLDING LTD 18,879,740.13 1,827,000.0000 HKD 9.706071095
. SHENZHEN YUTO SHENZHEN YUTO PACKAGING

China 8A8QY6U BD6QWS4  CNE100002H00 PACKAGING T TECHNOLOGY A CNY1 (STOCK C 5,354,382.10 1,633,649.0000 CNH 8.491073449

CR;L%?ZI:\ 012338W 0649317 IE0006493179 NORTHERN TST. GBL. INC NORTHERN TST. GBL. US DOLLAR INC 12,903,877.49 15,955,000.0000 USD 1.236450052

g:}?g; 3A4XREU B7Y8R85 IE00B7Y8R850 NTGF EUR LIQUIDITY VNAV A NTGF EUR LIQUIDITY VNAV A 23,507.96 27,845.1000 EUR 1.138064387

Hong Kong CCTHKD 0 0 CURRENCY CONTRACT -HKD CURRENCY CONTRACT - HKD .00 11,450,000.0000 HKD 1.000000000

Hong Kong 3A2AG2W B4TX8S1 HK0000069689 AlA GROUP LIMITED NPV AlA GROUP LIMITED NPV 19,212,443.97 2,257,595.0000 HKD 9.706071091

HONG KONG EXCHANGES HONG KONG EXCHANGES &

Hong Kong 5ATTNYW 6267359 HK0388045442 & CLE CLEARING NPV 12,975,789.98 361,700.0000 HKD 9.706071106

Hong Kong 610710W BOSNXN7 KYG9828G1082 XINYI GLASS HLDGS HKDO0.1 ~ XINYI GLASS HLDGS HKDO.1 2,711,504.60 1,871,839.0000 HKD 9.706071079

India 4A927VU BK1N461 INEO40A01034 HDFC BANK LTD INR1 HDFC BANK LTD INRT1 35,807,646.52 2,261,391.0000 INR 101.614556455
. HOUSING DEVELOPMENT HOUSING DEVELOPMENT

India 6A27TQW 6171900 INEOO1A01036 FINAN FINANCE CORP INR2 8,094,395.87 313,098.0000 INR 101.614556477

India 602020W 6205122 INEOOSAO01021 INFOSYS LTD INFOSYS LTD 13,166,459.75 938,419.0000 INR 101.614556529

Indonesia CCTIDR 0 0 CURRENCY CONTRACT -IDR  CURRENCY CONTRACT - IDR .00 4,744,714,907.0000 |DR 1.000000000
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TELKOM INDONESIA

TELKOM INDONESIA (PERSERO)

Indonesia 1A4KLGW BD4T6W7  1D1000129000 (PERSERO TBK IDRSO 4,506,568.28 20,579,200.0000 DR 18539.950318323
. BANK MANDIRI
Indonesia 607224W 6651048  ID1000095003 PERSERO TBK BANK MANDIRI PERSERO TBK PT 11,276,389.31 20,248,300.0000 DR 18539.950328259
Ireland 010572W 0648961 IE0006492544 NORTHERN TST. GBL. INC NORTHERN TST. GBL. STG. INC 11,901,000.00 11,901,000.0000 GBP Base Curr
Russian 8AY1E1U 0 0 ALROSA PJSC ALROSA PJSC .00 6,230,970.0000 RUB 1.000000000
Federation
Russian
! 8AYSU7U 0 0 LUKOIL PJSC LUKOIL PJSC .00 232,107.0000 RUB 1.000000000
Federation
Singapore 601377X 6175203  SG1L01001701  DBS GROUP HLDGS LTD NPV DBS GROUP HLDGS LTD NPV 7,333,312.51 365,315.0000 SGD 1.643922167
South Africa 6622691 6622601  ZAE000015889  NASPERS N ZAR0.02 NASPERS N ZAR0.02 15,113,468.73 100,686.0000 ZAR 21.937715053
. TAIWAN SEMICONDUCTOR  TAIWAN SEMICONDUCTOR
Taiwan 2113382 2113382 US8740391003 o) MANUFACTURING SPON ADS EACH R 20,432,260.20 271,621.0000 USD 1.236450053
. CHAILEASE HOLDING CHAILEASE HOLDING COMPANY
Taiwan 4A33CHU B58J1S8  KYG202881093  Jovors LIMITED TWD10 4,164,203.75 703,000.0000 TWD 37.646813030
Taiwan 5A35FEU B6RV676  KYG6892A1085 E‘f‘g?DE UESLOE]ES PARADE TECHNOLOGIES LTD TWD10 2,761,189.91 99,000.0000 TWD 37.646812951
Taiwan 6005214 6005214  TW0002345006 égggﬂ.’;'NTECHNOLOGY ACCTON TECHNOLOGY CORP TWD10 8,869,276.67 1,050,000.0000 TWD 37.646812988
Taiwan 604207U 6372480  TWO0002454006  MEDIATEK INC TWD10 MEDIATEK INC TWD10 17,642,130.83 845,000.0000 TWD 37.646812968
Taiwan 616234U 6316121  TW0002383007  ELITE MATERIAL COTWD10  ELITE MATERIAL CO TWD10 5,370,733.51 1,114,000.0000 TWD 37.646813009
. TAIWAN SEMICONDUCTOR  TAIWAN SEMICONDUCTOR
Taiwan 6889106 6889106 TWO0002330008 iy MANUFAGTURING TWD10 2330 49,793,351.72 3,517,000.0000 TWD 37.646812971
. THAI BEVERAGE PUBLIC THAI BEVERAGE PUBLIC
Thailand 615635W BISF664  TH0902010014 oo COMPANY LTD THB 4,865,677.44 12,696,500.0000 SGD 1.643922168
United States  CCTUSD 0 0 CURRENCY CONTRACT -USD  CURRENCY CONTRACT - USD .00 1,031,872.1100 USD 1.000000000
Brazil 6A34V7W  B7FQV64  BRRADLACNORO gg'h’; RESGAS'L 2 RAIA DROGASIL SA COM NPV 420178116 1,077,800.0000 BRL 6.269110886
China 609269W BOTFLR7  CNE1000003X6 gkNOGU’;":_I'NSURANCE PING AN INSURANCE GROUP H CNY1 12,533,614.15 2,383,000.0000 HKD 9.706071097
China 678075W BIYVKNS  KYG040111059 ~ ANTA SPORTS ANTA SPORTS PRODUCTS HKD0.10 5,501,463.93 468,400.0000 HKD 9.706071094
PRODUCTS HKDO : U 1LA0S. e :
China 7A9VUS5U BL6BOPT  KYGO70081173  WUXI BIOLOGICS (CAYMAN)| VUXIBIOLOGICS (CAYMAN) 3,616,463.31 723,000.0000 HKD 9.706071086
INC USD0.0000083
China 8A71BMU BD5CKV2  CNE100000Y84  BY-HEALTH CO. LTD. BY-HEALTH CO. LTD. 4,967,116.41 1,977,316.0000 CNH 8.491073451
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China 8A88RXU BGJW376  KYG596691041  MEITUAN-CLASS B 144A MEITUAN-CLASS B 144A 10,196,306.53 690,140.0000 HKD 9.706071085

HongKong  609238U B0190C7  HK0669013440 |TNE§L|J-|STTRrg:éCco TECHTRONIC INDUSTRIES CO NPV 4,993,081.08 571,500.0000 HKD 9.706071100

India 3A28PYW 6135661  INE237A01028 ggLACKO'\&AS';"E'DRA KOTAK MAHINDRA BAN COMSTK 4,202,487.04 246,342.0000 INR 101.614556436

India 6A5MXJU BSZ2BY7  INEO90A01021  ICICI BANK LIMITED INR2 ICICI BANK LIMITED INR2 5,780,247.31 669,811.0000 INR 101.614556401

India 608773W 6741251  INE376G01013  BIOCON LTD INR5 BIOCON LTD INR5 2,466,705.96 1,216,468.0000 INR 101.614556380

India 609554W BOTNPJ1  INE467B01029 E'EECIECE’QSULTANCY TATA CONSULTANCY SERVICES INR1 6,893,763.29 218,676.0000 INR 101.614556429
. RELIANCE INDUSTRIES RELIANCE INDUSTRIES INR10

India 6099626 6099626  INE02A01018 oo T 00PC DEMAT 19,987,796.72 871,808.0000 INR 101.614556457

India 6128605 6128605  INE239A01016  NESTLE INDIA INR10 NESTLE INDIA INR10 4,431,182.85 229450000 INR 101.614556529

India 643429U B1S34K5  INE196A01026  MARICO LTD INRT MARICO LTD INR1 4,718,224.39 1,003,538.0000 INR 101.614556558
. TORRENT

India 7A12THU BOXPSBS  INEG85A01028  puhorty e i) 1 TORRENT PHARMACEUTICAL INR5 5,864,545.65 388,616.0000 INR 101.614556409

Indonesia 740056 W BO1CTP6  ID1000109507  BANK CENTRAL ASIATBK PT BANK CENTRAL ASIA TBK PT 19,845,380.98 42,169,900.0000 DR 18539.950326898
. WAL-MART DE MEXICO WAL-MART DE MEXICO SAB

Mexico 5A5SCPU BWIYVH8  MXOTWA000038 g, ppv DE GV COM NPV 10,868,076.21 3,369,910.0000 MXN 22.325342160

o GUARANTY TRUST GUARANTY TRUST HOLDING

Nigeria 1AXEPUU BLROKST ~ NGGTCO000002 e s COMPANY PLC NGNO.50 1,844,760.31 41,704,347.0000 NGN 569.694361614

Portugal 667123W B1Y1SQ7  PTJMTOAE0001 ;(E;T,%NE'L'}"RO LTS JERONIMO MARTINS SGPS EURT 9,598,908.11 505,281.0000 EUR 1.138064361

Russian 0AY1Z2U 0 0 IOHEDL 2.0 b8 MOSCOW EXCHANGE MICEX-RTS .00 5,085,440.0000 RUB 1.000000000

Federation MICEX-RTS

South Africa  603611W 6177878  ZAE000022331 ELSR%OS’OERY HlsdhEy DISCOVERY LIMITED ZARO0.001 3,231,731.21 508,403.0000 ZAR 21.937715062

Switzerland  7A5SALU BN574F9  JEOOBN574F90 ‘(')VI'QEZGAI‘B'R AlHNES S HE WIZZ AIR HLDGS PLC ORD GBP0.0001 4,041,288.09 135,933.0000 GBP Base Curr

Taiwan 5A2NTFU BS6LHP5  TW0003105003 ‘(’:Vc')gg'iM'CONDUCTORS WIN SEMICONDUCTORS CORP TWD10 4,587,851.84 949,000.0000 TWD 37.646812971
‘ HOME PRODUCT CENTER HOME PRODUCT CENTER PLC

Thailand 605493W 6418533  TH0661010015 o nir THB1(ALIEN MARKET) 4,538,751.68 13,419,600.0000 THB 42.280409588

Ei”n';ed‘f)m CCTGBP 0 0 CURRENCY CONTRACT - GBP CURRENCY CONTRACT - GBPCT - GBP .00 463.5600 GBP Base Curr

United States  582587U B1F76F9  US9598021098  WESTERN UNION CO WESTERN UNION CO 1,492,559.02 165,662.0000 USD 1.236450053
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United States  688051U B23X1H3 US58733R1023 MERCADOLIBRE INC COM MERCADOLIBRE INC COM 15,179,738.38 14,255.0000 USD 1.236450052

United States  8A38MYW B4473T8 US29414B1044 EPAM SYSTEMS INC EPAM SYSTEMS INC 5,360,272.49 22,190.0000 USD 1.236450053

Vietnam 714316W BTHMWH6  VNOOOOOOFPT1 \F/I;’\I'II')%C))(I)QOPOORATION FPT CORPORATION VND10000 3,686,285.13 1,352,160.0000 VND 29014.536937597

) PETROLEO BRASILEIRO PETROLEO BRASILEIRO SA

Brazil 2683410 2683410 US71654V1017 SA PE PETROBRAS SPONSORED 1,122,108.92 149,669.0000 USD 1.236450046

Brazil 3124595 2684532 BRPETRACNPR6 ~ PETROLEO BRASILEIRO 'PRF' PETROLEO BRASILEIRO 'PRF' 3,655,905.92 977,368.0000 BRL 6.269110887

Brazil 619050W BO2GKC7 BRSUZBACNORO  SUZANO SA COM NPV SUZANO SA COM NPV 4,464,095.71 672,900.0000 BRL 6.269110880

China 0A9KYLU BKPQZT6 KYG8208B1014 JD.COM INC USD0.00002 AC JD.COM INC USD0.00002 A CLASS 6,359,629.49 358,878.0000 HKD 9.706071099
. HANGZHOU TIGERMED HANGZHOU TIGERMED CONSULTING

China TA71CMU BD5CCKS CNET100001KV8 CONSULT CO LTD (STOCK CON 2,215,158.02 196,542.0000 CNH 8.491073444
. VIPSHOP HLDGS LTD VIPSHOP HLDGS LTD

China 3A3CDJU B3NOH17 US92763W1036 SPONSOR SPONSORED ADR 3,100,375.13 252,700.0000 USD 1.236450054

China 4AXDLZU BM91SHO  US48553T1060 KANZHUN LTD KANZHUN LTD SPONSORED ADS 2,659,394.12 172,700.0000 USD 1.236450053

SPONSORED ADS e T ’

. LONGI GREEN LONGI GREEN ENERGY

China 6A7VCAU BRTL411 CNET100001FR6 ENERGY TECHNO TECHNOLOGY CO LT 'ACNY1 (S 4,690,774.68 985,640.0000 CNH 8.491073458

China 609190W BO1B1L9 KYG210961051 g::gé%E”ENIU CHINA MENGNIU DAIRY CO HKDO.1 6,545,223.02 1,976,000.0000 HKD 9.706071097
) ZHONGSHENG GROUP ZHONGSHENG GROUP

China 7ATXUCW B633D97 KYG9894K1085 HOLDINGS HOLDINGS LIMITED HKD0.0001 2,561,118.68 644,000.0000 HKD 9.706071103
) KWEICHOW MOUTAI KWEICHOW MOUTAI'A'CNY1

China 7A5MKVU BP3R2F1 CNEOOOOO18R8 ACNY1(S (STOCK CONNECT) 8,102,111.28 37,800.0000 CNH 8.491073451
) HANGZHOU TIGERMED HANGZHOU TIGERMED

China 7A9NZNU BMZC7F8  CNE1000040M1 CONSULT CONSULTING CO LTD CNYTH 350,045.86 46,100.0000 HKD 9.706071088

Hungary 701272W 7320154 HU0000061726 OTP BANK NYRT HUF100 OTP BANK NYRT HUF100 2,738,774.98 119,267.0000 HUF 432.862863454

India 2A9PGOU BMWA4CV8  INE0O66A01021 EICHER MOTORS LTD EICHER MOTORS LTD 4,487,548.67 154,655.0000 [INR 101.614556440

India 4731146 4731146 US7594701077 RELIANCE INDS. 'GDR' RELIANCE INDS. 'GDR' 2,434,712.18 53,000.0000 USD 1.236450051

India 678443W 6261674 INEO30A01027 [l.ll_g?:\lJSTAN UNILEVER HINDUSTAN UNILEVER LTD INR1 6,499,604.22 257,990.0000 [INR 101.614556457

India 8A7TPVU BG1Sv45 INE545U01014 EI?V'I\II'?E'DAPNBR?NK BANDHAN BANK LIMITED INR10 2,273,814.67 1,186,102.0000 INR 101.614556471

Malaysia 6075745 6075745 MYL102300000 CIMB GROUP CIMB GROUP HOLDINGS 2,953,653.74 3,040,500.0000 MYR 5.455835855

HOLDINGS BERHA

BERHAD ORD MYR1
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Mexico 0AYSVWU BMVRB77  MX01AM050019  AMERICA MOVIL AMERICA MOVIL 2,669,511.16 3,145,000.0000 MXN 22325342164
. GRUPO FINANCIERO GRUPO FINANCIERO BANORTE

Mexico 209687X 2421041 MXPS70711014  pro o SABDECY 4,969,136.12 731,200.0000 MXN 22.325342142

Mexico 215135W 2488671  US1512908898  CEMEX SAB DE CV CEMEX SAB DE CV 8,475,830.28 1,898,540.0000 USD 1.236450053
. GRUPO MEXICO SAB GRUPO MEXICO SAB DE CV

Mexico 236169X 2643674  MXP370841019  prol’cr SERB'COM NPV 2,616,427.53 686,400.0000 M XN 22.325342184

Peru 208163U 2232878  BMG2519Y1084  CREDICORP LTD CREDICORP LTD 3,721,625.46 34,800.0000 USD 1.236450053

Russian 6AY1Z1U 0 0 YANDEX YANDEX .00 82,550.0000 USD 1.000000000

Federation

Egj:'rg?ion 7AY1Z1U 0 0 TCS GRP. HLDG. GDR TCS GRP. HLDG. ADR .00 105,902.0000 USD 1.000000000

Saudi Arabia  5A5LD7U BSHYYN1  SA13LO50IE10 gﬁg% NATIELESL LTS SAUDI NATIONAL BANK SAR10 4,988,189.89 504,940.0000 SAR 4.641262566

Saudi Arabia  727120U B12LZH9  SA0007879113 AL RAJHI BANK SAR10 AL RAJHI BANK SAR10 3,783,310.02 239,228.0000 SAR 4.641262569

South Africa  1A7T64U BFX05H3  ZAE000255915  ABSA GROUP LTD ZAR2 ABSA GROUP LTD ZAR2 2,638,354.95 318,404.0000 ZAR 21.937715060

South Africa  606389W 6563206  ZAE000042164  MTN GROUP LTD ZAR0.0001 MTN GROUP LTD ZAR0.0001 2,489,230.09 428,399.0000 ZAR 21.937715095

Taiwan 0A7VSAU BFXZDY1  TWO0003711008 ﬁg’igFNCGHE'gLOGY ASE TECHNOLOGY HOLDING CO LTD 5,531,344.71 1,851,000.0000 TWD 37.646812992

. NANYA TECHNOLOGY NANYA TECHNOLOGY

Taiwan 603015W 6283601  TW0002408002  oopooRaT CORPORATION TWD10 5,342,433.63 3,029,000.0000 TWD 37.646813009
. PTT EXPLORATION PTT EXPLORATION &

Thailand 606608W BI350L2  THO355010R16 ¢ pooninr PRODUCTION PUBLIC THB1(NVDR) 3,557,321.26 1,002,700.0000 THB 42.280409599

United 677529W BIYWOLO  GBOOB1xzss2o  ANGLO AMERICAN ANGLO AMERICAN USD0.54945 4,378,224.43 164,000.0000 ZAR 21.937715060

Kingdom USDO0.54945
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Factor Fund
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Equity Active Multi
Manager Fund

Global Active

Multi Manager
Fund

Investment Grade
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Multi Asset Credit
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Global Equity
Active Multi
Manager Fund

Global Active Emerging Market Bond Fund

Global Equity Global Ex UK .
Dividend Growth Passive Equity GEloltjiet‘l ll\/rI]chthle;crt]c()jr Equity Active
Factor Fund Fund quity IndexFu Broad Fund

ANGOLAN GOV. INTL. 8.00%

Equity Active
Targeted Fund

Global Sustainable Global Sustainable Global Sustainable

Equity Active
Thematic Fund

UK Equity Passive
Fund

Angola 2A9618U BKWCVZ5  XS2083302419 ANGOLAN GOV. INTL. 8.00% 26/11/2029 1,384,447.35 2,000,000.0000 USD 123.6450056
Angola 5AY3W1U BP2R4G7 XS2446175577 ANGOLAN GOV. INTL. 8.75% ,‘IAL\I/%E/LZAOI\;SOV INTL. 8.75% 4,094,382.94 6,000,000.0000 USD 123.6450053
Angola 7A7XJ7U BG205D7 XS1819680528 ANGOLAN GOV. INTL 9.375% le/%g/l'ﬁﬂgov INTL 9.375% 2,463,581.09 3,900,000.0000 USD 123.6450066
Argentina TA9QPFU BNC1788 US040114HT09 ARGENTINE REPUBLIC G STP ARGENTINE REPUBLIC G 6,670,695.98 31,731,451.0000 USD 123.6450052
STP 09/07/2035
Argentina 2AXKGLU BMDHK78  XS2385150508 PROVINCIA DE BUENOS STP PROVINCIA DE BUENOS 591,605.04 2,211,987.0000 EUR 113.8064349
STP 01/09/2037
Argentina 4A9RBPU BNC1852 US040114HV54 ARGENTINE REPUBLIC G STP ARGENTINE REPUBLIC G STP 9/7/2041 308,209.11 1,350,000.0000 USD 123.6450041
Argentina 5A9QRUU BMFXV04  XS2177363665 ARGENTINE REPUBLI 0.125% ARGENTINE REPUBLI 0.125% 9/7/2030 379,117.92 1,835,612.0000 EUR 113.8064372
Argentina 6A9RAUU BNC1841 UsS040114HU71 ARGENTINE REPUBLIC G STP ARGENTINE REPUBLIC 1,137,600.14 4,500,000.0000 USD 123.6450044
G STP 09/01/2038
; ARGENTINE REPUBLIC
Argentina 8A9QPGU BNC17Q6 US040114HW38  ARGENTINE REPUBLIC G STP G STP 09/07/2046 827,156.79 3,831,242.0000 USD 123.645005
Azerbaijan 6A7HBXU BF243X8 XS1678623734 REPUBLIC OF AZERBA 3.50% REP':,JBLIC OF AZERBA 672,026.63 976,000.0000 USD 123.6450045
3.50% 01/09/2032
Bahrain 0A8BT9U BGOYLL1 XS§1901860160 OIL & GAS HLDG. B 7.625% OIL & GAS HLDG. B 7.625% 07/11/2024 779,354.16 950,000.0000 USD 123.6450057
. o BAHRAIN GOV. INTL.
Bahrain TAX2HVU BN4N9T7 XS§2290957732 BAHRAIN GOV. INTL. 6.25% 6.25% 25/01/2051 51 484,159.39 767,000.0000 USD 123.6450046
Bahrain TA8BTOU BGOYLM2  XS1903485800 OIL & GAS HLDG. B 8.375% OIL & GAS HLDG. B 8.375% 07/11/2028 510,440.47 601,000.0000 USD 123.6450041
. o BAHRAIN GOV. INTL.
Bahrain 2A5GWVU BQSC1P1 XS1110833123 BAHRAIN GOV. INTL. 6.00% 6.00% 19/09/2044 2,742,140.56 4,388,000.0000 USD 123.6450053
) BAHRAIN GOVERNMEN BAHRAIN GOVERNMEN
Bahrain 4AXQ54U BP4DVH3  XS2408003064 5.625% 5.625% 18/05/2034 1,062,001.27 1,506,000.0000 USD 123.645005
. o BAHRAIN GOV. INTL.
Bahrain 8A7HK6U BF3FX74 XS§1675862103 BAHRAIN GOV. INTL. 7.50% 7.50% 20/09/2047 297,391.71 408,000.0000 USD 123.6450062
Benin 6AXFT5U BP48CR5 XS82366832496 BENIN GOVERNMENT | 4.95% BENIN GOVERNMENT 1,564,937.85 2,600,000.0000 EUR 113.8064364
14.95% 22/01/2035
Brazil TA8X25U BJXTN41 US86964WAH51T  SUZANO AUSTRIA 5.00% SUZANO AUSTRIA 5.00% 15/01/2030 539,245.40 700,000.0000 USD 123.645005
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RIO SMART LIGHTING SARL

Brazil 2AXQPOU 0 USL79820AAT0  RIO SMART LTG SARL12.25% 0 o028 LIOHTH 909,125.18 5983,628.9400 BRI 626.9110861
Brazil 2A5XA0U BZ0C9O14  US71647NAN93  PETROBRAS GBL. FIN 6.85% EEIOFESZBFfSS GBL. FIN 6.85% 646,348 81 910,000.0000 USD 123.6450053
0
Brazil 4A6DHQU  BYYCKCT — BRSTNCNTFIPS  BRAZIL NOTAS DO T 10.00% gmﬁ' /"2'5'2; ASDOT10.00% 7,492,069.11 4,874,700.0000 BRL 626.9110879
. RUMO LUXEMBOURG RUMO LUXEMBOURG SA

Brazil 4A9LF3U 0 USL79090AC78 &80 LY R 1070119098 556,561.10 748,000.0000 USD 123.645006

Brazil 6A7Q671U BFALY56  BRSTNCNTF1Q6 BRAZIL NOTAS DO T 10.00% 3%21' /LZB'SQT ASDOT10.00% 1,919,449 54 1,300,000.0000 BRI 626.9110887

Brazil BASKWWU  BJDS8N2  US71647NBD03  PETROBRAS GBL. FIN 6.90% fg;&?ggfgs GBL. FIN 6.90% 2,087,361.48 2,871,000.0000 USD 123.6450053

Brazil 8A9JZYU BMX3600  US71647NBH17  PETROBRAS GBL. FIN 5.60%  PETROBRAS GBL. FIN 5.60% 3/1/2031 772,198.36 1,000,000.0000 USD 123.6450053

Bulgaria JAYNZTU  BLONQS85  XS2579483319  BULGARIA GOV. INTL4.50%  BULGARIA GOV. INTL 4.50% 27/1/2033 550,541.81 650,000.0000 EUR 113.8064372

I(;?grr]':fs" 0ASPLVU BKSKJQD  USG11176AA54  BIOCEANICO SOV. CE 0.00%  BIOCEANICO SOV. CE 0.00% 05-JUN-34  3,058,126.17 5,666,933.4170  USD 123.6450062

Chile JASKNBU ~ BSSTXB6  USP37110AJ50  EMPRESA NACIONAL 4.375% gﬁgﬁ;ﬁzgm'om" 4.375% 1.105,665.36 1,400,000.0000 USD 123.6450057
. EMPRESA NACIONAL EMPRESA NACIONAL D 4.50%

Chile QATHZXU ~ BF3VLX4  USP37110AMBY L' oo 1528269.15 2,467,000.0000 USD 123.6450056
. EMPRESA DE EMPRESA DE TRANSPO 4.70%

Chile 2AOHNZU ~ BMB3F40  USP37466AS18  TMTRESADE e 951,361.93 1,339,000.0000 USD 123.6450049

Chile 2AO9TMU  BL3BPV2  USP3143NBH63  NACIONAL DEL COBRE 3.15% %?I/%QOL DEL COBRE 3.15% 795,267.46 1,097,000.0000 USD 123.6450055

Chile 4A9VSPU BMD0798  CL0002642776  BONOS DE LA TESORE 2.80% g%ﬁ'g/szgg;é\;'fsow 2.80% 1790,763.03 2,100,000,000.0000 CLP 97754.9775
. SINOPEC GROUP SINOPEC GROUP OVER 2.30%

China OAXIHGU ~ BN7PIM7  USGB2016AS83  onloree > Nyl 2173,096.68 3,120,000.0000 USD 123.645005

China 0A9RCTU BJUP5T27  XS2226808249  CNAC FINBRIDGE 3.70% CNAC FINBRIDGE 3.70% 22/09/2050 492,273.02 939,000.0000 USD 123.6450079

China 1A99QVU BKM3QY2  XS2100005771  FANTASIA HOLDING 10.875% gg;"&’j%‘;:OLD'NG 10.875% 113,414.67 1,400,000.0000 USD 123.6450036

0,
China JAXTDWU — BMOOJ4T  XS2276735326  SHIMAO GRP. HLDGS. 3.45% 18'1*/'(';’;’?2002?'3' HLDGS. 3.45% 107,336.14 1,000,000.0000 USD 123.6450076
China AAXKF1U BMHPCJ4  XS2385392936 0 SHIMAO GROUP HOLDINGS LTD 327,408.28 2,850,000.0000 USD 123.6450022

0.0% 1 0.0% 16/JAN/2027
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KAISA GROUP HOLDI 9.375%

China 5A7DWJU BYWST47  XS1627508094  KAISA GROUP HOLDI 9.375%  go/oc o) 398,240.44 4,100,000.0000 USD 123.645006
China 5A8TG1U BJV2FB3  XS2030334192  KAISA GROUP HOLD 10.875% §§)§¢,§§§3“P HOLD 10.875% 97,118.99 1,000,000.0000 USD 123.6450111
0,
China 6A9JL4U BMX8XH2  XS2181037230  FANTASIA HOLDING 11.875% E’?L\'OE%‘;;OLD'NG 11.875% 25221.18 300,000.0000 USD 123.6449994
0,
China JAOHVJU  BMZ7S38  USGS2016APA5  SINOPEC GRP. O/SEA 2.70% 13;’?8;5%50@, O/SEA2.70% 392,300.35 543,000.0000 USD 123.6450057
china 8A9CESU BL392C6  XS2106329134  KAISA GRP. HLDGS. 9.95% KAISA GRP. HLDGS. 9.95% 23/7/2025 48,565.91 500,000.0000 USD 123.6449952
. . COLOMBIA GOV. INTL 3.25%
Colombia 1AX9KXU BN7N9J4  US195325D751  COLOMBIA GOV.INTL3.25% o0 o0 o0 o000 901,827.42 1,500,000.0000 USD 123.6450045
Colombia 1AYPDXU 0 US195325EG61T  COLOMBIA GOV. INTL 7.50%  COLOMBIA GOV. INTL 7.50% 2/2/2034 2,331,837.49 2,938,000.0000 USD 123.6450059
Colombia 2A9KBDU BM8M272  US195325DT91  REPUBLIC OF COLOM 4.125% ?E/PO%?IZ_:)%?F COLOM 4.125% 2,181,317.59 4,386,000.0000 USD 123.6450055
Colombia 4A5P65U BVHFBK1  US195325CU73  COLOMBIA GOV. INTL 5.00% ?g/'b%%%'ffov' INTL 5.00% 3,991,227.94 7,073,000.0000 USD 123.6450046
. . REPUBLIC OF COLOM 4.125%

Colombia 8AX9RNU BN7N9PO  US195325EA91  REPUBLIC OF COLOM 4.125% o000 o' oo oot 939,952.55 1,800,000.0000 USD 123.6450057
Colombia 8A9J18U BM8HHM7 US195325DS19  REPUBLIC OF COLOM 3.125% ?E/POLL?'Z'B%?F COLOM 3.125% 1,696,799.91 2754,000.0000 USD 123.6450049
CostaRica  6A4BHFU B7YJDN5  USP3699PGE18  COSTARICA GOV.14.375%  COSTARICA GOV. | 4.375% 30/04/2025 869,767.91 1,100,000.0000 USD 123.6450046
Cote d'lvoire  OA5SAZU BW1YMO8  XS1196517434  IVORY COAST GOV. 6.375%  IVORY COAST GOV. 6.375% 3/3/2028 662,107.22 855,000.0000 USD 123.6450049
Cote d'lvoire  0A94C4U BMFTVD5  XS2064786911  IVORY COAST GOV. 6.875%  IVORY COAST GOV. 6.875% 17/10/2040 1,059,465.72 1,639,000.0000 EUR 113.806436
Dominican —,yy\isl;  BPP2FTO  USP3579ECP09  DOMINICAN REPUBLIC 5.50% DOMINICAN REPUBLIC 5.50% 829,172.37 1,090,000.0000 USD 123.6450055
Republic 22/02/2029
Dominican o0, pywy  BLzGSTA  USP3579EAY34  DOMINICAN REPUBLIC 7.45% DOMINICAN REPUBLIC 7.45% 468,870.66 604,000.0000 USD 123.6450067
Republic 30/4/2044
Dominican 5A5PU5U BVOL827  USP3579EBDS7  DOMINICAN REPUBLIC 5.50% DOMINICAN REPUBLIC 5.50% 3,603,936.22 4,513,000.0000 USD 123.6450055
Republic 27/1/2025

ini 0,
Dominican 5A5QNZU BVOL861  USP3579EBE60  DOMINICAN REPUBLIC 6.85% D OMINICAN REPUBLIC 6.85% 754,764.05 1,047,000.0000 USD 123.6450046
Republic 27/01/2045
Dominican 6AYPYMU BOXTZM2  USP3579ECR64  DOMINICAN REPUBLIC 7.05% D OMINICAN REPUBLIC 7.05% 369,531.71 450,000.0000 USD 123.6450056
Republic 03/02/2031
Dominican 6A9RNSU BJP8AG5  USP3579ECHS2  DOMINICAN REPUBLI 4.875% DOMINICAN REPUBLI 4.875% 267,438.60 390,000.0000 USD 123.6450047
Republic 23/09/2032
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Dominican 7A84B4U BF2WX32  USP3579ECB13  DOMINICAN REPUBLIC 6.00% DOMINICAN REPUBLIC 6.00% 487,101.27 618,000.0000 USD 123.6450057
Republic 19/07/2028
Dominican  g,0,yyiy  BJV2XCO  USP3579ECGO0  DOMINICAN REPUBLI 5.875% DOMINICAN REPUBLI5.875% 1,906,323.23 3,088,000.0000 USD 123.6450054
Republic 30/01/2060
Ecuador 2A0PUZU  BMGR2ZN5  XS2214239506  ECUADOR GOV. INTL.0.00%  ECUADOR GOV. INTL. 0.00% 31/7/2030  1,208,100.72 5,000,000.0000 USD 123.6450049
Ecuador 2A9PVBU ~ BMGR2GS  XS2214238447  CCUADORGOVERNMENTI  ECUADOR GOVERNMENT I STP 91447133 3,400,000.0000 USD 123.6450045

STP 31/07/2035
Ecuador AAOPURU  BMGR2C4  XS2214237807  ECUADOR GOV. INTL.BSTP  ECUADOR GOV. INTL. B STP 31/7/2030 375947.71 1,000,000.0000 USD 123.6450047
Ecuador 8AOPVMU  BMGR2K2  XS2214239175  ECUADOR GOV.INTL.BSTP  ECUADOR GOV, INTL. B STP 31/7/2040  4284313.55  17,700,000.0000 USD 123.6450053
Egypt 1A8JJMU  BGSGVS6  XS1953057061  EGYPT GOV. INTL.7.6003%  EGYPT GOV. INTL. 7.6003% 1/3/2029 1,968,152.29 3,500,000.0000 USD 123.6450051
Egypt 2A7TBPU BYWJDRO  XS1775617464  EGYPT GOV. INTL. 7.903% EGYPT GOV, INTL. 7.903% 21/02/2048 1,451,038.63 3,249,000.0000 USD 123.6450053
Egypt 5A7V72U BDGT2NS  XS1807305328  EGYPT GOV. INTL. 5.625% EGYPT GOV. INTL. 5.625% 16/4/2030 796,354.12 1,519,000.0000 EUR 113.8064363
Egypt JA73PMU  BD3THO9  XS1558078496  EGYPT GOV.INTL.B8.50%  EGYPT GOV. INTL. B 8.50% 31/01/2047 696,692.62 1,490,000.0000 USD 123.6450048
Egypt 8ABJJLU BGSGVT7  XS1953057491  EGYPT GOV. INTL. 8.7002%  EGYPT GOV. INTL. 8.7002% 1/3/2049 3232,525.27 6,856,000.0000 USD 123.645005
Egypt 8A9JRAU BMQCO8T  XS2176899701  EGYPT GOV. INTL. 8.875% EGYPT GOV. INTL. 8.875% 29/05/2050 474,099.22 1,000,000.0000 USD 123.6450046
ElSalvador ~ 1ASVVGU  BK971Y2  USP01012CA29  EL SALVADOR GOV. 7.1246% gg /%’?5\2’3'53(? RGOV. 7.1246% 483,273.10 1,316,000.0000 USD 123.6450062
ElSalvador  2A75DJU BYXQOYQ  USP01012BX31  EL SALVADOR GOV. 8.625% g; /%’;5\2’3\590 RGOV.8.625% 128,695.25 300,000.0000 USD 123.6450003
ElSalvador ~ 3A3WYOU  B92M6KS  USP01012AS54  EL SALVADOR GOV. 5.875% E(LJ /%/?5\2’9550 RGOV. 5.875% 93,715.85 150,000.0000 USD 123.6449988
ElSalvador  8A2MUHU  B63FAM3  USPO1012AR71  EL SALVADOR GOV. 7.625% (EHL /%’35\2’9‘?1“ GOV.7.625% 375949.16 1,000,000.0000 USD 123.6450064
EUROPE
COUNTRY
ENTRIES CCTEUR 0 0 CURRENCY CONTRACT-EUR  CURRENCY CONTRACT - EURO 00  76,027,008.8600 EUR 1
CREATED
FOR AIFMD

0,

Gabon TAXRSCU ~ BPDWT66  XS2407752711  REGS GABONESE (7.0% EE/(;NSO?/%B[?B"#ESE (REPUBLIC OF) 7.0% 1,108,868.08 1,800,000.0000 USD 123.6450054
Ghana 0ASKI7U BJIDLO7  XS1968714110  GHANA GOV.INTL.7.875%  GHANA GOV. INTL. 7.875% 26/03/2027 295,199.95 1,000,000.0000 USD 123.6450062
Ghana 2A81FIU BFZPZW1  XS1821416408  GHANA GOV.INTL.8.627%  GHANA GOV. INTL. 8.627% 16/06/2049 229,261.19 859,000.0000 USD 123.6450032
Ghana 4AXTX8U BMTRO53  XS2325747397  GHANA GOV. INTL.8.625%  GHANA GOV. INTL. 8.625% 07/04/2034 110,801.08 400,000.0000 USD 123.6450053
Ghana 4ABK99U BJVKJ15  XS1068714540  GHANA GOV.INTL.8.125%  GHANA GOV. INTL. 8.125% 26/03/2032 195,656.91 700,000.0000 USD 123.645008
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Ghana 4A81FHU BFSLPR4 XS1821416234 GHANA GOV. INTL. 7.625% GHANA GOV. INTL. 7.625% 16/05/2029 111,868.65 400,000.0000 USD 123.6450014
Ghana 5A9BLMU BKT5SY5 XS2115141751 GHANA GOV. INTL. 7.875% GHANA GOV. INTL. 7.875% 11/02/2035 334,829.54 1,200,000.0000 USD 123.6450041
o GHANA GOV. INTL. B
Ghana 6A8LEYU BJ1DJB4 XS1968714623 GHANA GOV. INTL. B 8.95% 8.95% 26/03/2051 270,936.95 1,000,000.0000 USD 123.6450047
Ghana 6A9BNQU BKT5SZ6 XS2115147287 GHANA GOV. INTL. B 8.75% GHAJ\IA GOV. INTL. B 326,479.02 1,205,000.0000 USD 123.6450053
8.75% 11/03/2061
Ghana 8A9BMBU BKT5SX4 XS2115122538 GHANA GOV. INTL. 6.375% GHANA GOV. INTL. 6.375% 11/02/2027 201,488.12 700,000.0000 USD 123.645004
GUATEMALA GOVERNME GUATEMALA GOVERNME
Guatemala 5AXMWDU BNG58X8 USP5015VANG66 4.65% 4.65% 07/10/2041 4,239,740.34 6,400,000.0000 USD 123.645006
Guatemala 8A6KAWU BYN4zZZ6 USP5015VAF33 GUATEMALA GOV. BD. 4.50% GUATEMALA GOV. BD. 4.50% 3/5/2026 1,185,087.98 1,500,000.0000 USD 123.6450053
HUNGARY GOVERNMENT HUNGARY GOVERNMENT
Hungary 0AYM12U BPXYFD1 XS2574267345 6.75% 6.75% 25/09/2052 1,003,032.84 1,200,000.0000 USD 123.6450048
MVM ENERGETIKA MVM ENERGETIKA ZR
Hungary TAXQ34U BP4DQF6 XS2407028435 7R 0.875% 0.875% 18/11/2027 1,090,948.68 1,591,000.0000 EUR 113.8064349
Hungary 2AYPLPU BPXYFH5 XS2574267261 HUNGARY GOV. INTL. 6.25% HUNGARY GOV. INTL. 6.25% 22/9/2032 4,203,576.19 5,100,000.0000 USD 123.6450054
o HUNGARY GOV. INTL.
Hungary 7AYJATU BP38H37 XS2558594391 HUNGARY GOV. INTL. 5.00% 5.00% 22/02/2027 1,235,263.59 1,397,000.0000 EUR 113.8064374
Indonesia TA8UEBU BK61GV9 US69370RAE71 PERTAMINA PERSERO 4.70% PERTAMINA PERSERO 355,331.67 534,000.0000 USD 123.6450058
4.70% 30/07/2049
Indonesia 3A3EY2U B76MX65  USY7138AAD29 PERTAMINA PERSERO 6.00% PERIAMINA PERSERO 1,736,807.43 2,191,000.0000 USD 123.6450057
6.00% 03/05/2042
Indonesia 4AXKWS5U BMHSZW7 US455780DG84 INDONESIA GOV. INT 3.20% IND(?,NESIA GOV.INT 782,389.97 1,395,000.0000 USD 123.6450056
3.20% 23/09/2061
Indonesia 4A9BW4U BKBP1Z5 US69370RAJ68 PERTAMINA PERSERO 4.15% PERIAMINA PERSERO 417,435.77 700,000.0000 USD 123.6450057
4.15% 25/02/2060
. o INDONESIA GOV. INT
Indonesia 5AXKE9U BMHTOS1  XS2387734317 INDONESIA GOV. INT 1.30% 1.30% 23/03/2034 513,151.99 800,000.0000 EUR 113.8064368
. PERTAMINA PERSERO PERTAMINA PERSERO
Indonesia 6A4CN3U B99BSP7 USY7138AAF76 5.625% 5.625% 20/5/2043 2,726,660.43 3,586,000.0000 USD 123.6450056
Indonesia 6A95PVU BKPHV02  XS2069959398 INDONESIA GOV. INT 1.40% lNDOONESIA GOV INT 800,018.37 1,160,000.0000 EUR 113.8064365
1.40% 30/10/2031
. A INDONESIA GOV. INT
Indonesia 7A7EBJU BF41XC6 USY20721BT56 INDONESIA GOV. INT 3.85% 3.85% 18/07/2027 1,179,788.86 1,500,000.0000 USD 123.645005
Indonesia 7A99TTU BL3BQO8 US455780CQ75 INDONESIA GOV. INT 2.85% INDONESIA GOV. INT 1,496,560.04 2,052,000.0000 USD 123.6450056

2.85% 14/02/2030
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PERTAMINA PERSERO 3.10%

Indonesia 7A99U0U 0 US69370RAF47  PERTAMINA PERSERO3.10% oAU T 550,444.00 771,000.0000 USD 123.6450056
Jordan 8A9LL6U BMHGZBO  XS2199321113  JORDAN GOV.INTL.4.95%  JORDAN GOV. INTL. 4.95% 7/7/2025 850,179.11 1,100,000.0000 USD 123.6450052
0,
Kazakhstan ~ 2A0SVHU  BKSOJ89  XS2242422397  KAZMUNAYGAS NATL. 3.50% ﬁ/zo'\jyz"é’;;GAs NATL. 3.50% 3,130,839.55 5,167,000.0000 USD 123.6450053
0,
Kazakhstan  4A78ZMU  BYQUSW6  XS1595714087  KAZMUNAYGAS NATL. 5.75% 1K$/ZOI\L/1I/UZI\CI)2\7(GAS NATL. 5.75% 714,556.48 1,133,000.0000 USD 123.6450048
Kazakhstan  6A78A3U BZOX423  XS1505713782  KAZMUNAYGAS NATL. 4.75% 59/20'\2/%"52\7(6“ NATL. 4.75% 1746,750.42 2,351,000.0000 USD 123.6450057
Kazakhstan ~ 7A7WF2U  BFM6YVO  XS1807299331  KAZMUNAYGAS NATL. KAZMUNAYGAS NATL. 6.375% 761,227.68 1,134,000.0000 USD 123.6450052
6.375% 24/10/2048
Kenya OASCEYW  BNG7XWS  XS1028952403  KENYA GOV. INTL. 6.875% KENYA GOV. INTL. 6.875% 24/06/2024 894,625.71 1,200,000.0000 USD 123.6450048
Lebanon OASSAPU  BWOFQF5  XS1196417569  LEBANON GOV. INTL. 6.20% ég?&"}gg‘zgw INTL. 6.20% 57,072.42 1,138,000.0000 USD 1236450105
Lebanon 0A7678U BYXPB17  XS1586230051  LEBANON GOV. INTL.6.85%  LEBANON GOV. INTL. 6.85% 23/3/2027 482,513.62 9,584,000.0000 USD 123.6450066
Lebanon TA3GYKU  B3L8PZ3  XS0493540297  LEBANON GOV.INTL 6.375%  LEBANON GOV. INTL 6.375% 9/3/2020 35,040.64 696,000.0000 USD 123.6450053
Lebanon 1A5B74U BLG3786  XS1052421150  LEBANON GOV. INTL. 5.80% '{E'f&"}%"zgov' INTL. 5.80% 38,665.53 768,000.0000 USD 123.6450006
Lebanon 1A6Q77U BMW3G80  XS0044226637  LEBANON GOV. INTL. 6.15% '1'5'/3&"/'%"230\" INTL. 6.15% 62,876.18 1,250,000.0000 USD 123.6450027
Lebanon 9A6CHRU — BYZY7WS5  XS1313647841  LEBANON GOV. INTL. 6.25% EE%"/'%“ZSOV' INTL. 6.25% 31,981.76 634,000.0000 USD 123.6450173
Lebanon 5A79FRU 0 XS1419879769  LEBANON GOV. INTL. 6.85% ;E?&rj%uzgov. INTL. 6.85% 73,446.15 1,453,000.0000 USD 123.6450091
Lebanon 6ABRHCU  BYZX5H3  XS1313675974  LEBANON GOV. INTL. 6.65% Eg?ﬁ“}ggzgov' INTL. 6.65% 85,700.59 1,723,000.0000 USD 123.6449995
Lebanon 8A48AKU BOOLF66  XS0850367194  LEBANON GOV. INTL. 6.00% ;Eiﬁ”}%‘zgov INTL. 6.00% 43,939.30 887,000.0000 USD 123.6450079
Lebanon 8AGRHGU  BD39B56  XS1396347566  LEBANON GOV. INTL. 6.65% 55?&“,‘%‘220"' INTL. 6.65% 74,964.62 1,495,000.0000 USD 123.6449923
Luxembourg  G6A9AECU  BKVL8J6  XS2106053551  ECUADOR SOCIAL BD. 0.00% ECUADOR SOCIAL BD. 0.00% 30/01/35 85,391.46 142,678.7600 USD 123.6450042
()
Malaysia 5A40POW  BOQN4Z8  MYBMX1300040 MALAYSIA GOV. BD. 3.844% Ys’j'aﬁzsééfov' BD. 3.844% 1,421,450.88 7,861,000.0000 MYR 545583586
Malaysia BAXOWGU  BMBVAC5  USY6886MAEO4  PETRONAS CAP. 2.48% PETRONAS CAP. 2.48% 28/01/2032 3,437,392.91 5,000,000.0000 USD 123.6450054
Mexico OAX3NRU  BMD8TM3 USP29595AD08  COMISION FED. DE 3.348%  COMISION FED. DE 3.348% 09/02/2031  1,533,637.32 2,400,000.0000 USD 123.6450052
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Mexico 0A29V8U B4KRNP4 US91086QAZ19 MEXICO GOV. INTL. 5.75% MEXICO GOV. INTL. 5.75% 12/10/2110 562,157.99 778,000.0000 USD 123.6450067

Mexico 0A7HL6U BFB5SML3 USP6629MAD40  MEXICO CITY AIRPOR 5.50% ?’\’A_IE/)S;C;SOCJ;—Y AIRPOR 5.50% 373,720.71 600,000.0000 USD 123.6450067

Mexico 0A8DJ8U BGPYW91  US71654QCL41 PETBOLEOS A8 PETROLEOS MEXICANO 6.35% 1,541,914.29 3,100,000.0000 USD 123.6450052
6.35% 12/02/2048

) PETROLEOS MEXICANO PETROLEOS MEXICANO 7.69%

Mexico 0A9TNQU BMYVTL6  US71654QDD16 7.69% 23/01/2050 SD10000 4,055,089.64 7,105,000.0000 USD 123.6450053

Mexico TAX1DPU BMORCD2  XS2280637039 MEXICO GOV. INTL. 3.75% MEXICO GOV. INTL. 3.75% 19/04/2071 246,433.21 459,000.0000 USD 123.6450045

Mexico TASUG5U BWWD237  XS1172951508 PETROLEOS MEXICANO PETROLEOS MEXICANO 2.75% 1,450,381.59 2,076,000.0000 EUR 113.8064363
2.75% 21/04/2027

Mexico 2AYMQ5U BMTX155  US91087BAU44 MEX,!CO GOVERNMENT MEXICO GOVERNMENT 5.40% 166,509.16 200,000.0000 USD 123.6450079
5.40% 09/02/2028

Mexico 2A72YQU BD3NBC5  US71654QCC42 PETBOLEOS MEXICANO PETROLEOS MEXICANO 6.75% 3,611,887.40 6,870,000.0000 USD 123.6450055
6.75% 21/09/2047

Mexico 4AXGDMU BP92799 USP30179BK34 0.0387 gg/l\él;?lz%l;l:gFEDERAL 3.875% 777,635.97 1,265,000.0000 USD 123.6450056

) UNITED MEXICAN STS SR

Mexico 4AYMQ5U 0 US91087BAV27 0.0635 NT 6.35% 6.35% 09/FEB/2035 223,295.37 260,000.0000 USD 123.645004

Mexico 5AYPUYU 0 USP78625ED13 PETROLEOS MEXICAN PETROLEOS MEXICAN 10.00% 2,403,239.88 3,100,000.0000 USD 123.645006
10.00% 7/2/2033

Mexico 5AYSGCU 0 USP2253TJT71 CEMEX SAB DE CV 9.1 9.12% CEMEX SAB DE CV 9.125% 809,942.41 1,000,000.0000 USD 123.6450056

9.125% 9.12% PERP

Mexico 5A53TNU BF8HOM2  USP78625DC49 m I PETROLEOS MEXICANO 7.19% 5,384,488.39 130,816,100.0000 MXN 2232.534216
7.19% 12/09/2024

Mexico 5A8DJ8U 0 US71654QCK67 PETBOLEOS Ll2lgae PETROLEOS MEXICANO 5.35% 1,055,521.58 1,541,000.0000 USD 123.6450049
5.35% 12/02/2028

Mexico 8A8DJ8U BHNZPJ4 US71654QCP54 PETBOLEOS 218 PETROLEOS MEXICANO 6.50% 568,100.52 817,000.0000 USD 123.6450067
6.50% 23/01/2029

Mexico 8A9TNOU BN2YTHO US71654QDB59 RENRCLECSIIEERNG PETROLEOS MEXICANO 6.49% 1,573,915.25 2,146,000.0000 USD 123.6450049
6.49% 23/01/2027

Mexico 8A9TXDU BMZB959  US71654QDF63 PETBOLEOS L PETROLEOS MEXICANO 6.95% 559,914.91 1,071,000.0000 USD 123.6450064
6.95% 28/01/2060

Mongolia 6AYNJJU BQD0280 USY6142NAG35 ~ MONGOLIA GOV. INTL 8.65% 1M9(33|3(;B|2A8G0V INTL 8.65% 317,036.67 400,000.0000 USD 123.6450045

0,
Mongolia 7A7LUJU BF52PG6 USY6142NAB48  MONGOLIA GOV. INT 5.625% m?g;glalzg(;ov INT 5.625% 188,482.72 235,000.0000 USD 123.645008
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Fund

MONGOLIA GOVERNMEN

MONGOLIA INTL BOND 4.45%

Mongolia 8AXEYUU BMBZXRS ~ USY6142NAES6  , sco 077072031 239,123.22 400,000.0000 USD 123.6450083

Morocco 0AOWYJU O XS2270576965  MOROCCO GOV. INTL. 3.00% '1\"5%223250\" INTL. 3.00% 1627,643.58 2,500,000.0000 USD 123.6450056
0,

Morocco TAYRA4U BQXR5D7  XS2595028452  MOROCCO GOV. INTL. 5.95% gﬂgegg/%%gseov. INTL. 5.95% 330,536.61 400,000.0000 USD 123.6450041
0,

Morocco 5A9WYJU BMHFZL7  XS2270577344  MOROCCO GOV. INTL. 4.00% '1\"5%2/%%2000\/' INTL. 4.00% 2,117,352.00 3,850,000.0000 USD 123.6450055

Mozambique  0A95V6U BJO6CFO  XS2051203862  MOZAMBIQUE INTL. B 5.00% '1\"5%3'\;3;?“ INTL. B 5.00% 2,090,945.74 3,625,000.0000 USD 123.6450068

Multi-

National 0A95MLU BKLRM14  XS2072933778  AFRICA FIN. 3.75% AFRICA FIN. 3.75% 30/10/2029 976,612.03 1,480,000.0000 USD 123.6450052

Agencies 00'11T'REGS

Region

Multi-

National INTL FINANCE INTL FINANCE CORP MULGVTAG

Agencies 2AY4YVU BNNPQS9  XS2471908645 oo aioves 0.0% 26/04/2052 100,309.32 21,000,000.0000 MXN 2232.534318

Region

Multi-

National 2A9KSPU BMQBJ6O  XS2189425122  AFRICA FINANCE C0 3.125%  ~FRICAFINANCE CO 3.125% 745,117.04 1,000,000.0000 USD 123.645005

Agencies 16/06/2025

Region

Multi-

National 4AXXSSU 0 XS2447948824  AFRICAN DEV BK BANK 0. AFRICAN DEVELOPMENT BANK 82,882.57 4,000,000.0000 BRL 626.9111

Agencies 0.0% 24/02/2042

Region

Multi-

2;222;'8 4AX9SSU 0 XS$2337067792  AFRICA FIN. 2.875% AFRICA FIN. 2.875% 28/4/2028 2,650,361.81 4,000,000.0000 USD 123.6450051

Region

Multi-

National 5A7EZLU 0 XS1650033571  BANQUE OUEST AFRIC 5.00% CANQUE OUEST AFRIC 5.00% 1,757,731.09 2,359,000.0000 USD 123.6450051

Agencies 27/07/2027

Region

Multi-

National 6A9WKLU BKSTAL7  XS1390069091  AFRICAN DEVELOPMEN AFRICAN DEVELOPMEN 0.00% 689,493.87  113,900,000.0000 ZAR 2193.771509

Agencies 0.00% 05/04/2046

Region
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'\N":t'itc')'nal INTERNATIONAL FINANCE

: JAXSMVU  BFOWDOT ~ XS1720700191  INTL FINANCE CORP 0% SNR  CORP 0% SNR MTN 21/11/2047 141498.40  26,000,000.0000 MXN 2232534148
Agencies ) ,

, M XN100000 '1786
Region
Namibia 4A68ULU BYM2LZ3  XS1311099540  NAMIBIA INTL. BOND 5.25% ;‘é};"&%ﬁg“ BOND 5.25% 3,657,713.55 4,770,000.0000 USD 123.6450051
Nigeria 1A7UERU BF2XXP7  XS1777972511  NIGERIA GOV.INTL7.143%  NIGERIA GOV. INTL 7.143% 23/02/2030 842,088.20 1,370,000.0000 USD 123.645006
Nigeria 2A7NGAU  BF2RBBT  XS1717013095  NIGERIA GOV. INTL7.625%  NIGERIA GOV. INTL 7.625% 28/11/2047 412,737.86 805,000.0000 USD 123.6450046
o ACCESS BANK PLC 6.125% 21
Nigeria 5AXLBPU BN6KXM7  XS2388445764  0.0612 SEP 20 6.12% 21 7SEv /2006 513,509.39 800,000.0000 USD 123.6450059
Nigeria 6AXWUTU  BNYHIFO  XS2348767083  BOI FIN. 7.50% BOI FIN. 7.50% 16/02/2027 1,617,043.87 2,390,000.0000 EUR 113.8064365
Nigeria JAXLWFU  BP6QCY4  XS2384704800  REPUBLIC OF NIGERI 8.25% ;gfolé?'z'g;?F NIGERI 8.25% 480,407.60 900,000.0000 USD 123.6450042
Nigeria JA7UGUU  BDFK953  XS1777972941  NIGERIA GOV. INTL7.696%  NIGERIA GOV. INTL 7.696% 23/02/2038  2,524,257.37 4,668,000.0000 USD 123.6450054
Oman 5AX1U0U BMXYFP2  XS2288905370  OMAN GOV. INTL. BD 6.25% 25'\%1"‘/;?3\4' INTL.BD 6.25% 1233291.23 1,500,000.0000 USD 123.6450051
Oman 6A75J8U BFO4AYKA  XS1575967218  OMAN GOV. INTL. B 5.375% gxgg"/%oz\é INTL. B 5.375% 2,322,876.85 2,905,000.0000 USD 123.6450053
Oman 7AX983U BMWPP12  XS2248458395  0.0512 0Q SAOC 5.125% 06/05/2028 922,902.78 1,200,000.0000 USD 123.6450056
Oman 8AXFPRU BZB1G08  XS1405777589  OMAN GOV INTERNTL 4.75% ?g@;g&%'”TERNTL 4.75% 3,316,282.77 4,200,000.0000 USD 123.6450052
Oman 8A75J8U BFO4KP1  XS1575968026  OMAN GOV. INTL. BD 6.50% gxégg&\é INTL. BD 6.50% 6,049,951.21 8,142,000.0000 USD 123.6450053
Pakistan 0AX745U BNYKSCA  XS2322319398  PAKISTAN GOV. INTL 6.00% gg\/ﬁ'ﬂﬁg gov. INTL 6.00% 234,542.43 800,000.0000 USD 123.6450043
Panama 0ASTMS8U  BJVNSG2  US698299BL70  REPUBLIC OF PANAMA REPUBLIC OF PANAMA 3.87% 2.220,328.60 4,200,000.0000 USD 123.6450057
3.87% 23/07/2060
Panama TAYTCVU 0 US698299BV52  PANAMA GOV. INTL. 6.853% ;g%’;'}% 5?40\" INTL. 6.853% 497,552.21 600,000.0000 USD 123.6450041
PANAMA REP GLOBAL BD 6.4%
Panama 4AYJZXU 0 US698299BT07  0.064 D 6 4% 14/FoR2035 4,169,269.44 4,950,000.0000 USD 123.6450061
0,

Panama SAXELNU ~ BLRS8K14  PAL634445XA3  PANAMA BONOS DEL 3.362% g/g/r\é/y}%;oms DEL 3.362% 5705,851.18 8,500,000.0000 USD 123.6450054
Panama 8ASTLOU BJVNSH3  US698299BK97  PANAMA GOV.INTL.3.16%  PANAMA GOV. INTL. 3.16% 23/01/2030 445278.69 628,000.0000 USD 123.6450043
Paraguay 5A9GL6U BL6FQO7  USP75744AJ47  PARAGUAY GOV. INTL 4.95%  PARAGUAY GOV. INTL 4.95% 28/4/2031 485,695.38 620,000.0000 USD 123.6450044
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Paraguay 6A77GPU BDGMZK5  USP75744AE59 PAR;:«GUAY CRMERNEE PARAGUAY GOVERNMEN 4.70% 1,554,757.67 1,959,000.0000 USD 123.6450053
4.70% 27/03/2027
Paraguay 8A7UTVU BD06592 USP75744AF25 PARAGUAY GOV. INTL 5.60% 1P§/FBA3C/§;JOA2(8GOV INTL 5.60% 468,167.22 653,000.0000 USD 123.6450056
o)
Peru 4AXP86U BNTYXY8 US715638DU38 PER[;NIAN COVERREEN PERUVIAN GOVERNMEN 3.00% 1,713,810.31 2,600,000.0000 USD 123.6450052
3.00% 15/01/2034
o,
Peru 4A7CMEU BZ37712 USP7808BAA54  PETROLEOS DEL PERU 4.75% ?g;oi?liggzs’ DEL PERU 4.75% 2,218,864.39 3,690,000.0000 USD 123.6450056
Peru 5AXQ41U BP4DQW3  XS2408608219 PEREVIAN GOVERNMEN PERUVIAN GOVERNMEN 1.95% 737,989.90 1,200,000.0000 EUR 113.8064359
1.95% 17/11/2036
Peru 6A7CYFU BZ377B2 USP7808BAB38 PETROLEOS DEL PER 5.625% 1P§)—0R6(3|2_§27S DEL PER 5.625% 1,646,027.27 3,142,000.0000 USD 123.6450049
Philippines TA8SEYU BK5JSC9 XS2016149960 PHILIPPINE NATL. B 3.28% PHILIPPINE NATL. B 3.28% 27/09/2024 1,145,036.53 1,490,000.0000 USD 123.6450057
Philippines 5A9AMBU BKVBJVS XS2104985598 PHILIPPINE GOV. IN 0.70% E::IBIESINE GOV.IN 0.70% 03/02/2029 1,878,636.15 2,613,000.0000 EUR 113.8064365
Philippines 5A9G27U BMF6K73 US718286CJ41 PHILIPPINE GOV. | 2.457% PHILIPPINE GOV. 12.457% 05/05/2030 1,094,661.27 1,561,000.0000 USD 123.6450048
POLAND(REPUBLIC OF) POLAND(REPUBLIC OF) 4.875%
Poland TAYTWTU BLGV854 US731011AV42 4.87% SNR N 4.87% 04/0CT/2033 1,891,859.68 2,350,000.0000 USD 123.6450054
Poland 7AYP53U BMXD4C9  XS2586944147 REPUBLIC OF POLAND 4.25% 1RE/PO%3|2_IOC43(‘)F POLAND 4.25% 2,513,431.72 2,953,000.0000 EUR 113.8064363
Qatar 0A8KHTU BH3JG26 XS§1959337749 QATAR GOV. INTL. 4.817% QATAR GOV. INTL. 4.817% 14/03/2049 998,264.86 1,261,000.0000 USD 123.6450047
Qatar 5A9FFXU BL6BZF3 XS2155352664 QATAR GOV. INTL. B 3.75% QATAR GOV. INTL. B 3.75% 16/4/2030 2,369,282.92 3,000,000.0000 USD 123.6450054
Qatar 6AXEV2U BNM56G1T  XS2359548935 QATAR PETROLEUM 3.125% 102A/T0A;F/€2POIZI;ROLEUM 3.125% 3,287,298.17 5,211,000.0000 USD 123.6450055
Qatar 6A7WJSU BFYY518 XS1807174559 QATAR GOV. INTL. 5.103% QATAR GOV. INTL. 5.103% 23/04/2048 3,783,521.22 4,609,000.0000 USD 123.6450049
Romania 0AXMAQU BMWYKX6  ROTJOH39WKT4  ROMANIA GOV. BD. 4.25% ROMANIA GOV. BD. 4.25% 28/04/2036 2,580,275.32 20,000,000.0000 RON 563.0484428
Romania 0ASAMAU BKLWBS56 ~ XS2109813142 ROMANIAN GOV. INT 3.375% ROMANIAN GOV. INT 3.375% 28-01-50 997,539.79 1,884,000.0000 EUR 113.8064369
. ROMANIAN GOVERNME ROMANIAN GOVERNME 2.875%
Romania TAXFRJSU BL53YNT1 XS§2364200514 2.875% 13/04/2042 2,735,710.80 5,329,000.0000 EUR 113.8064361
o
Romania TAX8UDU BMCRWH3  XS2330503694 ROMANIAN GOV. INTL 2.00% Tg}gﬁgg},"\é gov. INTL 2.00% 718,561.02 1,202,000.0000 EUR 113.8064353
Romania 2A8TJKU BJX7970 XS2027596530 ROMANIAN GOV. INT 2.124% ROMANIAN GOV. INT 2.124% 16-JUL-31 587,697.20 922,000.0000 EUR 113.8064369
Romania 4AX8UDU BMCRWG2  XS2330514899 ROMANIAN GOV. INTL 2.75% ROMANIAN GOV. INTL 2.75% 334,599.70 650,000.0000 EUR 113.8064363

14/04/2041 0
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ROMANIAN GOVERNME

ROMANIAN GOVERNME 7.625%

Romania 4AYM7TU  BPZJW77  XS2571924070  RODIAE A 475,665.79 550,000.0000 USD 123.6450059
Russian _ SBERBANK OF RUSSIA 5.25%
Russian  aavizau 0 0 SBERBANK OF RUSSIA 5.25% 5o 10 00 2,000.0000 USD :
REPUBLIC NORTH MACEDONIA GO NORTH MACEDONIA GO 6.25%
OFNORTH  OAYQCDU  BMXHPK6  XS2582522681 : 25% 229,246.26 260,000.0000 EUR 113.8064376
6.25% 15/02/2027
MACEDONIA
REPUBLIC .
OFNORTH  5AXS5N7U  BMV3BVO  XS2310118893  NORTH MACEDONIA 1.625%  NORTH MACEDONIA 1.625% 2,870,123.57 4135000.0000 EUR 113.8064367
10/03/2028
MACEDONIA
. . GACIFIRST INVESTMENT CO 5%
SaudiArabia  OAYFMXU — BQTJSRO  XS2542162321  GACIFIRSTINVESTMES5.0%  ono'F ST IVESTME) 982,651.90 1200,000.0000 USD 123.6450056
SaudiArabia OAYNJTU  BQFKWP5  XS2577135127  SAUDI GOV. INTL. 4.875% SAUDI GOV. INTL. 4.875% 18/07/2033 244753114 3,000,000.0000 USD 123.6450052
SaudiArabia  6AYNKFU  BQFKX07  XS2577136109  SAUDI GOV.INTL.B 5.00%  SAUDI GOV, INTL. B 5.00% 18/01/2053 1202,596.41 1,600,000.0000 USD 123.6450054
SaudiArabia  6AOVUNU  BNMS52Y1  XS2262853422  SAUDI ARABIAN OIL 3.50%  SAUDI ARABIAN OIL 3.50% 24/11/2070  1,417,847.41 2,602,000.0000 USD 123.6450049
SaudiArabia  8AX2H1U  BMFDCG7  XS2294322818  SAUDI GOV, INTL.B 2.25%  SAUDI GOV, INTL. B 2.25% 02/02/2033 796,486.69 1200,000.0000 USD 123.6450047
.  GACIFIRST INVESTMENT CO
SaudiArabia  BAYFNGU  BQTJSPS  XS2542162677  GACIFIRSTINVESTME5.37% onoytIRST INYESTMENT © 150,767.11 200,000.0000 USD 123.6450021
Senegal JAXCXXU — BKPCSNO  XS2333676133  REPUBLIC OF SENEG 5.375% gngLéEIZ_IOCS?F SENEG 5.375% 787,257 41 1,400,000.0000 EUR 113.806436
Senegal 6ABACAU  BZ067K1  XS1892247963  AFRICAN EXPORT-IMP 5.25% 4 ;"1'3/’*2"(;ZE§PORT"MP 5.25% 1830,158.84 2.280,000.0000 USD 123.6450054
Serbia 0AOVZTU  BMGO2X1  XS2264555744  SERBIA INTL. BD. 2.125% SERBIA INTL. BD. 2.125% 01/12/2030 611,630.04 1,000,000.0000 USD 123.6450052
Serbia SAXLMKU — BNKHSO07 — XS2388561677  SERBIA INTERNATION 1.00% ggfoE;'/AZ'ONZLERNAT'ON 1.00% 2,165473.30 3,200,000.0000 EUR 113.8064365
Serbia SAYNSS8U  BPOOZB1  XS2580270275  SERBIA INTL. BD. 6.50% SERBIA INTL. BD. 6.50% 26/9/2033 321,150.37 400,000.0000 USD 123.6450071
South Africa  CCTZAR 0 0 CURRENCY CONTRACT - ZAR 0 00  11,500,000.0000 ZAR 1
SouthAfrica OAYPRBU  BQS96F7  XS2582981952  TRANSNET SOC 8.25% TRANSNET SOC 8.25% 6/2/2028 1126,521.85 1,400,000.0000 USD 123.6450055
South Africa  6ASDS7U  BPSVMWS5  US836205AS32  SOUTH AFRICA GOV. 5.375%  SOJUTH AFRICA GOV.INTL. BD. 753775582  12,618,000.0000 USD 123.6450051
5.375% 24/07/2044
0,
South Africa  6A93QWU  BKRQSR2  US8362058A15  REPUBLIC OF SOUTH 4.85% 5570%%:)%8 FSOUTH 4.85% 2,537,425.59 3,500,000.0000 USD 123.6450052
South Africa  7A6993U BYYORY3  ZAGO00125972  REPUBLIC OF SOUTH 8.875% ngOUZB/;:J%gF SOUTH 8.875% 6,042,80031  177,723,658.0000 ZAR 2193.771507
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REPUBLIC OF SOUTH 5.75%

SouthAfrica ~ 7A93QVU  BKPGX47 ~ US8362058897  REPUBLIC OF SOUTHS75%  ho1SLIC S 1211,568.80 2,045,000.0000 USD 123.6450052
South Africa  8A6TA7U BDGL6Z4  US836205AV60  SOUTH AFRICA GOV. 5.00% 132 /%'/*ZGZE'CA GOV. 5.00% 111671312 2,000,000.0000 USD 123.6450058
Sri Lanka AAJWERU  BFWRZQ4  USY8137FAKA0  SRILANKA GOV. INT5.75%  SRI LANKA GOV. INT 5.75% 18/04/2023 626,475.46 2197,000.0000 USD 123.6450053
Sri Lanka JA7ASGU  BD3NOV7  USY8137FAH11  SRILANKA GOV.INT 6.20%  SRILANKA GOV. INT 6.20% 11/05/2027 322889079  11,400,000.0000 USD 123.6450056
~ . TUNISIAN REPUBLIC 8.25%
Tunisia 390634U 5429019 US066716AB78  TUNISIAN REPUBLIC8.25% o) >h % REFVREIE 52 471,797.47 1,000,000.0000 USD 1236450042
Tunisia 4ASBSQU  BFY3N11  Xs1901183043 ~ DANQUE CENTRALE DE BANQUE CENTRALE DE 6.75% 187,774.97 250,000.0000 EUR 113.8064364
6.75% 31/10/2023
Turkey OAYSKPU BNOTDB6  US900123DHOT  TURKEY GOV. INTL. 9.375% H /%25\2(0(52%\" INTL. 9.375% 2,057,543.69 2,500,000.0000 USD 123645005
HAZINE MUSTESARLIGI VARLIK
Turkey 1AYFRXU BQBBRRO  XS2523929474  0.0975 R adiaaivrie 1,660,803.03 2,000,000.0000 USD 123.6450056
Turkey 2AAOVUU  BST2WV7  US900123CBA0  TURKEY GOV, INTL.4.875%  TURKEY GOV. INTL. 4.875% 16/4/2043 4,545,776.02 8,500,000.0000 USD 123.6450053
REPUBLIC OF TURKEY 6.5%
Turkey AAXKF2U 0 US900123DD96  0.065 RoISED 9095 2,035,559.04 2,954,000.0000 USD 123.6450053
Turkey 6A8J07U BJTI3NO  XS1959391019  QNB FINANSBANK 6.875%  QNB FINANSBANK 6.875% 07/09/2024  1,060,263.90 1,304,000.0000 USD 123.6450057
Turkey JAYNNZU — BQUXX79  USQ00123DG28  TURKEY GOV. INTL. 9.375% Ig /%'25\2(0%2\" INTL. 9.375% 5,063,854.10 6,154,000.0000 USD 123.6450056
Ukraine AAGOYNU  BZIMWI4  XS1303927179  UKRAINE GOV. INTL. 7.75%  UKRAINE GOV. INTL. 7.75% 01/09/2027 130,838.28 900,000.0000 USD 123.6450051
Ukraine SA7JAHU  BF226G6  XS1577952952  UKRAINE GOV. INTL 7.375% g;/%/;l/régéazov. INTL 7.375% 942,845.30 6,800,000.0000 USD 123.6450046
Ukraine JAXQPDU  BMDWOT5  XS2404309754  NPC UKRENERGO 6.875% NPC UKRENERGO 6.875% 09/11/2026 254,039.28 1,984,000.0000 USD 1236450028
Ukraine 7AX9J0U BNNROJ7 ~ XS2010028699  UKRAINE GOV. INTL 6.876% g:‘g@'};ggov’ INTL 6.876% 415208.04 3,000,000.0000 USD 123.6450046
Ukraine 7ASRYBU BKSLNO4  XS2015264778  UKRAINE GOV, INTL. 6.75%  UKRAINE GOV. INTL. 6.75% 20/06/2026 90,759.37 626,000.0000 EUR 113.8064318
United Arab . FINDEPT GOVT SHARJAH 6.5%
pnited A TAYQVUU  BMTYAN7  XS2587708624  FINDEPT GOVT SHARJ6.5% b\ Pxl L 3O% ] BHAR-AY 2.708,015.80 3,295,000.0000 USD 123.6450055
United Arab SHARJAH SUKUK PRO SHARJAH SUKUK PRO 2.942%
pnited A 2A9KAQU ~ BMOSDLO  XS2182820329  S'inns MAAAL 1283,897.17 1.755,000.0000 USD 123.6450047
gr’]‘q'lt:’a‘i eASrab 4A9P76U BMZMRO3  XS2225210330  ABU DHABIGOV. INT2.70%  ABU DHABI GOV. INT 2.70% 2/9/2070 1788,891.50 3,539,000.0000 USD 123.6450056
United Arab v 5 5y 0 X$2302920810  FIN DEPT GOVT SHA 3.625% '\ DEPT GOVT SHA 3.625% 2.748,680.71 4,200,000.0000 USD 123.6450052
Emirates 10/03/2033
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United Arab . EMIRATE OF DUBAI G

Emitatos 7A9QUUU BNBXNP4  XS2226973522  EMIRATE OF DUBAIG3.90%  o'goo o o0 oo oo 1,166,053.21 1,995,000.0000 USD 123.6450054
gmf;‘i e’:rab 8AIMVXU BLCBL38  XS2207514063  FIN. DEPT. GOV. OF 4.00% FIN. DEPT. GOV. OF 4.00% 28/07/2050 760,582.63 1,490,000.0000 USD 123.6450058
Ei“n';‘im CCTGBP 0 0 CURRENCY CONTRACT - GBP  CURRENCY CONTRACT - GBPCT - GBP .00 10,926,748775.7900 GBP Base Curr
United States  CCTUSD 0 0 CURRENCY CONTRACT -USD  CURRENCY CONTRACT - USD .00 6,053,112,891.2900 USD 1
Uruguay 0AYGJEU BLCWHD2  US760942BE11  URUGUAY GOV. INTL. 5.75% ggﬁ%%gsiov' INTL. 5.75% 1,268,157.38 1,433,333.0000 USD 123.6450049
Uruguay AAAIFXW BCZQFJO  US760942A758  URUGUAY GOV. INTL. 4.50% ;Jf/%%%gziov' INTL. 4.50% 2,642,896.01 3,273,636.0100 USD 123.6450051
Uruguay AABGGWU  BHXJX58  USO17288BK78  URUGUAY GOV. INTL 4.375% ;’;%?%JS?OV' INTL 4.375% 920,209.35 1,145,758.0000 USD 123.6450048
Uruguay 6A5BSTW BNB7S17  US760942BA98  URUGUAY GOV. INTL. 5.10% hjg/%%%gsgov' INTL. 5.10% 974,761.37 1,204,899.0000 USD 123.6450054
Uzbekistan  8A97PDU BKVK2F7  XS2083131859  UZBEK INDL. & CONS 5.75% gfﬁi‘ggﬂ' & CONS 5.75% 853,443.29 1,147,000.0000 USD 123.6450048
Zambia 7A3QN5W  BSKPK77  XS0828779594  ZAMBIA GOV. INTL. 5.375%  ZAMBIA GOV. INTL. 5.375% 20/9/2022 719,287.04 2,105,000.0000 USD 123.6450061
Zambia 8A63XWU BZ03GH2  XS1267081575  ZAMBIA GOV. INTL. 8.97% ZAMBIA GOV. INTL. 8.97% 30/7/2027 1,492,903.01 4,200,000.0000 USD 123.6450051
Albania 0AXRATU BN6SFY7  XS2406936075  REPUBLIC OF ALBANI 3.50% 552%8/'2'503? FALBANI 3.50% 1,763,498.71 2,424,000.0000 EUR Base Curr
Armenia 1AX2F5U BLDDFDO  XS2010028939  REPUBLIC OF ARMENI 3.60% EE/POUQ%B%?F ARMENI 3.60% 1,938,219.75 3,113,000.0000 USD 123.6450055

) SOUTHERN GAS CORR SOUTHERN GAS CORR 6.875%
Azerbaijan 8A6GL3U BDOSCVO  XS1319820897 . o-ec 54/03/2026 3,786,178.01 4,600,000.0000 USD 123.6450052
BAHAMAS CMNWLTH BAHAMAS COMMONWEALTH 8.95%
Bahamas 0A9TDZU 0 USPO65T8AH06 g gco' SNR NTS 15/10/2032 USD REGS 1,165,517.20 1,800,000.0000 USD 123.6450054
Bahamas 6A7TMM6U  BFN3VY1  USP06518AG23  BAHAMAS GOV. INTL. 6.00% gflﬂﬁ‘%’égfov INTL. 6.00% 271,269.60 445,000.0000 USD 123.6450045
Bahrain 6AX2HAU  BNANOS6  XS2290057146  BAHRAIN GOV. INTL. 5.25% EQ,'B?’}Z";;@,OV' INTL. 5.25% 701,615.08 1,000,000.0000 USD 123.6450057
0,
Bahrain 8A93XFU BJLBK37  XS2058948451  BAHRAIN GOV. INTL 5.625% gé/l—ég//\zn&ciov. INTL 5.625% 5,223,292.27 7,000,000.0000 USD 123.6450053
0,

Barbados 4A98KBU BKKL7C3  USP48864AQ80  BARBADOS GOV. INTL 6.50% gﬁ/ﬁ%ﬁg&%cov INTL 6.50% 1,877,783.84 2,500,000.0000 USD 123.645005
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Benin 4AX1A2U BMT76R4  XS2286298711 BENIN GOV. INTL. 6.875% BENIN GOV. INTL. 6.875% 19/1/2052 1,970,917.32 3,257,000.0000 EUR Base Curr
Brazil 0A7RJHU BD0G224 USL7915RAA43 REDE D'OR FIN. SAR 4.95% REDE D'OR FIN. SAR 4.95% 17/01/2028 1,094,868.32 1,500,000.0000 USD 123.6450055
Brazil TAX1S9U BMYC6M9  USG5825AAC65  MARB BONDCO 3.95% MARB BONDCO 3.95% 29/01/2031 737,945.78 1,200,000.0000 USD 123.6450049
Brazil TA79H1U BD372Q8 USP98118AA38 VM HLDG. 5.375% VM HLDG. 5.375% 04/05/2027 572,667.69 750,000.0000 USD 123.6450057
Brazil 2AXVX4U BNT8674 BRSTNCNTF212  BRAZIL NOTAS DO T 10.00% BRAZIL NOTAS DO T 10.00% 1/1/2033 2,096,952.87 1,500,000.0000 BRL 626.9110868
Brazil 4AY3GAU 0 USPOR8S0OBAG79  0.0537 SITIOS LATINOAMERICA 5.37% 571,762.89 791,000.0000 USD 123.6450042
04/APR/2032
) GLOBO COMUNICACAO GLOBO COMUNICACAO 5.50%
Brazil 5AXUXQU 0 USP47777AC43 5.50% 14/01/2032 2 677,818.26 1,051,000.0000 USD 123.6450045
Bulgaria 5AYD92U BMGOSN3  XS2536817484 BULGARIA GOV. INT 4.625% g:l;J/LOGg/}\ZR(ISfOV. INT 4.625% 1,955,392.48 2,265,000.0000 EUR Base Curr
Cameroon 0AXEZ3U BP2PT22 X§2360598630 REPUBLIC OF CAMERO 5.95% SE/POU;IZ_B%SF CAMERO 5.95% 1,883,461.14 3,000,000.0000 EUR Base Curr
Chile 0AX1T3U BMYC7W6  USL5831KACO1 KENBOURNE INVEST 4.70% gg/l\:)Ei?zUoRzl\éE INVEST 4.70% 451,702.99 971,000.0000 USD 123.6450051
. o ATP TOW & TELECOM 4.05%
Chile TAX9JFU BNDC1H7  USP1000PAA32 ATP TOW & TELECOM 4.05% 27/04/2026 S 27/04/26 USD200000 730,162.43 1,050,000.0000 USD 123.6450061
Chile 6A9LNXU BMBQKG6  USP9810XAA92 VTR COOMUNICACIONE VTR COMUNICACIONE 5.125% 459,063.75 919,000.0000 USD 123.645007
5.125% 15/01/2028
Chile 8ABNTQU BK4AXMP3  USP2195VAP06 CELULOSA ARAUCO Y 4.25% (335/L$J4L/ggégARAUCO v 4.25% 892,847.67 1,200,000.0000 USD 123.6450049
China 0AXUSTU 0 USN7163RAW36 ~ PROSUS 3.257% PROSUS 3.257% 19/01/2027 555,161.91 756,000.0000 USD 123.6450054
China 4A9JA5U BMX3678  US88032XAV64 TENCENT HLDGS. 3.24% TENCENT HLDGS. 3.24% 03/06/2050 875,182.07 1,650,000.0000 USD 123.6450062
China 4A99PVU BKKKZP9 XS§2100653778 YUZHOU PROPS. 7.375% YUZHOU PROPS. 7.375% 13/01/2026 64,916.19 900,000.0000 USD 123.6449955
China 6A9UCTU BL6G7L8 USY5257YAJ65 LENOVO GRP. 3.421% LENOVO GRP. 3.421% 02/11/2030 1,558,919.04 2,300,000.0000 USD 123.6450051
China 8A9TVSU BMYVTN8  USG59669AC89 MEITUAN 3.05% MEITUAN 3.05% 28/10/2030 1,232,201.16 1,900,000.0000 USD 123.6450059
0,

Colombia 0A9TMFU BMF7010 USL6388GHX18 MILLICOM INTL. CEL 4.50% 2/|7|}_(I)_LI1C/ISOI\Q1INTL CEL 4.50% 844,429.58 1,300,000.0000 USD 123.6450058
Colombia 2AYNJCU BQFKWV1  US279158AS81 ECOPETROL 8.875% ECOPETROL 8.875% 13/01/2033 543,599.79 664,000.0000 USD 123.6450064
Colombia 4A8FYQU BHPGGV4  COL17CT03615 COLOMBIAN TES 7.25% COLOMBIAN TES 7.25% 18/10/2034 868,612.72  7,000,000,000.0000 COP 576100.4105
Colombia 5A4LWZU BDVOK98 US279158AE95 ECOPETROL SA 7.375% ECOPETROL SA 7.375% 18/09/2043 704,907.36 1,050,000.0000 USD 123.6450058
Colombia 6A1QXVU B512BZ1 US195325BM66 ~ COLOMBIA GOV. INT 6.125% ?g/lb?yzzlﬁ(;ov' INT 6.125% 2,639,934.60 4,000,000.0000 USD 123.6450054
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Colombia 7A9AM2U BKDLVL7  USG42045AC15  GRUPO AVAL 4.375% GRUPO AVAL 4.375% 04/02/2030 750,746.06 1,200,000.0000 USD 123.6450049
Colombia 8AYKB8U BPCM912  US195325EF88  COLOMBIA GOV. INTL 8.00% gg/ba')"z%'gfov' INTL 8.00% 468,027.74 565,000.0000 USD 123.6450044
CostaRica  0A4BHCU B7YJCC7  USP3699PGF82  COSTA RICA GOV.15.625%  COSTA RICA GOV. | 5.625% 30/04/2043 2,113,799.50 3,000,000.0000 USD 123.6450051
0,
CostaRica  2AYTTWU 0 USP3699PGM34  COSTA RICA GOV. IN 6.55% gg/%x\g'gf GOV. IN 6.55% 308,055.30 379,000.0000 USD 123.645006
CostaRica  6AYNNMU 0 USG53901AA58  LIBERTY COSTARI10.875%  LIBERTY COSTA RI 10.875% 15/1/2031 912,045.86 1,200,000.0000 USD 123.6450043
Cote dvoire  8A7UH1U BD26NT6  XS1796266754  IVORY COAST GOV. 6.625%  IVORY COAST GOV. 6.625% 22/03/2048 1,818,877.80 3,000,000.0000 EUR Base Curr
Croatia 8AX5KXU BLR7497  XS2309433899  CROATIA 1.75% CROATIA 1.75% 04/03/2041 1,949,134.05 3,200,000.0000 EUR Base Curr
Czech . ., CESKE DRAHY 5.625% 12 OCT 2027
Republic 6AYFLWU BQIL768  XS2495084621  CESKE DRAHY 5.625%5.62% [ oo™ ov0nr oo 1,529,529.87 1,700,000.0000 EUR Base Curr
bl 4A8QUFU BJOLZH7  USP3579ECD78  DOMINICAN REPUBLIC 9.75% DOMINICAN REPUBLIC 9.75% 3176,718.98  220,000,000.0000 USD 123.6449816
Republic 05-JUN-26
Dominican 5A9RRGU BJP8AG5  USP3579ECHS2  DOMINICAN REPUBLI 4.875% DOMINICAN REPUBLI 4.875% 8,914,619.90 13,000,000.0000 USD 123.6450053
Republic 23/09/2032
EGYPT GOVERNMENT EGYPT GOVERNMENT | 5.80%
Egypt 5AXL67U BMBSJHO  XS2391394348 ‘g oo 30/09/2027 986,891.40 1,744,000.0000 USD 123.6450054
El Salvador  444865U BOOYD36  USPO1012AN67  EL SALVADOR GOV.17.65%  EL SALVADOR GOV. | 7.65% 15/06/2035 983,567.40 2,600,000.0000 USD 123.6450053
Gabon 4A9A58U BKSLR69  XS2113615228  GABON GOV. INTL. 6.625% GABON GOV. INTL. 6.625% 6/2/2031 1,723,094.27 2,800,000.0000 USD 123.6450053
Georgia 8AX9AFU BMD6882  XS2334109423 ~ CEORGIA GOVERNMENT GEORGIA GOVERNMENT 2.75% 1,871,238.24 2,600,000.0000 USD 123.6450055
2.75% 22/04/2026
Ghana 0ASLUYU BJIDHP4  XS1968714540  GHANA GOV. INTL. 8.125% GHANA GOV. INTL. 8.125% 26/03/2032 1,229,843.45 4,400,000.0000 USD 123.6450052
Ghana 5ASLRTU BJQS323  USU5007TAA35  KOSMOS ENERGY 7.125% KOSMOS ENERGY 7.125% 4/4/2026 555,056.10 800,000.0000 USD 123.6450063
g'e‘;li’gL 012338W 649317 IE0006493179 NORTHERN TST. GBL. INC NORTHERN TST. GBL. US DOLLAR INC 10,294,795.14 12,729,000.0000 USD 1.236450053
g:;ti’s:] 3A4XREU B7Y8R85  IEOOB7Y8R850  NTGF EUR LIQUIDITY VNAV A  NTGF EUR LIQUIDITY VNAV A 175,232.49 207,562.2900 EUR Base Curr
0,
Honduras 2A73APU BYV2820  USP5178RAC27  HONDURAS GOV. INTL 6.25% 1“%?}’2%‘; GOV.INTL 6.25% 1,042,744.41 2,700,000.0000 USD 123.6450053
HUNGARY GOVERNMENT HUNGARY GOVERNMENT 6.25%
Hungary 6AYMX6U 0 XS2574267261 ¢ o 22/09/2032 2,339,166.52 2,838,000.0000 USD 123.6450051
India 5A7UJ7U BD2P1B1  XS1794215696  HDFC BANK 8.10% HDFC BANK 8.10% 22/03/2025 680,260.54 70,000,000.0000 INR 10161.45559
India 7A8UQCU BJGSOW2  USV3855GAB69 g';ESE/NKO SRR (255/EOE7I>I£<(§)2§OLAR MAUR 5.95% 757,208.10 1,000,000.0000 USD 123.6450051
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India BA7RWAU  BD3RHT6  XS1753595328  ABJA INV. PTE 5.45% ABJA INV. PTE 5.45% 24-JAN-28 1,014,766.43 1,300,000.0000 USD 123.645005
Indonesia 2A9HPAU  BMB3CZO  USY7141MAA72  HUTAMAKARYA PERSE HUTAMA KARYA PERSE 3.75% 5,329,952.80 7,300,000.0000 USD 123.6450053
3.75% 11/05/2030
Indonesia 6AYTXBU ~ BNWISAT  XS2577785921  BANK MANDIRI PERSE 5.50% BANK MANDIRI PERSE 5.50% 4/4/2026  1,144,097.91 1,400,000.0000 USD 123.6450052
0,
Indonesia 6A81PYU BD1R237  US71568QAF46  PERUSAHAAN LISTRIK 6.15% ;Efo%%gfsm LISTRIK'6.15% 4321221.86 5,500,000.0000 USD 123.6450053
Indonesia BAXCXWU — BNTZVWS5  XS2349180704  INDOFOOD CBP SUKS 3.398% g‘é?&F/gS;COB; SUKS 3.398% 1468,216.55 2.200,000.0000 USD 123.6450049
Indonesia 8A4HE6W  BCV7LV1  IDG000010802  INDONESIA TSY.BD 8.375%  INDONESIA TSY. BD 8.375% 15/3/2034  2,149,520.32 36,000,000,000.0000 (DR 1853995.036
Indonesia BAOHKIU ~ BMDSLJO  USY7140WAF50  INDONESIA ASAHAN A 5.45% '{‘g;ﬁggg’* ASAHAN A 5.45% 1,190,403.93 1,500,000.0000 USD 123.6450052
Iraq 018474W  BOWLS73  XS0240295575  IRAQ INTL. BD. 5.80% IRAQ INTL. BD. 5.80% 15/01/2028 1,508,050.80 2,125,000.0000 USD 123.6450053
Ireland 010572W 648961 IE0006492544  NORTHERN TST. GBL. INC NORTHERN TST. GBL. STG. INC 199,000.00 199,000.0000 GBP 1
Israel OAONUSU  BMF1012  IL0011677825  LEVIATHAN BD. 6.50% LEVIATHAN BD. 6.50% 30/06/2027 300,757.77 400,000.0000 USD 123.6450033
ISRAEL DISCOUNT BAN ISRAEL DISCOUNT BANK 114A
Israel 4AYNVIU  BPTUTFO  1L00T1920878  DRo e b s 2o A 928 396,668.67 500,000.0000 USD 123.645005
Israel 6AX6QVU  BLH2QQ3  IL0011736654  ENERGEAN ISRAEL F 4.875% EB‘ /%235(’?2“6'3“& F4.875% 486,271.16 650,000.0000 USD 123.6450049
Israel 8A7XJTU BF5MKPO  US88167AAK79  TEVA PHARM. FIN. N 6.75% EEYOAB,Z%EM' FIN.N 6.75% 727,970.37 900,000.0000 USD 123.6450048
Jamaica 2A63XEU BYZRKT2 ~ US470160CB63  JAMAICA GOV. INTL 7.875% ég\/r\(n)/;/lgg‘lc;ov. INTL 7.875% 946,484.73 1,000,000.0000 USD 123.6450052
Jamaica 646362U BIV2P06  USA70160AVA6  JAMAICA GOV. INTL. 8.00% 5"5\%’;/'%3%0\" INTL. 8.00% 973,635.68 1,000,000.0000 USD 123.6450049
Jordan 2A69ULU BYZRAG7 ~ XS1117279882  JORDAN GOV. INTL. 6.125% ‘2’8/%2’/*;‘022\” INTL. 6.125% 1,909,370.68 2,412,000.0000 USD 123.6450053
Jordan 7A7IX6U BFO32NO  XS1577950311  JORDAN GOV. INTL. 7.375% }’82%’?2‘033\” INTL. 7.375% 1,078:362.93 1,583,000.0000 USD 123.6450053
Kazakhstan  1A9XBJU BGLRC38  KZKD00000568  KAZAKHSTAN GOV. BD 5.00% ?Q/ZO@/(;'OSZT?,AN GOV.BD 5.00% 87732251  500,000,000.0000 KZT 56332.66453
0,
Kazakhstan ~ 2A9BZQU  BKKJWR7  XS2106835262  DEV.BANK OF KAZA 10.75% 10'25/\/62'.3/’;'5”2(50F KAZA10.75% 61124826  400,000,000.0000 KZT 56332.66485
Kazakhstan ~ 4A6PHSU 0 USG87602AA90  TENGIZCHEVROIL FIN 4.00% IE}"O%'/ZZ%';E’RO'L FIN 4.00% 500,351.79 700,000.0000 USD 123.6450064
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DEV. BANK OF KAZAK 8.95%

Kazakhstan ~ 4AS6YRU  BFZPLOT  XS1814831563  DEV.BANKOF KAZAK8.95% 0o BPRK OF K 2,064,660.99 1,173250,000.0000 KZT 56332.66431
Kazakhstan ~ SA7WYPU  BYVYYV7  XS1807299331  KAZMUNAYGAS NATL. KAZMUNAYGAS NATL. 6.375% 2,584,414.95 3,850,000.0000 USD 123.6450054
6.375% 24/10/2048
Kenya 0ABQABU  BKDSPC7  XS1843435840  KENYA GOV.INTL.B7.00%  KENYA GOV.INTL. B 7.00% 22/05/2027  3,006,034.89 4,400,000.0000 USD 123.6450053
gg;ﬁ;lic of 2AX13U 0 USYS085FBD16  SK HYNIX 2.375% SK HYNIX 2.375% 19/01/2031 817,572.13 1,350,000.0000 USD 123.6450061
Maldives 6AXFPEU  BNDLSK6  USG5852MAA02  MALDIVES SUKUK IS 9.875% ('\)"SA/EZ}\Z’E;SUKUK IS 9.875% 451,021.61 657,000.0000 USD 123.6450054
. ELECTRICIDAD FIRME DE ME
Mexico 0AXKZNU 0 USP3631MAA38  0.049 PRy 812,129.05 1,150,000.0000 USD 123.6450052
Mexico 0A96VSU  BLOKTG5  USP2253TJNO2  CEMEX SAB DE 5.45% CEMEX SAB DE 5.45% 19/11/2029 1,370,548.25 1,800,000.0000 USD 123.6450053
Mexico TAS3YTU  BKRVWW1 XS1046503008  UTD. MEXICAN STAT 5.625% - /%3'\;'51)(1'2AN STAT 5.625% 2,942,250.00 3,923,000.0000 GBP 1
. TOTAL PLAY TELECOMU TOTAL PLAY TELECOMUNICACIONES
Mexico JAXKF2U 0 USPOT9ONACT6  OTS! A oo 713,767.54 1,800,000.0000 USD 123.6450054
Mexico JAXOWZU ~ BMDTZQ8 USP6638MAB74 METALSA DE 3.75% METALSA DE 3.75% 04/05/2031 825,693.86 1,350,000.0000 USD 123.6450057
Mexico 8A7DQPU  BF2BL79  USP4954BAF33  GRUPO KUO SABDE 5.75%  GRUPO KUO SAB DE 5.75% 07/07/2027  1,180,452.68 1,600,000.0000 USD 123.645005
Mongolia JASBHFU  BGK3KM2  USY2056PAA40  DEV. BANK OF MONGO 7.25% 25)’1 OB/‘;'(‘)‘ZKSOF MONGO 7.25% 784,517.29 1,000,000.0000 USD 123.6450055
Mongolia BAOSXMU  BLD5YQ2  USY6142NAC21  MONGOLIA GOV. INT 5.125% 3”7%3%'2‘\6(30\" INT 5.125% 1,135,508.87 1,600,000.0000 USD 123.6450053
Morocco AAXDJFU — BKMGKNS  XS2355149316  OFFICE CHERIFIEN D 3.75% gg /F(;gfzgg'1E§'1F'EN D 3.75% 592,357.12 900,000.0000 USD 123.6450059
Nigeria TAXRWXU ~ BNG6PSL6  XS2413632527  IHS HLDG. 6.25% IHS HLDG. 6.25% 29/11/2028 809,777.95 1,250,000.0000 USD 123.6450059
Nigeria 2ABCA7U  BGTOPT6  XS1910827887  NIGERIA GOV. INTL8.747%  NIGERIA GOV. INTL 8.747% 21/1/2031 1297,579.31 2,000,000.0000 USD 123.645005
Nigeria 6A74TLU BZ13PBS  XS1566179039  NIGERIA GOV, INTL 7.875%  NIGERIA GOV, INTL 7.875% 16/2/2032 3,804,814.83 6,400,000.0000 USD 123.6450052
0,
Oman 1AX6LBU  BN7TF61  XS2310799809  BANK MUSCAT SAOG 4.75% 189/"(‘)‘2 /'\5'5’2360” SAOG 4.75% 155,687.65 200,000.0000 USD 123.6450016
Oman TA7RENU  BFFXP14  XS1750114396  OMAN GOV. INTL. BD 6.75%  OMAN GOV, INTL. BD 6.75% 17/1/2048  4,808,829.11 6,300,000.0000 USD 123.6450052
Pakistan JA7NT6U  BFDOP70  XS1729875508  PAKISTAN GOV. INT 6.875% g/;/ﬁlg/TonN;ov. INT 6.875% 1234,582.82 4,300,000.0000 USD 123.6450057
Panama 2A7V54U O US698299BH68  PANAMA GOV. INTL. 4.50%  PANAMA GOV. INTL. 4.50% 16/04/2050  1,229,146.75 2,000,000.0000 USD 123.6450049
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PANAMA NOTAS DEL T 3.75%

Panama 2ABMZWU  BHL1BF2  PAL634445TAT  PANAMANOTASDELT3.75% =)0\ 2,825,609.49 3,700,000.0000 USD 123.6450051
PapuaNew o)Wy  BGMOCF5  USY6726SAP66  PAPUA NEW GUINEA 8.375% L ~PUA NEW GUINEA 8.375% 736,920.53 1,000,000.0000 USD 123.6450059
Guinea 04/10/2028
o)
Paraguay 4A5FCLU BPY3HY2  USP75744AB11  PARAGUAY GOV. INTL 6.10% ?ﬁ%@?ggﬁw INTL 6.10% 2,191,060.49 2,800,000.0000 USD 123.6450054
Peru 1A8193U BFCCDJ8  USP5300PAB96  HUNT OIL OF PERU 6.375%  HUNT OIL OF PERU 6.375% 01/06/2028 432,381.54 568,100.0000 USD 123.6450061
Peru 5AY4AMU BP2SS57  USP42009AE34  FONDO MIVIVIENDA 4.625%  FONDO MIVIVIENDA 4.625% 12/4/2027 2,150,942.43 2,805,000.0000 USD 123.6450049
Peru 6AY3UPU BNDQRFO  USP3083SAF22  TRANSMANTARO 5.20% TRANSMANTARO 5.20% 11/04/2038 273,072.09 367,000.0000 USD 123.6450045
Peru 6A9RNEU BK8OT71  USP3RO4GAY57  FINANCIERA DE DESA 2.40% ;gN/Q/';g'ZERA DE DESA 2.40% 2,663,916.75 3,830,000.0000 USD 123.6450052
Peru 8A97JLU BL61Y34  PEP01000C5H2  PERU GOV. BD. 5.35% PERU GOV. BD. 5.35% 12/08/2040 2,099,145.24 12,500,000.0000 PEN 465.0350496
Philippines  7AYFNEU BPVFZN6  US718286CV78  PHILIPPINE GOV. IN 5.17% PHILIPPINE GOV. IN 5.17% 13/10/2027 1,325,802.34 1,600,000.0000 USD 123.645005
BANK GOSPODARSTWA BANK GOSPODARSTWA 5.125%
Poland 1AYQVXU BMTYODY  XS2589727168  g'ropy 22/02/2033 609,914.11 681,000.0000 EUR Base Curr
Poland BAYTWTU BLGV865  US731011AW25  REPUBLIC OF POLAND 5.50% gifolﬁlz_:)%? POLAND 5.50% 743991.23 909,000.0000 USD 123.6450051
BANK GOSPODARSTWA BANK GOSPODARSTWA 3.00%

Poland 8AY6V2U BN6LRR3  XS2486282358  4'0oo 30/05/2029 29 EUR100000REGS' 1,023,581.89 2,400,000.0000 EUR Base Curr
Qatar 4A9QH8U BN78DF3  XS2230306537  CBQ FIN. 2.00% CBQ FIN. 2.00% 15/09/2025 1,571,029.89 2,100,000.0000 USD 123.6450056
Qatar 7AXETDU BVMDNHG4 ~ XS2287744218  QNB FIN. 1.375% QNB FIN. 1.375% 26/01/2026 026 1,463,059.50 2,000,000.0000 USD 123.6450055
Romania 0A9B75U BMO74T2  ROAW5KY5CD78 ROMANIA GOV. BD. 4.15% ROMANIA GOV. BD. 4.15% 26/1/2028 1,706,501.31 11,000,000.0000 RON 563.0484439
Romania 8AXBDKU BMBVNWS  XS2339025277  MAS SECURITIES BV 4.25% '1\"9’?355332”'5 BV 4.25% 724,639.16 1,000,000.0000 EUR Base Curr
Russian . RUSSIAN FOREIGN BD 5.25%

Fodqoration  OAY1Z3U 0 0 RUSSIAN FOREIGN BD 5.25% 5200 .00 2,400,000.0000 USD 1
Egj:'rg?lon 1AY1Z3U 0 0 ALROSA FIN. 3.10% ALROSA FIN. 3.10% 25/6/2027 .00 825,000.0000 USD 1

H 0,

Russian 5A9DDDU BKSJSRT  XS2131995058  GTLK EUR. CAP.DAC 4.65%  CJ LK EUR. CAP. DAC 4.65% 111,645.32 631,000.0000 USD 123.6450085
Federation 10/03/2027

E‘;j:'rg?ion 6AYNC6U 0 0 GTLK EUR. DAC 5.125% GTLK EUR. DAC 5.125% 31/05/2024 .00 2,212,000.0000 USD 1
Russian 8AX3JZU BKPLPZ7 ~ XS2278534099  HACIENDA INVS. VIA 5.35%  HACIENDA INVS. VIA 5.35% 283,436.44 665,000.0000 USD 123.6450051
Federation 08/02/2028
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RWANDA INTERNATION

RWANDA INTERNATION 5.50%

Rwanda 6AXG81U BPSZOD7  XS2373051320 & he0 Dor08/9031 1,506,694.10 2,600,000.0000 USD 123.645005
Saudi Arabia  4AYQEZU BMZQ4R1 — XS2542166744  GREENSAIF PIPELINE 6.51% g;%g’;‘gﬁ; ';'PEL'NE 6.51% 661,099.32 776,000.0000 USD 123.6450047
. . REGS EIG PEARL HOLDINGS SARL
SaudiArabia 5AXVBNU ~ BMX5H82  XS2400630005  REGS EIG PEARL 3.54% % 31 AG 2036 844,967.39 1223,000.0000 USD 123.6450059
0,
Saudi Arabia  6AYQEZU BMZQ307  XS2542166231  GREENSAIF PIPELIN 6.129% g;%g’}'%;; ';gPEL'N 6.129% 753,013.33 905,000.0000 USD 123.6450045
SaudiArabia  6ASMXLU  BKOMNWS XS1982113463  SAUDI ARABIAN OIL 4.25%  SAUDI ARABIAN OIL 4.25% 16/04/2039  1,447,854.68 2,000,000.0000 USD 123.6450055
SaudiArabia SAXDDBU  BNKVRA6  XS2352862119  SA GLOBAL SUKUK L 2.694% ?é/g'g%%g'; SUKUK'L2.694% 807,757.43 1,140,000.0000 USD 123.6450056
Senegal 5A7UERU BFLV653  XS1790134362  SENEGAL GOV. INTL. 6.75% 155;"0'53%(')‘4%0\" INTL. 6.75% 1817,602.74 3,250,000.0000 USD 123.6450052
Serbia JAXLMFU ~ BNKHRW2  XS2388562139  REPUBLIC OF SERBIA 2.05% 250%%5%? SERBIA 2.05% 967,066.53 1,828,000.0000 EUR Base Curr
SEYCHELLES INTL. BD. STP
Seychelles  SA24FYW  B62NO67  XS0471464023  SEYCHELLESINTL.BD.STP  S0YSHELLESWILBD BTF 361,397.54 450,000.0000 USD 123.645004
Singapore  4A9QKAU  BN70XS2  US09681MAS70  BOC AVIATION 2.625% BOC AVIATION 2.625% 17/09/2030 017 4 444 040,04 2100,000.0000 USD 1236450051
2.625% 17/09/2030
South Africa  OAXLMWU  BMCQCRO  XS2388496247  BIDVEST GRP. UK 3.625% BIDVEST GRP. UK 3.625% 23/09/2026 827,378.44 1,131,000.0000 USD 123.6450058
South Africa  2AX5ECU BNRK7CA  XS2278474924  LIQUID TELECOM FIN 5.50% I(}BBJJ)?Z-I;JEZL()ECOM FIN 5.50% 486,242.85 894,000.0000 USD 123.645005
South Africa  2A88V4U BG8FAPT  USB0386WAA36  SASOL FINC. USA 5.875% SASOL FINC. USA 5.875% 27/03/2024 719,155.61 900,000.0000 USD 123645006
South Africa  BASRAQU  BVWSPFO  XS1187065443  ESKOM HLDGS. SOC 7.125% 51870025"2*355(38' S0C7.125% 2.296,311.11 2.900,000.0000 USD 123.6450054
Spain AAOWKOU — BN47B59  USEA181LAA91T  ENFRAGEN ENERGIA 5.375% gg'/ig‘/\ggg‘og"éERG'A 5.375% 530,777.38 1,093,000.0000 USD 123.6450059
‘ ORIFLAME INVESTME ORIFLAME INVESTME 5.125%

Switzerland  2AX9A2U BNGOXR2 ~ USG67744AA34 o0l LY s 05t 470,006.85 980,000.0000 USD 123.645006
Tajikistan OA7HRHU  BDG2BWO  XS1676401414  REPUBLIC OF TAJIK 7.125% TE;’O%E/‘;'O%;j FTAJIK7.125% 2,040,494.87 3,298,000.0000 USD 123.6450055
Trinidad and HERITAGE PETROLEUM HERITAGE PETROLEUM 9.00%

Tobags 7AY5R1U BPX38WS  USPSO76HAATG  £loR e o8/502 2,318,633.90 2.750,000.0000 USD 1236450051

0
Tunisia 0ASQMUU  BVRZKH1  XS1175223609 ~ DANQUE CENTRALE DE BANQUE CENTRALE DE 5.75% 639,847.93 1,400,000.0000 USD 123.6450046

5.75%

30/01/2025
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TURKEY GOV. INTL. 7.625%

Turkey 2A8F05U BGLHP62 US900123CT57 TURKEY GOV. INTL. 7.625% 26/04/2029 1,536,657.30 2,000,000.0000 USD 123.6450055
Turkey 5AXGSUU BMVBZ33  XS2368781477 AYDEM YENILENEBILI 7.75%  AYDEM YENILENEBILI 7.75% 2/2/2027 506,930.95 743,000.0000 USD 123.6450051
Ukraine 0A9TPXU BMGWW85 XS2244927823 KERNEL HLDG. 6.75% KERNEL HLDG. 6.75% 27/10/2027 737,595.50 1,600,000.0000 USD 123.6450056
Ukraine 5A8BWCU BG4TOF9 X§1902171757 UKRAINE GOV. INTL. 9.75% UKRAINE GOV. INTL. 9.75% 01/11/2028 597,944.09 4,000,000.0000 USD 123.6450049
Ukraine 6A96BKU BK6YSJO XS2077601610 NAK NAFTOGAZ UKRA NAKNAFTOGAZ UKRA 7.625% 295,145.77 1,900,000.0000 USD 123.6450041
7.625% 08/11/2026
g:ﬂ:?;(i:srab 0A95PZU BKWBF94  XS2069310865 MAF SUKUK 3.9325% MAF SUKUK 3.9325% 28/02/2030 761,793.81 1,000,000.0000 USD 123.6450049
United Arab SHARJAH SUKUK PRO SHARJAH SUKUK PRO 4.226%
Emirates 2A7UFXU BYZPV04 X§1791326991 4.226% 14/03/2028 1,996,329.73 2,600,000.0000 USD 123.645005
Err:;eddom 2A7ESUU BFOHZ99 GBOOBFOHZ991 UK. GILT 0.75% UK. GILT 0.75% 22/07/2023 4,058,716.28 4,100,000.0000 GBP 1
URUGUAY GOVERNM URUGUAY GOVERNM 3.875% IL
Uruguay TA9WQ4U BKWGF99  US917288BL51 3.875% IL 02/07/2040 3,196,033.00 120,000,000.0000 UYU 4796.684336
Uzbekistan TAXFUVU BNHTB18  XS2365195978 REPUBLIC OF UZBEKI 3.90% 'IR‘E/P‘I%?IZ_:)CS‘?F UZBEKI 3.90% 582,312.24 900,000.0000 USD 123.6450059
Uzbekistan 7AXFXSU BNLYB42 X§2365392450 REPUBLIC OF UZBEK 14.00% 1R§70U7I3>|2_|0022F UZBEK 14.00% 1,107,752.73 16,000,000,000.0000 UZS 1410128.004
Vietnam 4A5LTTU BG6MOG7  USY2031QAA23  VIET NAM DEBT AND 1.00% Y(IJE-‘]FOI\}Q(';AZEEBT AND 1.00% 1,086,982.85 1,600,000.0000 USD 123.6450053
Vietnam 535677V 5831409 XS0085134145 VIETNAM GOV. INTL. 5.50% VIETNAM GOV. INTL. 5.50% 688,299.73 891,149.9917 USD 123.6450054

12/03/2028
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Australia 0A7MTQU BZ7MQL6  XS1707749229 QBE INS. GRP. F2V QBE INS. GRP. QBE INS. GRP. F2V PERP 9,012,670.55 12,700,000.0000 USD 123.645005306
Australia 4AXBZLU 0 XS2346973741 CIMIC FIN. 1.50% CIMIC FIN. 1.50% 28/05/2029 5,792,832.62 8,690,000.0000 EUR 113.806436256
. AUSNET SERVICES AUSNET SERVICES HOLD
Australia 4AX5YPU BKQN541 XS2308313860 HOLD F2V F2V 11/03/2081 2,172,172.42 2,966,000.0000 EUR 113.806435764
Australia 4A5MJSU BSSWBW2  XS1144495808 QBE INS. GRP. F2V QBE INS. GRP. F2V 2/12/2044 5,804,569.72 7,275,000.0000 USD 123.645005142
Australia 7AXKGUU BNYC972 XS2384289554 QBE INSURANCE GROUP F2Vv EZB\E :';/S‘;J/g'gglglz GROUP 5177,146.00 6,625,000.0000 GBP Base Curr
Canada CCTCAD 0 0 CURRENCY CONTRACT-CAD CURRENCY CONTRACT - CAD .00 1,480,000.0000 CAD 1.000000000
Canada TA7KCQU BF8F733 US064159KJ44 BANK OF NOVA SCOTIA/ F2F (B)ﬁ,;l\llf)sz EF?I\D/A SCOTIA/THE BANK 2,841,120.83 3,940,000.0000 USD 123.645005267
Canada 8A9JKOU 0 US064159VJ25 BANK OF NOVA SCOTIA/ F2V  BANK OF NOVA SCOTIA F2V PERP 2,667,920.14 3,625,000.0000 USD 123.645005399
Denmark 2AXWY7U BMCDXTO  XS2443438051 DANSKE BANK F2F DANSKE BANK F2F 17/02/2027 4,022,725.04 5,000,000.0000 EUR 113.806436170
Denmark 5A99SEU BKY72K0 XS2100904361 DANSKE BANK 2.25% DANSKE BANK 2.25% 14/01/2028 5,948,210.56 6,920,000.0000 GBP Base Curr
Denmark 6AYPS8U BMWS6V8  XS2586741543 DANSKE BANK F2V DANSKE BANK F2V 13/4/2027 1,763,017.47 1,800,000.0000 GBP Base Curr
Europe SWO_CDX ITRAXX
Region 9LZ2QHU 0 JRU217000 EUROPE CRO 0 .00 .0000 EUR 1.138140343
Europe
Country
Entries CCTEUR 0 0 CURRENCY CONTRACT-EUR CURRENCY CONTRACT - EURO .00 547,978,580.6700 EUR 1.000000000
Created For
Aifmd
Finland 1A8655U BYZLWTS8 XS1822791619 CITYCON TSY. 2.375% CITYCON TSY. 2.375% 15/01/2027 2,697,644.35 3,910,000.0000 EUR 113.806436150
0,
France 0AXBG5U BNYBQM3  XS2347284742 TECHNIP ENERGIES 1.125% ;gfo'-g;lzlEzEBNERGlEs 1.125% 3,699,017.51 5,000,000.0000 EUR 113.806436242
CREDIT AGRICOLE SA CREDIT
France 0AXDDXU BMFZNT3  XS2353099638 CREDIT AGRICOLE SA F2V AGRICOLE SA F2V PERP 4,345,353.60 4,800,000.0000 GBP Base Curr
France 0AYMQOU 0 US83368RBS04 SOCIETE GENERALE F2V SOCIETE GENERALE F2V 10/1/2034 2,794,183.20 3,380,000.0000 USD 123.645005965
France 2AXKJZU BMDHTZ9  FR0014005E43 BNP PARIBAS 2.00% BNP PARIBAS 2.00% 13/09/2036 3,834,264.00 5,800,000.0000 GBP Base Curr
France 2AYTSVU BMWGM36 FR0O01400H1VO0 ENGIE SA 5.625% ENGIE SA 5.625% 3/4/2053 3,361,668.40 3,400,000.0000 GBP Base Curr
France 4AXKQVU BNBYGS1 US09659W2R48  BNP PARIBAS F2F BNP PARIBAS F2F 15/09/2029 1,386,909.73 2,057,000.0000 USD 123.645005037

.159% 13/09/2029
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BNP PARIBAS TRANCHE

BNP PARIBAS TRANCHE TR 788 01/

France AAYNEJU 0 US09650W2V59  Bher D 1493,610.71 1,843,000.0000 USD 123.645006295
France AAGAKTU  BDCBVWO  US83367TBRO5  SOCIETE GENERALE 4.75%  SOCIETE GENERALE 4.75% 24/11/2025  1,709,624.19 2.260,000.0000 USD 123.645005121
France 5AXR83U  BLBJ091  FROOT4006W73  BPCE F2V BPCE F2V 30/11/2032 7,369,092.00 9,000,000.0000 GEP Base Curr
France 5A6S27U BD843H2  FRO013203734  CREDIT AGRICOLE ASSU F2V g;\sgg/gggfgow ASSU 3,931,686.95 4700,000.0000 FUR 113.806436216
France 5A8GUNU  BJCZ6RA  XS1939253917  BNP PARIBAS 3.375% BNP PARIBAS 3.375% 23-JAN-26 6,265,079.73 6,615000.0000 GBEP Base Curr
France 6AXKUHU — BKORM72  XS2385390724  HOLDING D'INFRAST 0.625% 1“8;2'/“2'52%"‘“’*“ 0.625% 157313716 2215,000.0000 EUR 113.806435974
VEOLIA ENVIRONNEMENT  VEOLIA ENVIRONNEMENT VEOLIA
France 6AXQDOU  BPBMKS7 ~ FROD140061X6 VO BSOS 6,032,548.09 8,300,000.0000 FUR 113.806436229
France 6AYNQ3U  BPTJRA5S  FROOT400FDGO  ELECTRICITE DEFRA 5.50%  ELECTRICITE DE FRA 5.50% 25/1/2035  7,880,718.86 8,300,000.0000 GBP Base Curr
France 6AYNXJU  BKSS8W76  FROOT400FAR2  CREDIT AGRICOLE 4.875%  CREDIT AGRICOLE 4.875% 23/10/2029  3,644,855.20 3700,000.0000 GBP Base Curr
France 6A90SQU  BKY75Q7  FRO013476330  BNP PARIBAS 1.875% BNP PARIBAS 1.875% 14/12/2027 4,607,290.80 5,400,000.0000 GEP Base Curr
France JAXMNAU ~ BKPM5H2  FRO014005V34  BPCE F2V BPCE F2V 13/01/2042 4,620754.49 6,200,000.0000 FUR 113.806436093
France JASURKU 0O US83367TBJ79  SOCIETE GENERALE 4.25%  SOCIETE GENERALE 4.25% 14/04/2025 281,391.36 371,000.0000 USD 123.645001826
France 8AY2UAU  BJLVSG5  FROOTA009HAO  BNP PARIBAS F2F BNP PARIBAS F2F 31/03/2032 3,411,686.99 4,300,000.0000 FUR 113.806436743
France 8AOLA2U BMOG6KA  FRO013516184  CREDIT AGRICOLE F2V ESE%B&?OR'COLE F2V 05/06/2030 3,917,185.83 4,800,000.0000 EUR 113.806436294
France 8A93WLU  BKTF306  FRO013440600  CREDIT AGRICOLE 1.25% CREDIT AGRICOLE 1.25% 02-10-24 2.259,768.00 2.400,000.0000 GBP Base Curr
Germany 1AXJPBU  BMOC237  XS2381272207 ~ ENBWENERGIEBADEN-W  ENBW ENERGIE BADEN-W F2V 2,852,679.43 4,200,000.0000 EUR 113.806436281
F2v 31/08/2081 81
Germany 1AY6PFU BPOASLA  DEOOODL19WUS  DEUTSCHE BANK AG F2F DEUTSCHE BANK AG F2F 24/05/2028 1826,902.78 2.300,000.0000 EUR 113.8064369071
Germany 1AOKVUU  BMTCWT3  XS2187689380  VOLKSWAGEN INTL VOLKSWAGEN INTL. FIN. VOLKSWAG 1029233137  13,700,000.0000 EUR 113.806436865
Germany 2AXAGJU 0 XS1950866720  DEUTSCHE BANK 3.875% DEUTSCHE BANK 3.875% 12/2/2024 1,453,767.00 1,500,000.0000 GBEP Base Curr
Germany 2AYCQS8U  BNAMOWA DEOOOA30VTO6  DEUTSCHE BANK F2F DEUTSCHE BANK F2F 05/09/2030 1,004,538.69 1200,000.0000 EUR 113.806436864
Germany 2AY2TVU  BLKFWO5  XS2342732562  3.74% YOLKSWASEN INTL FIN NV 775,696.02 1,000,000.0000 EUR 113.806436468
VOLKSWAGEN INTL. FIN.
Germany DASAAHW  BKWCOQO  XS1048478442  VOLKSWAGEN INTL.FINFav  VOLKSWAGENINTLFIN 1623809743  19,250,000.0000 EUR 113.806436218
Germany AATKQXU  BYWHFTO  XS1700429308  AROUNDTOWN 3.00% AROUNDTOWN 3.00% 16/10/2029 2,808,877.32 4,635000.0000 GBP Base Curr
Germany AASRYAU  BUNGQI0  XS2017788592  AROUNDTOWN F2V AROUNDTOWN AROUNDTOWN 572753600  16,400,000.0000 GEP Base Curr

F2V PERP
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Germany 5AY2LHU BNHST66 DEOOODLT19WN3 ~ DEUTSCHE BANK F2V DEUTSCHE BANK F2V 24/06/2032 3,876,264.78 5,100,000.0000 EUR 113.806436147
Germany 5A8L20U BJLN8TS X§1980255779 AROUNDTOWN 3.625% AROUNDTOWN 3.625% 10-APR-31 3,302,368.29 5,495,000.0000 GBP Base Curr
Germany 6AYQK6U BNDVMN7  XS2592017300 DEUTSCHE BANK F2F DEUTSCHE BANK F2F 12/12/2030 9,209,119.08 9,700,000.0000 GBP Base Curr
Germany 6AY6PFU BPMP6VO  XS2482887879 RWE AG 2.75% RWE AG 2.75% 24/05/2030 1,801,298.38 2,207,000.0000 EUR 113.806435913
GRAND CITY PROPS.
Germany 6A9WLFU BM8TVQS5  XS2271225281 GRAND CITY PROPS. F2V GRAND CITY PROPS. F2V PERP 4,098,999.28 13,500,000.0000 EUR 113.806436085
o SIRIUS REAL ESTAT
Germany 7AXDVNU BNKGTN4  XS2356076625 SIRIUS REAL ESTAT 1.125% 1.125% 22/06/2026 1,828,911.68 2,700,000.0000 EUR 113.806436159
Germany 7A83NXU BYZMHK7  US07274NAL73 BAYER US FIN. Il 4.375% BAYER US FIN. 11 4.375% 15/12/2028 5,336,767.93 6,825,000.0000 USD 123.645005987
o DEUTSCHE BK AG N Y BRANCH
Germany 8AYNJMU BQDO1V6 US251526CS67 DEUTSCHEBKAGNY 6.72% 6.72% 6.72% 18/JAN/2029 473,837.52 590,000.0000 USD 123.645005116
gle(z;li)g:\ 012338W 0649317 IE0006493179 NORTHERN TST. GBL. INC NORTHERN TST. GBL. US DOLLAR INC 8,731,448.53 10,796,000.0000 USD 1.236450054
ELOQJ?;L 3A4XREU B7Y8R85 IE00B7Y8R850 NTGF EUR LIQUIDITY VNAV A NTGF EUR LIQUIDITY VNAV A 4,531,782.99 5367,881.6800 EUR 1.138064361
Ireland 010572W 0648961 IE0006492544 NORTHERN TST. GBL. INC NORTHERN TST. GBL. STG. INC 33,148,000.00 33,148,000.0000 GBP Base Curr
Ireland TAXL65U BMGCCDO  US06279JAB52 BANK OF IRELAND GROU F2V gg/l\(l)lg/ozlaél;ELAND GROUF2V 6,593,559.36 9,430,000.0000 USD 123.645005398
Ireland TAXPEEU BNVW1V3  US00774MAX39  AERCAP IRELAND CAP 3.30% égﬁﬁ?golggLAND CAP 3.30% 464,313.40 693,000.0000 USD 123.645004313
BANK OF IRELAND GRP. F2F
Ireland TAYHNGU BJLVOBS8 XS2465984289 BANK OF IRELAND GRP. F2F 5/6/2026 26 EUR100000743" 1,991,908.43 2,400,000.0000 EUR 113.806436235
Ireland TAYNXMU BKS7K02 XS2578472339 AIB GRP. F2F AIB GRP. F2F 23/7/2029 794,983.52 925,000.0000 EUR 113.806437194
o, AERCAP IRELAND CAP 3.40%
Ireland 5AXPEGU BNVW1W4  US00774MAY12  AERCAP IRELAND CAP 3.40% 29/10/2033 10/2033 1,040,548.63 1,585,000.0000 USD 123.645006226
Ireland 5AY8D7U BMZ4561 XS2491963638 AIB GRP. F2F AIB GRP. F2F 4/7/2026 2,779,832.46 3,225,000.0000 EUR 113.806435854
Ireland 7AYNDMU BQ2K5H1 XS§2576362839 BANK OF IRELAND GROU F2F 1Bé/h;}/<2%;éRELAND GROU F2F 4,008,693.62 4,555,000.0000 EUR 113.806436156
0,
Ireland 7A8MCo6U BJVOCQ1 US05401AAG67  AVOLON HLDGS. FND 4.375% QY/%IES;\IO?IG'DGS FND 4.375% 253,460.43 334,000.0000 USD 123.645006103
Ireland 8AX5L1U BMCV0Z9  XS2311407352 BANK OF IRELAND GRP. F2F _IBQ/'\(I)};/%ES;ELAND GRP. F2F 1,933,806.15 2,500,000.0000 EUR 113.806436924
Ireland 8A9RZFU BMBQMGO XS2230399441 AIB GRP. F2V AIB GRP. F2V 30/5/2031 1,907,617.95 2,400,000.0000 EUR 113.806436180
Italy 2A99VJU BKMG1F7  XS2101558307 UNICREDIT F2F UNICREDIT F2F 15/01/2032 3,256,261.00 4,350,000.0000 EUR 113.806436195
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Italy 7A83V8U BGTWHX8  XS1713463559 ENEL F2V ENEL F2V 24/11/2081 5,219,026.00 6,545,000.0000 EUR 113.806436287
Japan 5A88K6U BD5GP42 XS1883352335 JTINTL. FINL. SER 2.75% JTINTL. FINL. SER 2.75% 28-09-2033 5,832,795.45 7,575,000.0000 GBP Base Curr
Luxembourg  0A97BGU BH4GKD5  XS2051670300 BLACKSTONE PROP. P 1.75% ?;%%533?;“5 PROP. P 1.75% 5,712,562.68 8,800,000.0000 EUR 113.806436240
BLACKSTONE PROPER BLACKSTONE PROPER 2.625%
Luxembourg ~ 5AXNSLU BLBJJ16 XS2398746227 2.625% 20/10/2028 1,670,525.21 2,200,000.0000 GBP Base Curr
Luxembourg ~ 6A99XTU BKP86X3 X§2102293029 LOGICOR FINC. SARL 2.75% LOGICOR FINC. SARL 2.75% 15-01-30 7,729,121.40 10,010,000.0000 GBP Base Curr
Luxembourg ~ 8AXXFNU BN6V4KS5 XS2447550620 PROLOGIS INTL. FND 2.75% PROLOGIS INTL. FND 2.75% 22/2/2032 4,960,020.18 6,000,000.0000 GBP Base Curr
Luxembourg ~ 8AX9E9U BNKSW19  XS2338355014 BLACKSTONE PROP. P 1.00% gk%%‘;?ggsNE PROP. P 1.00% 8,645,089.02 13,220,000.0000 EUR 113.806436217
Netherlands TAXLWSU 0 US47216QAC78  JDE PEET'S NV 2.25% JDE PEET'S NV 2.25% 24/09/2031 31 897,906.55 1,404,000.0000 USD 123.645006284
Netherlands 6AXQYSU BL69L15 XS2407027031 VIA OUTLETS BV 1.75% VIA OUTLETS BV 1.75% 15/11/2028 3,250,483.07 4,745,000.0000 EUR 113.806436081
Netherlands 6A7EPHU BDBSC18 US00774MAB19  AERCAP IRELAND CAP 3.65% ';_F/RO%?;OIEELAND CAP 3.65% 8,779,022.25 11,815,000.0000 USD 123.645006072
Netherlands ~ 7AYML1U BMTTN35  XS2572996606 COOfERATIEVE RABOB COOPERATIEVE RABOB 4.00% 3,968,301.05 4,500,000.0000 EUR 113.806436212
4.00% 10/01/2030
Norway 7AXR64U BLBHZ90 XS2416968399 DNB BANK F2F DNB BANK F2F 02/12/2025 5401,978.30 5,792,000.0000 GBP Base Curr
Spain 5A8SEYU B7GXL08 XS0241945582 TELEFONICA EMISIO 5.375% -(I)-E/L(I)EQF/%'(\)IIz%A EMISIO 5.375% 3,009,880.77 3,000,000.0000 GBP Base Curr
Spain 8A9E68U BGP9HM4  XS0545440900 TELEFONICA EMISIO 5.445% ;/E,IL(I)E/FZ%Z(I)CA EMISIO 5.445% 5,055,300.00 5,000,000.0000 GBP Base Curr
Sweden 5A9BWNU BLM1502 XS2114871945 Salulala U SAMHALLSBYGGNADSBO 1.00% 1,384,931.35 2,370,000.0000 EUR 113.806435926
1.00% 12/08/2027
Sweden 7A8PCEU BK62TH9 XS1993969515 SAMUHALLSBYGGNADSBO SAMHALLSBYGGNADSBO 1.75% 1,541,814.66 2,006,000.0000 EUR 113.806435934
1.75% 14/01/2025
Switzerland TAXR76U BMZB9T3  XS2416978190 ZURICH FIN. IRELAND F2V ZURICH FIN. IRELAND F2V 02/05/2052 2,191,286.09 3,570,000.0000 USD 123.645005342
Switzerland TAX1XZU BMC7TT4  XS2283177561 ZURICH FINANCE IRELA F2V %g/lgg/l;gél;lANCE IRELA F2v 7,231,263.38 11,800,000.0000 USD 123.645005368
Switzerland TAYBMZU BMBR1F5  USH42097DL81 UBS GROUP AG F2V UBS GROUP AG F2V 05/08/2033 694,406.18 900,000.0000 USD 123.645006012
Switzerland TAYC84U BQ6COKT1 CH1211713198 CREDIT SUISSE GRP. F2F CREDIT SUISSE GRP. F2F 7/9/2033 5,366,749.50 5,145,000.0000 GBP Base Curr
Switzerland 2AXQD8U BPLQR55 CH1142754311 CREDIT SUISSE GRP. F2V CREDIT SUISSE GRP. F2V 15/11/2029 7,982,567.24 10,127,000.0000 GBP Base Curr
Switzerland 2AYM31U BPXZ1Q9 XS2575155671 CREDIT SUISSE 7.75% CREDIT SUISSE 7.75% 10/3/2026 6,175,044.00 6,000,000.0000 GBP Base Curr
Switzerland 2AY2LUU BNHSZ46 CH1174335732 CREDIT SUISSE GRP. F2F CREDIT SUISSE GRP. F2F 13/10/2026 3,750,982.58 4,700,000.0000 EUR 113.806436339
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DEMETER INVESTMENTS F2F

Switzerland 2A69C1U BYNH2Q5 XS1261170515 E2F 8/15/2050 10,491,709.85 13,700,000.0000 USD 123.645005281
Switzerland  4A6LA2U  BDFIBO5  XS1423777215  ARGENTUM (SWISS RE L F2F ?;%';’;‘2%’5'\; (SWISS RE L F2F 10,300,739.58  13,695000.0000 USD 123.645005312
Switzerland A4A9EWTU BL657B5 US225401AP33 CREDIT SUISSE GRP. F2F CREDIT SUISSE GRP. F2F 1/4/2031 8,571,044.64 11,937,000.0000 USD 123.645005296
Switzerland 5AYSEUU BNYD3K6 CH1255915014 UBS GRP. F2F UBS GRP. F2F 17/03/2032 7,455,128.06 8,460,000.0000 EUR 113.806436219
Switzerland 7A72HEU BDDXT76 US225401AC20 CREDIT SUISSE GRP 4.282% CREDIT SUISSE GRP 4.282% 9/1/2028 2,098,506.72 2,879,000.0000 USD 123.645005558
Einr::;j?)m CCTGBP 0 0 CURRENCY CONTRACT-GBP CURRENCY CONTRACT - GBPCT - GBP .00 15,543,671,774.6600 GBP Base Curr
zinnlz]edim 0AXB36U BLFB2WO XS2346516250 NATWEST GRP. F2V NATWEST GRP. F2V 28/11/2031 5,135,346.00 6,100,000.0000 GBP Base Curr
Ernl;edci)m 0AX7NNU BMW33V2  XS2325617939 SW (FINANCE) PLC SW (FINANCE) PLC 4,288,369.80 4,965,000.0000 GBP Base Curr
Em;ﬂ)m 0AYGC1U BQXQCP5 US06738ECE32 BARCLAYS F2V BARCLAYS F2V 2/11/2033 1,430,298.56 1,600,000.0000 USD 123.645005401
Err:;ijdom 0AYGWWU BMGHHF2  US404280DR76 HSBC HLDGS. F2F HSBC HLDGS. F2F 03/11/2028 028 2,410,233.58 2,800,000.0000 USD 123.645005355
Upited 0AYMU6U BPXYW63 XS2569069375 LLOWIS D Erell? LLOYDS BANKING GROUP F2F 923,178.28 1,050,000.0000 EUR 113.806435818
Kingdom F2F 11/01/2029
Einr:;zdom 0ATR23W B5KP6X4 XS0468426266 BAT INTL. FIN. 6.00% BAT INTL. FIN. 6.00% 24/11/2034 11,626,241.97 12,855,000.0000 GBP Base Curr
U.mted 0A8UFGU BJMSS66 US45262BAB99 IMPERIAL BRANDS FI 3.50% IMPERIAL BRANDS FI 3.50% 484,834.20 640,000.0000 USD 123.645004851
Kingdom 26/07/2026
Em;ﬁ)m 0A9QSVU BN2BGF8 XS2227898421 VIRGIN MONEY UK F2V VIRGIN MONEY UK F2V 11/12/2030 6,108,434.18 6,600,000.0000 GBP Base Curr
United 0A9QVKU ~ BKMG3J5 XS2100771547  LLOYDS BANKING GRP. F2v  -LOYDS BANKING GRP.F2V 8,478,343.79 9,107,000.0000 GBP Base Curr
Kingdom 15/01/2026
United SOUTHERN WATER SER SOUTHERN WATER SERVS. FIN.
Kingdom 007316W 3333952 XS0172992637 6.64% 6.64% 31/03/2026 2,581,311.52 2,500,000.0000 GBP Base Curr
Uplted TAXHFPU BNR5RW9 XS2370445921 THE BERKELEY GROUP 2.50% THE BERKELEY GROUP 2.50% 4,778,112.48 6,870,000.0000 GBP Base Curr
Kingdom 11/08/2031
Uplted TAXLUTU BPBS9V1 XS2391790610 BRITISH AMERICAN TOB F2V BRITISH AMERICAN TOBACCO PLC 1,062,018.14 1,630,000.0000 EUR 113.806436254
Kingdom TOB F2V PERP
Eﬂ::ﬁim TAX3RKU BMYSDK4  XS2289852522 WHITBREAD GRP. 2.375% WHITBREAD GRP. 2.375% 31/05/2027 5,054,156.01 5,865,000.0000 GBP Base Curr
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E:“n';%m IAYBXRU  BPAZFB1  USA04280DHO4  HMSBC HLDGS. F2F HSBC HLDGS. F2F 11/08/2033 775,407.91 970,000.0000 USD 123.645005904

E:"n';dom IAYHKXU ~ BNNPGH1  XS2552367687  BARCLAYS F2V BARCLAYS F2V 14/11/2032 6,726,257.83 6,512,000.0000 GBEP Base Curr
H 0,

United TAT7YGW  B3DIRTS  XS0387847576  IMPERIAL TOBACCO 8.125% MPERIAL TOBACCO FIN. 8.125% 5103,901.70 5,000,000.0000 GBEP Base Curr

Kingdom 15/03/2024

E::;‘im TA6SVXU  BDSG5PO  XS1492681116  NATL. GRID GAS FIN2.75%  NATL. GRID GAS FIN 2.75% 22/09/2046  3,119,342.40 5,085,000.0000 GBEP Base Curr

E::;‘im 1ASBPNU  BLROBY7  US05526DBF15  BAT CAP. 4.54% BAT CAP. 4.54% 15/08/2047 234,002.21 390,000.0000 USD 123.645004295

United 1ASTADU  BJQNDR3  XS2025842688  LLOYDS BANK COR. M 1.75% --OYDS BANKCOR.M1.75% 604,880.38 634,000.0000 GBEP Base Curr

Kingdom 11/07/2024

United 1A9251U BJVJJ23  XS2048700427  NATIONWIDE BUILDING F2v ~ NATIONWIDE BUILDING SOCIETY 268,509.60 300,000.0000 GBEP Base Curr

Kingdom F2V PERP

United JAXLUOU  BPBS9SS  XS2391779134  BRITISH AMERICAN TOB F2v  DRITISH AMERICAN TOBACCO PLC 2.230.868.76 3,140,000.0000 EUR 113.806435048

Kingdom TOB F2V PERP

Elnr:;dom 2AX1X8U  BNNGP77  GBOOBNNGP775 UK TSY GILT 0 7/8 0.875% UK TSY GILT 0 7/8 0.875% 31/01/2046 3555632622  64900,000.0000 GBP Base Curr

Elnr:;im JAX6DKU — BLH2QWO  XS2317082787  HEATHROW ENDG. 2.625%  HEATHROW FNDG. 2.625% 16/03/2028  3,092,395.55 4745000.0000 GBP Base Curr

United . BARCLAYS PLC 5.746% 09 AUG 2033

Kinedom 2AYBRJU  BQCAF17  USO6738ECA10  5.74% Rl Coya 97532471 1231,000.0000 USD 123.645005700

United ROYAL BANK OF SCOTLA ROYAL BANK OF SCOTLA F2V

Kinedom 2A9HTRU ~ BMQSYQs  XS2172960481 ROV ot 1169732850  12,650,000.0000 GEP Base Curr

United 2A92TEU BJ7WJN7  XS2051734981  NATL. GRID ELECTRI 2.00%  NATL. GRID ELECTRI2.00% 4,402,392.60 6,810,000.0000 GBEP Base Curr

Kingdom 16/09/2038

United . LLOYDS BKG GROUP PLC 4.976%

i AAYBXKU — BPW6S28  US53944YAU73  4.97% S R s 751,031.89 970,000.0000 USD 123.645006243

United NORTHERN POWERGRID NORTHERN POWERGRID 3.25%

i AAY2B5U BMYXZ03 ~ XS2461236759  hORT NS 1462,153.94 2,000,000.0000 GBP Base Curr

United WESTERN POWER DIST WESTERN POWER DIST. WEST

i 4AZMEBW  BAVRHG2  XS0627336323 b oo o e s 9,401,078.40 9,120,000.0000 GBP Base Curr

United AAS182W  BK3F528  XS1040508597  IMPERIAL TOBACCO 4.875% ' MPERIAL TOBACCO 4.875% 1366800102  15830,000.0000 GBP Base Curr

Kingdom 07/06/2032

United 4A9K13U BLS7NX6  XS2193661324  BP CAP. MKTS. F2V BP CAP. MKTS. BP CAP. MKTS. 3,890,816.85 4,800,000.0000 EUR 113.806436262

Kingdom F2V PERP
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U.”'ted 5AXQZ7U BP4DV95 XS2407733844 1.87% DERWENT LONDON 1.875% 6,118,746.90 8,430,000.0000 GBP Base Curr
Kingdom 17/11/2031

E::;Zdom 5AYHLKU BNNPH34 XS2553549903 HSBC HLDGS. F2V HSBC HLDGS. F2V 16/11/2034 3,909,087.60 3,720,000.0000 GBP Base Curr

H 0

U.mted 5AYKTLU BP95FY9 XS2560756798 SEVERN TRENT UTIL 4.625% SEVERN TRENT UTIL 4.625% 2,692,316.39 2,855,000.0000 GBP Base Curr
Kingdom 30/11/2034

Einnlz]?j%m 5A1GMCW B3V3ZW5  XS0422704071 LLOYDS BANK 7.50% LLOYDS BANK 7.50% 15/04/2024 6,171,072.60 6,050,000.0000 GBP Base Curr
Einr:;%m 5A5MRNU BSXNQHO  XS1140961563 JOHN LEWIS 4.25% JOHN LEWIS 4.25% 18/12/2034 3,895,913.82 6,064,000.0000 GBP Base Curr
Einr::;jim 6AY8WSU BLDCG90 XS2492482828 BARCLAYS PLC F2V BARCLAYS PLC F2V PERP 1,620,000.00 1,800,000.0000 GBP Base Curr
Einr:;edim 6A11DTW B2QP0OK2 XS0356452929 HSBC HLDGS. 7.00% HSBC HLDGS. 7.00% 07/04/2038 3,274,011.00 3,250,000.0000 GBP Base Curr
U_nlted 6A2WSUW B6Z0ST1 XS0683568223 IMPERIAL TOBACCO F 5.50% IMPERIAL TOBACCO FIN. 5.50% 492,655.00 500,000.0000 GBP Base Curr
Kingdom 28/09/2026

Ernl;eddom 6A5W02U BWVFXN1  XS1235295539 WHITBREAD GRP. 3.375% WHITBREAD GRP. 3.375% 16/10/2025 6,767,352.00 7,200,000.0000 GBP Base Curr
Ernl;edc:)m 6A6J68U BZ05DQ6 XS1405807592 N/WIDE. B/SOC. 3.00% N/WIDE. B/SOC. 3.00% 6/5/2026 3,778,776.00 4,000,000.0000 GBP Base Curr
Err:;ijdom 6A9LYBU BKWGTY2  XS2195190876 SSE F2V SSE SSE F2V PERP 11,133,061.00 12,214,000.0000 GBP Base Curr
Uruted 7AXCCVU BNOZMX2  XS2347379377 TRITAX EUROBOX PLC 0.95% TRITAX EUROBOX PLC 0.95% 1,333,861.05 1,820,000.0000 EUR 113.806436209
Kingdom 02/06/2026

United JAXMQDU ~ BMCKV42  XS2393618389  ANNINGTON FNDG.2.308%  ~NNINGTONFNDG.2.308% 5,515,556.68 7,580,000.0000 GBP Base Curr
Kingdom 06/10/2032

United JAXR80U ~ BNOZTO8  XS2383508500  LENDLEASE EUR. FIN3.50%  -CNDLEASEEUR.FIN 3.50% 4,500,740.00 7,000,000.0000 GBP Base Curr
Kingdom 02/12/2033

E?r\l:]ecici)m 7AYKNWU BP83R60 XS2560422581 BARCLAYS F2F BARCLAYS F2F 29/1/2034 1,597,413.87 1,790,000.0000 EUR 113.806436088
Err:;l%m 7AYQLOU 0 XS$2592302330 TESCO COR. TSY. SE 5.50% TESCO COR. TSY. SE 5.50% 27/2/2035 10,830,745.90 11,050,000.0000 GBP Base Curr
Err:;edcj)m 7AY2WPU BMFFNQO XS2449910921 NATWEST GRP. F2F NATWEST GRP. F2F 29/03/2029 7,138,713.20 7,925,000.0000 GBP Base Curr
Einr:;%m 7A1XYDU B84GGK1 XS0498768315 HSBC HLDGS. 6.00% HSBC HLDGS. 6.00% 29/03/2040 3,811,890.60 4,260,000.0000 GBP Base Curr
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United JAGHRVU ~ BD398X3  US780097BA8T  ROYAL BANK OF SCOT 4.80% <OYAL BANKOF SCOT 4.80% 2.352,060.18 3,000,000.0000 USD 123.645005982
Kingdom 05/04/2026

E::";Z%m 7A88W5U BFM4XM7  XS1884698256 HSBC HLDGS. F2V HSBC HLDGS. HSBC HLDGS. F2V PERP 4,490,768.64 5,160,000.0000 GBP Base Curr
Einr:;?j%m 7A9UUSU BN7CBP1 XS2254262285 TRAVIS PERKINS 3.75% TRAVIS PERKINS 3.75% 17/2/2026 1,193,350.65 1,325,000.0000 GBP Base Curr
United LLOYDS BANKING GROUP LLOYDS BANKING GROUP F2V

Kingdom 8AXCR1U BM91MQ7  XS2351166421 Fov 15/12/2031 3,063,477.60 3,600,000.0000 GBP Base Curr
U_n|ted 8AXEGZU BLD30Z7 XS2356450846 ANGLIAN WATER 0S 2.00% ANGLIAN WATER 0S 2.00% 1,405,789.00 1,750,000.0000 GBP Base Curr
Kingdom 31/07/2028

Einr::;jdom 8AXWGQU BMOMH43  XS2441259137 SAGE GRP. 2.875% SAGE GRP. 2.875% 08/02/2034 10,562,979.28 13,160,000.0000 GBP Base Curr
U_nited 8AXWW7U BNZHVL4 XS2445344570 SEVERN TRENT UTIL 2.625% SEVERN TRENT UTIL 2.625% 4,001,710.00 5,000,000.0000 GBP Base Curr
Kingdom 22/02/2033

Err:;eddom 8AYBEEU BN4ACM28  XS2513869862 ANNINGTON FNDG. 4.75% ANNINGTON FNDG. 4.75% 9/8/2033 2,206,758.37 2,500,000.0000 GBP Base Curr
Err:;eddom 8AYKG2U BPCPPC4 XS2563349765 NATWEST GRP. F2V NATWEST GRP. F2V 6/6/2033 5,678,834.49 5,645,000.0000 GBP Base Curr
Einr:;ed%m 8A7CZDU BD5HDA41 XS1637093920 COMPASS GRP. 2.00% COMPASS GRP. 2.00% 03/07/2029 2,156,450.00 2,500,000.0000 GBP Base Curr
United ROYAL BANK OF SCOTLA ROYAL BANK OF SCOTLA F2V

Kingdom 8A8LGMU BJMJ148 XS1970533219 Fov 28/03/2027 1,767,362.81 1,917,000.0000 GBP Base Curr
Upited 8A9SJVU BMH5RK0  XS2240494711 INTERCONTINENTAL 3.375% INTERCONTINENTAL 3.375% 7,388,258.76 8,260,000.0000 GBP Base Curr
Kingdom 8/10/2028

Uplted 8A9VRIU BN4GXG1 XS2265524640 LLOYDS BANKING GRP. F2V LLOYDS BANKING GRP. F2V 6,279,067.30 8,143,000.0000 GBP Base Curr
Kingdom 03/12/2035

Uplted 8A92DHU BKBS3G9 XS2050806434 ST POLUER DL WESTERN POWER DIST 1.75% 153,344.00 200,000.0000 GBP Base Curr
Kingdom 1.75% 9/9/2031

United States CCTUSD 0 0 CURRENCY CONTRACT-USD CURRENCY CONTRACT -USD .00 1,111,595,185.0000 USD 1.000000000
United States 0A41BFU B7GGN67 XS0245936496 CITIGROUP 4.50% CITIGROUP 4.50% 03/03/2031 8,769,139.47 9,555,000.0000 GBP Base Curr
United States  0A6PYPU BDCPY56 XS1457522727 WELLS FARGO 2.00% WELLS FARGO 2.00% 28/07/2025 680,565.58 733,000.0000 GBP Base Curr
United States  0A9HKTU BM9KMK8  US10112RBD52 BOSTON PROPS. 3.25% BOSTON PROPS. 3.25% 30/01/2031 319,254.75 499,000.0000 USD 123.645003182
United States 1AXECYU BL98272 US24703TAE64 DELL INT LLC / EMC 4.90% DELL INT LLC / EMC 4.90% 01/10/2026 125,041.39 155,000.0000 USD 123.645004880
United States  TAYPGXU BPQV3L3 US14040HCX17 CAP. ONE FINL. F2F CAP. ONE FINL. F2F 01/02/2029 575,387.38 730,000.0000 USD 123.645003793
United States 1A2CGWU BG48RQ6 XS0562326214 COMCAST 5.50% COMCAST 5.50% 23/11/2029 2,918,356.00 2,800,000.0000 GBP Base Curr
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United States  TA9JAWU BLFLDY9 US00130HCC79  AES 3.95% AES 3.95% 15/07/2030 1,524,207.55 2,105,000.0000 USD 123.645005127
United States  TA9LNTU BMY5R14  US18551PAE97 CLECO CORPORATE 3.375% CLECO CORPORATE 3.375% 15/9/2029 5,249,358.96 7,470,000.0000 USD 123.645006041
. o US. TSY. NOTE/BOND 4.00%
United States  2AYJV1U BL56GP6 US912810TM09  US. TSY. NOTE/BOND 4.00% 15/11/2042 2 USD1000 'BOND 11/42' 13,682,540.66 16,470,000.0000 USD 123.645005330
United States  2AYT1M6U BNWOGM2  US55903VAJ26 MAGALLANES 4.054% MAGALLANES 4.054% 15/03/2029 827,487.37 1,100,000.0000 USD 123.645005774
. GSK CONSUMER HEAL GSK CONSUMER HEAL 3.375%
United States  2AY2XMU 0 XS2462446696 3.375% 29/03/2038 4,104,378.00 5,100,000.0000 GBP Base Curr
United States  2A16HPW B3CDM90  XS0347920208 GS. GRP. 7.125% GS. GRP. 7.125% 07/08/2025 125,748.04 121,000.0000 GBP Base Curr
United States  2A6PD7U BDH4HM6  XS1458411276 BANK OF AMERICA 2.30% BANK OF AMERICA 2.30% 25/07/2025 2,362,375.00 2,500,000.0000 GBP Base Curr
United States  2A7287U 0 US62854AAN46 MYLAN 3.95% MYLAN 3.95% 15/06/2026 5,811,908.92 7,545,000.0000 USD 123.645005951
United States 2A8GNBU 0 XS1940150623 CITIGROUP 2.75% CITIGROUP 2.75% 24/01/2024 3,916,112.00 4,000,000.0000 GBP Base Curr
United States  3AT3HHW B39GP15 XS0365909125 ML. 8.125% ML. 8.125% 02/06/2028 5,174,361.60 4,800,000.0000 GBP Base Curr
United States  4A4FVQW B7KPHK2  XS0798491113 TIME WARNER CABLE 5.25% IL“;IOE7%%T;ER CABLE 5.25% 3,005,723.69 3,610,000.0000 GBP Base Curr
United States  4A4WEHW BJ7BTL2 X$§1023626671 GS. GRP. 4.25% GS. GRP. 4.25% 29/01/2026 11,470,040.86 11,790,000.0000 GBP Base Curr
United States  4A7Q49U BF5RD56 US04010LAVS53 ARES CAP. 4.25% ARES CAP. 4.25% 01/03/2025 5,486,075.06 7,180,000.0000 USD 123.645005858
United States  4A9FSVU BMCJ8R1 US161175BU77 CHABTER L (e CHARTER COMMS. OPE 2.80% 6,415,881.54 9,855,000.0000 USD 123.645005175
2.80% 01/04/2031
United States  4A92JSU BKMGXW8  US828807DF17 SIMON PROP. GRP. 2.45% SIMON PROP. GRP. 2.45% 13/09/2029 149,838.80 216,000.0000 USD 123.645008928
United States  4A94Y0U BKPHS45 XS2049548527 GEN. MOTORS FINL. 2.35% GEN. MOTORS FINL. 2.35% 3/9/2025 397,462.26 426,000.0000 GBP Base Curr
United States  5AX6QAU BKY5GZ7 US92343VGC28 VERIZON COMMS. 3.70% VERIZON COMMS. 3.70% 22/03/2061 1,730,761.77 2,870,000.0000 USD 123.645006206
United States  5AYKLQU BP7LTNG6 US254709AS70 DISCOVER FINL. SER 6.70% glgif_?/\;%g;ml' SER 6.70% 176,763.99 212,000.0000 USD 123.645010512
United States  5AYP92U BMZLV53 XS2587351706 GEN. MOTORS FINL. 5.15% GEN. MOTORS FINL. 5.15% 15/8/2026 3,953,130.18 4,010,000.0000 GBP Base Curr
United States  5AY6HZU BMDPZG6  US912810TH14 US. TSY. NOTE/BOND 3.25% ??);82\84,\1202TE/BOND 3.25% 20,115,372.12 26,960,000.0000 USD 123.645005966
United States  5A4RJ4U B44MD88  XS0562326214 COMCAST 5.50% COMCAST 5.50% 23/11/2029 78,170.25 75,000.0000 GBP Base Curr
United States  5A7RAWU BFW28L5 US04686JAA97 ATHENE HLDG. 4.125% ATHENE HLDG. 4.125% 12/01/2028 585,882.30 800,000.0000 USD 123.645006678
United States  522944W BOTNXRS5 XS0195612592 CITIGROUP 5.875% CITIGROUP 5.875% 01/07/2024 4,941,312.14 4,978,000.0000 GBP Base Curr
United States 6AXBGTU BNNF994 US929043AL12 3.4% VORNADORLTY L P 3.4% 0T JUN 203 574,578.66 1,027,000.0000 USD 123.645005817
3.4% 01/JUN/2031
United States  6AXKD5U BLHO7S6 XS2387675395 SOUTHERN F2V SOUTHERN F2V 15/09/2081 13,893,518.27 20,072,000.0000 EUR 113.806436195
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MPT OPERATING P/SH 2.50%

United States  6AX6NOU 0 X$2322419776  MPT OPERATING P/SH2.50% b 1 OPER 1,449,825.00 1,950,000.0000 GEP Base Curr
United States  6A6GCZU  BDB5DPO  US25470DAL38  DISCOVERY COMMS. 4.90% ?55%%’;; COMMS. 4.90% 2,829,268.95 3,525,000.0000 USD 123.645004933
United States  6A6WVHU  BZ013F3  US06051GGC78  BANK OF AMERICA 4.183%  BANK OF AMERICA 4.183% 25/11/2027 562,720.09 720,000.0000 USD 123.645004496
United States  6A7574U BYXBJOO  XS1577762823  MS. 2.625% MS. 2.625% 09/03/2027 8,152,006.59 8,990,000.0000 GBEP Base Curr
United States  6A86CQU  BYWS5464  US92277GAN79  VENTAS REALTY 4.40% VENTAS REALTY 4.40% 15/01/2029 5,220,930.32 6,815,000.0000 USD 123645006062
United States  6A9DY6U BLD6SHA  US06051GJAS5  BANK OF AMERICA F2F BANK OF AMERICA F2F 20/03/2051 1,850,225.54 2790,000.0000 USD 123.645005589
United States 7AXLWEU  BPOTWJ4  US78574MAA1S  3.2% SABRA H 3.2% 01/DEC/2031 4377,821.39 7.380,000.0000 USD 123645006247
United States  7AXS8MDU ~ BNNFQD7  US459506AP65  INTERNATIONAL FLA 1.832% '1",‘5355/';’3;'70'\”*" FLA1.832% 5,357,861.53 7,805,000.0000 USD 123.645006133
United States  7AYPGQU ~ BPQTSDA  US14040HCY99  CAP. ONE FINL. F2F CAP. ONE FINL. F2F1/2/2034 994,885.68 1273,000.0000 USD 123.645004885
United States  7AY3POU BNNMX37  XS2468125609 ~ DLACKSTONE PRIVAT BLACKSTONE PRIVAT 4.875% 6,770,668.92 7.400,000.0000 GBEP Base Curr
4.875% 14/04/2026
CLECO CORPORATE HOLDINGS LLC
United States  7A79A5U BF47232  US18551PAD15  CLECO CORP HLDG 4.973%  4.973% SNR SEC NTS 01 /05/2046 755771.68 1,055,000.0000 USD 123.645004975
USD2000
United States  7ASJMGU  BJSRNY3  US44400MAB2S  HUDSON PACIFIC PRO 4.65% 5111/%3?2%53\0|F|0 PRO 4.65% 3,805,479.59 6,705,000.0000 USD 123.645005454
United States  7A9EK3U BM6QSM3  US35137LAL99  FOX 3.50% FOX 3.50% 08/04/2030 3,663,424.94 4,955,000.0000 USD 123.645005934
United States  7AOHUWU  BMV5TS5  US46647PBP09  JPM. CHASE F2F JPM. CHASE F2F 13/5/2031 469,800.24 672,000.0000 USD 123.645007150
United States SAXDEWU  BKP8M24  XS2355050838  COLDMAN SACHS GROUP GOLDMAN SACHS GROUP F2V 1,482,544.00 1,600,000.0000 GBP Base Curr
F2v 16/12/2025
United States  8AX5K7U  BLH3FS1  US681936BN99 ~ OMEGAHEALTHCARE OMEGA HEALTHCARE | 3.25% 4140,810.12 7,000,000.0000 USD 123.645006098
3.25% 15/04/2033
United States  8AYRUJU BQQ7XJ6  XS2505028536  MS. F2F MS. F2F 2/3/2029 2,073,618.84 2,320,000.0000 EUR 113.806436440
0,
United States  8AY7DSU BMY20L0  XS2488626883  DUKE ENERGY CORP 3.85% ?;‘B’ég&gﬁm CORP 3.85% 4,553,330.51 5,550,000.0000 EUR 113.806436003
United States  8AYSEEU BNDBDSO  XS2488626883  DUKE ENERGY 3.85% DUKE ENERGY 3.85% 15/6/2034 209,207.08 255,000.0000 EUR 113.806435940
Australia OAYPQBU  BQB3FT3  XS2577127967  AUSTRALIA & NEW ZEAL F2V  AUSTRALIA & NEW ZEAL F2V 3/2/2033 820,658.46 935,000.0000 EUR 113.806436185
Australia 3A3RDZW  BSOKPJO  XS0834300981  BHP BILLITON FIN. 4.30% BHP BILLITON FIN. 4.30% 25/09/2042 1702,434.02 1,917,000.0000 GEP Base Curr
Australia AMOATVU O US961214EM13  WESTPAC BANKING F2V WESTPAC BANKING F2V 04/02/2030 3,132,208.39 4130,000.0000 USD 123645005019
Australia 5A77JXU BDOXQG7  XS1587946911  WESTFIELD AMERICA WESTFIELD AMERICA 2.625% 4,213,244.46 5201,000.0000 GEP Base Curr

2.625%

30/03/2029
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ANHEUSER-BUSCH

ANHEUSER-BUSCH COS 4.70%

Belgium 2A8PYXU BK5XW52  US03522AAH32 COS 4.70% 01/02/2036 2,818,867.05 3,500,000.0000 USD 123.645006220
. ANHEUSER-BUSCH ANHEUSER-BUSCH INBEV 9.75%
Belgium 5A1C57W B3L9P45 BE0934986036 INB 9.75% 30/07/2024 2,114,976.00 2,000,000.0000 GBP Base Curr
Belgium 8AYSARU BQ3S5D0 BE6342251038 ELIA GRP. SA/NV F2V Elélli‘PGRP' SA/NV ELIA GRP. SA/NV F2V 1,673,408.00 1,900,000.0000 EUR 113.806435968
. ANHEUSER-BUSCH ANHEUSER-BUSCH COS 4.90%
Belgium 8A8PYUU BJXS2M9  US03522AAJ97 COS 4.90% 01/02/2046 2,738,008.06 3,464,000.0000 USD 123.645005791
Canada 0AYR43U BMGK751 XS2597677090 MAGNA INTL. 4.375% MAGNA INTL. 4.375% 17/3/2032 1,254,813.74 1,400,000.0000 EUR 113.806436537
Canada TA89L3U BGGFKJ9 US06368BQ686 BANK OF MONTREAL F2V BANK OF MONTREAL F2V 05/10/2028 797,931.45 1,000,000.0000 USD 123.645005567
Canada TA9HP3U BMZNOZ2 ~ CA884903BW40  THOMSON REUTERS 2.239% I?/%'\SA;%EISR_FUTERS 2.239% 1,876,307.77 3,300,000.0000 CAD 167.334968036
Canada 2A48YAU BYQGQN4  CA87971MAS22  TELUS 4.40% TELUS 4.40% 01/04/2043 1,260,351.09 2,445,000.0000 CAD 167.334968405
Canada 2A7BFKU BDTMCK1  CA13638ZDC64 CANADIAN NATURAL CANADIAN NATURAL R 3.42% 573,896.79 1,000,000.0000 CAD 167.334967443
R 3.42% 1/12/2026
Canada 2A8STYU BKKJRPO CA87971MBL69  TELUS 2.75% TELUS 2.75% 08/07/2026 1,616,648.92 2,865,000.0000 CAD 167.334967911
Canada 3A3PMKU B6RTVQ4 CA292517BB28 ENBRIDGE 4.24% ENBRIDGE 4.24% 27/08/2042 1,431,306.49 2,875,000.0000 CAD 167.334967826
Canada 4AYRY7U 0 US29250NBR52 ENBRIDGE 5.70% ENBRIDGE 5.70% 08/03/2033 2,132,528.24 2,535,000.0000 USD 123.645005383
Canada 6A9HKIU BMZNOX0  CAQ07813ZCE21 BELL TELEPHONE OF 2.50% 'IBE/LOLS-;EEESHONE OF 2.50% 1,559,118.24 3,000,000.0000 CAD 167.334967688
o CANADIAN PACIFIC R 2.54%
Canada 7AXRSDU BMHXZR7  CA13645RBC75 CANADIAN PACIFIC R 2.54% 28/02/2028 28/02/2028 CAD1 2,053,836.41 3,745,000.0000 CAD 167.334968014
Canada 8A75GGU BDQQRJO  CA07813ZBX11 BELL TELEPHONE OF 4.45% BELL TELEPHONE OF 4.45% 27/2/2047 794,277.02 1,520,000.0000 CAD 167.334967952
Denmark 4AYDMHU BNNPP96  XS2531570112 ORSTED AS 5.375% ORSTED AS 5.375% 13/09/2042 1,984,668.00 2,000,000.0000 GBP Base Curr
Denmark 5AYDTWU BMDQFZ8  XS2531570039 ORSTED AS 5.125% ORSTED AS 5.125% 13/9/2034 1,979,924.00 2,000,000.0000 GBP Base Curr
Denmark 8AYKG8U BPG3YR2 XS2563353361 ORSTED F2V ORSTED F2V 8/12/3022 1,039,818.17 1,200,000.0000 EUR 113.806435693
Denmark 8AYQO0U BQKRCP1 XS§2591032235 ORSTED 4.125% ORSTED 4.125% 01/03/2035 1,259,909.59 1,411,000.0000 EUR 113.806435809
Finland 4A8SCXU BKLGVMS  XS2019260764 NORDEA BANK ABP F2V NORDEA BANK ABP F2V 27/06/2029 1,163,925.61 1,395,000.0000 EUR 113.806435728
France O0AYKTMU BPO5SFW7 FROOT400EAY1 BANQUE FEDERATIVE 3.75% g‘lA/l\[l)g}JonggDERATIVE 3.75% 2,006,113.07 2,300,000.0000 EUR 113.806436368
France 0A2XXKW B6Q9TM7  FR0011132356 ELECTRICITE DE FRA 5.50% _IE;/E_ICJ/EIOCJIE DE FRANCE 5.50% 1,558,645.00 1,700,000.0000 GBP Base Curr
France TAXBNYU BN7CQJO FRO014003N10 BNP PARIBAS F2V BNP PARIBAS F2V 24/05/2031 2,579,940.00 3,000,000.0000 GBP Base Curr

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

80



All World Climate
Factor Fund

Emerging Markets
Equity Active Multi
Manager Fund

Global Active
Emerging Mark
Bond Fund

et

Global Active
Multi Asset Credit
Fund

Global Equity
Active Multi
Manager Fund

Global Ex UK
Passive Equity
Fund

Global Equity
Dividend Growth
Factor Fund

Global Multi Factor Global Sustainable Global Sustainable Global Sustainable

Equity Index Fund

Equity Active
Broad Fund

Equity Active
Targeted Fund

Equity Active
Thematic Fund

UK Equity Passive
Fund

BANQUE FEDERATIVE

BANQUE FEDERATIVE 4.125%

France TAYRMOU  BPULZO2  FRODT00GGZO o0 A 1784,587.99 2,000,000.0000 EUR 113.806436357
. BANQUE FEDERATIVE DU CREDIT
France TASASUU  BLINPF4  FRO013480027  BANQUE FEDERATIVE1.25% b tdlE FEDERITIES DU CE 903,390.00 1,000,000.0000 GBP Base Curr
France 2AX157U BMOTVJ7  XS2290960520  TOTAL F2V TOTAL TOTAL F2V PERP 1,012,864.61 1,396,000.0000 EUR 113.806436065
France 2AYMR7U  BQ2JW55  FROO1400F075  BPCE SA 4.375% BPCE SA 4.375% 13/07/2028 3,357,060.04 3,800,000.0000 EUR 113.806436367
France 2AYNXMU ~ BKS7K68  FROO1400FB22  BPCE F2V BPCE F2V 25/1/2035 858,963.73 1,000,000.0000 EUR 113.806435632
France 3MUSSW  BJOSTF5  XS1004674450  AXA F2F AXA F2F 16/01/2054 4,052,460.71 45311,000.0000 GBP Base Curr
France 4A2CDUU B3MPOJ2  XS0562107762  ORANGE 5.375% ORANGE 5.375% 22/11/2050 605,190.00 600,000.0000 GBP Base Curr
France 5A8QCAU  BJSBDJ7  XS2004382136  TOTAL CAP. INTL. 1.66% TOTAL CAP. INTL. 1.66% 22/07/2026 2,828,322.20 3,100,000.0000 GBP Base Curr
France SAOKAAU 0 US09659X2L59  BNP PARIBAS F2F BNP PARIBAS F2F 9/6/2026 3,093,586.22 4165,000.0000 USD 123.645005782
France 520578W 7748927  FR0010039008  FRANCE TELECOM 5.625%  FRANCE TELECOM 5.625% 23/01/2034  3,251,428.80 3,100,000.0000 GBP Base Curr
_ SOCIETE GENERALE 3.625%
France 6AX4YSU BMDKMZ9  US83368TBB35  SOCIETE GENERALE3.625% o0 oL SFNERAIES 025% 933,532.45 1,800,000.0000 USD 123.645006520
France 6AYFLZU BQTKNM3  FRO01400D608  ELECTRICITE DE FRA 4.75% 1E|§/E1COT/F;|003|IE DE FRA 4.75% 619,624.88 700,000.0000 EUR 113.806436990
France JAYNDFU ~ BQ2K764  FROOT400F5X9  BNP PARIBAS 5.75% BNP PARIBAS 5.75% 13/6/2032 3,417,516.80 3,400,000.0000 GBP Base Curr
France JA20HVU ~ B43S428  FRO010946855  SUEZ 5.00% SUEZ 5.00% 01/10/2060 1,427,385.70 1,550,000.0000 GEP Base Curr
SOCIETE GENERALE F2V 14/12/2026
France JAOWVFU 0 US83368TAZ12  SOCIETE GENERALE F2V B A58 1412 9006 1,410,506.63 2,000,000.0000 USD 123.645005859
France 700881U 7162721  XS0132424614  ELECTRICITE DE FR 5.875% 1E£L;/EOC7T/F;'0C3'1TE DE FRANCE 5.875% 3,726,122.00 3,700,000.0000 GBP Base Curr
France BAYQNSU  BNGSFK3  FR001400G6Y4  BPCE F2F BPCE F2F 2/3/2030 1689,779.13 1,900,000.0000 EUR 113.806435977
France BAY7XQU BPG7S38  FRO01400Av79 ~ DANQUEFEDERATIVE BANQUE FEDERATIVE DU F2V 2,020,133.19 2,400,000.0000 EUR 113.806436436
DU F2V 16/6/2032
France 8ASJGAU  BFWMO67 FR0011401728  ELECTRICITE DE FRANC F2V IEIZ_E/CPTEIT?IICD:ITE DE FRANCE ELECTRICITE - 66 084.80 1.200,000.0000 GEP Base Curr
France 8AOCHTU  BKSBGQ2  FR0013487543  BPCE 1.375% BPCE 1.375% 23/12/2026 2,608,588.86 3,000,000.0000 GBP Base Curr
Germany 0A4660W  B71RT45  DEOOOATHGILA  ALLIANZ FIN. Il 4.50% ALLIANZ FIN. Il 4.50% 13/03/2043 1,831,568.76 1,900,000.0000 GBP Base Curr
Germany 0AQFCTU 0 USU09513HX08  BMW US CAP. 3.90% BMW US CAP. 3.90% 09/04/2025 2,395,776.27 3,015,000.0000 USD 123.645005346
Germany TAXJWEU  BMYH7F4  DEOOOA3MP4V7  VONOVIA 0.75% VONOVIA 0.75% 01/09/2032 731,659.85 1,300,000.0000 EUR 113.806436907
Germany TAYNLYU BQFMSS6  DE000CZ43ZNS  COMMERZBANK F2F COMMERZBANK F2F 18/1/2030 950,311.46 1,100,000.0000 EUR 113.806435903
Germany 1A7RVSU BGOP482  XS1761721262  AROUNDTOWN 1.625% AROUNDTOWN 1.625% 31/01/2028 4,493,916.67 7,800,000.0000 EUR 113.806436097
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VOLKSWAGEN INTL. F 4.25%

Germany 2AYTJEU BMBFVP2  XS2604699327  VOLKSWAGEN INTL.F4.25% 3O £S/IA0 967,150.74 1,100,000.0000 EUR 113.806436724
Germany 2AY3JRU BP6HGRS  XS2433140113  VOLKSWAGEN FINL. 2.125%  VOLKSWAGEN FINL. 2.125% 18/1/2028  4,142,448.00 4,800,000.0000 GBP Base Curr
0,
Germany JA78EBU  BDDOGYO  XS1595796035  DEUTSCHE TELEKOM I 2.25% ?5%25';5 TELEKOM 12.25% 1,470,935.20 1,700,000.0000 GEP Base Curr
o)
Germany JAOHVCU  BMV76M7  USU9273ADBSO0  VOLKSWAGEN GRP. OF 3.75% YS/LO'?’%VO%%EN GRP. OF 3.75% 1484,564.53 2,000,000.0000 USD 123645005918
Germany AAXSKWU — BN6JHV1  USU2339CEA28  DAIMLER FIN. NA 1.45% DAIMLER FIN. NA 1.45% 02/03/2026 1108,694.79 1,500,000.0000 USD 123645006229
Germany SATKC8W  B6276Z7  XS0437306904  RWE FIN. 6.125% RWE FIN. 6.125% 6/7/2039 1,408,341.60 1350,000.0000 GBP Base Curr
Germany 515530W 7370150  XS0148579666  E.ON INTL. FIN. 6.375% E.ON INTL. FIN. 6.375% 07/06/2032 2,579,784.00 2,400,000.0000 GBP Base Curr
Germany GAYKNJU — BP83KS3  XS2560994381  COMMERZBANK F2V COMMERZBANK F2V 28/2/2033 2,993,142.00 3,000,000.0000 GBEP Base Curr
Germany JAICGAW  B3L28N4  XS0408958683  E.ON INTL. FIN. 6.75% E.ON INTL. FIN. 6.75% 27/01/2039 1,603,874.00 1450,000.0000 GBEP Base Curr
Germany 7A8SX8U BKITSB2  XS2023873149  AROUNDTOWN 1.45% AROUNDTOWN 1.45% 09-JUL-28 2,382,685.63 4,400,000.0000 EUR 113.806436206
Germany 7A9EZ5U BMC2096  XS2154336254  VOLKSWAGEN FINL. S 4.25% gﬂlb}g(\;vz/;em FINL. S 4.25% 8,836,100.00 9,100,000.0000 GBP Base Curr
Germany 8AYPT6U BMWS726  XS2584685387  RWE 4.125% RWE 4.125% 13/2/2035 858,563.04 1,000,000.0000 EUR 113.806436350
Germany BA7CAAU  BYVMXX6  XS1620774230  VOLKSWAGEN INTL. FINF2V  VOLKSWAGEN INTL. FIN. V. F2V PERP 790,890.24 1,000,000.0000 EUR 113.806436406
AERCAP IRELAND CAPITAL DAC
Ireland 0A9RB6U BMY4872  US00774MAR60  AERCAP IRE CAP DAC4.625%  4.625% GTD SNR NTS 15/1 3,127,227.96 4,000,000.0000 USD 123.645006111
0/2027 USD1000
Ireland 5AXPEEU BNVWIT1  US00774MAW55 AERCAP IRELAND CAP 3.00% ’;gﬁ%’;;o'EBELAND CAP 3.00% 1,313,293.19 1,860,000.0000 USD 123.645006129
Italy 2AXLVKU BPOTWNS  XS2390400716  ENEL FINANCE INTL 0.375% gg‘ /%LEJZE’;;“CE INTL 0.375% 224893471 3,145,000.0000 EUR 113.806436351
Italy AAYIK2U BP398Q0  XS2550133363  INTESA SANPAOLO F2V INTESA SANPAOLO F2V 21/11/2033 1,512,309.40 1765,000.0000 USD 123645005852
Italy AAYNEBU  BQBG5X6  XS2576550243  ENEL SPA F2V ENEL SPA ENEL SPA F2V PERP 618,023.69 700,000.0000 EUR 113.806437071
Italy 4AYRA2U BMFODNO  XS2508063480  INTESA SANPAOLO 6.50% INTESA SANPAOLO 6.50% 14/3/2029 2,957,538.00 3,000,000.0000 GBP Base Curr
Italy 5AX5RSU BMV3JS2  XS2312756062  INTESA SANPAOLO 2.625% ﬂ;giﬁg@g PAOLO 2.625% 2,005,790.80 2,900,000.0000 GBP Base Curr
Italy 5ATNOOU  BAKBJD6  XS0452187320  ENEL FIN. INTL. 5.75% ENEL FIN. INTL. 5.75% 14/09/2040 298,067.77 300,000.0000 GBP Base Curr
Italy 5ATPANW  BAKBHVO  XS0452188054  ENEL FIN. INTL. 5.625% ENEL FIN. INTL. 5.625% 14/08/2024 3,470,024.80 3,450,000.0000 GBP Base Curr
Japan JAYQTNU  BMTYOCS  XS2588850376  EAST JAPAN RAILWAY 4.11%  CAST JAPAN RAILWAY 4.11% 701,333.97 800,000.0000 EUR 113.806436194

22/2/2043
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Japan 4AYQVEU 0 US606822CX09 MITSUBISHI UFJ FINL. F2V MITSUBISHI UFRJ FINL. F2V 22/02/2034 2,925,631.27 3,580,000.0000 USD 123.645005216
Japan 613789U BOWH611 XS0241265445 EAST JAPAN RAILWAY 4.50% EQ/SOTI ‘/JZAOPSA%N RAILWAY 4.50% 1,149,816.00 1,200,000.0000 GBP Base Curr
Japan 7AYQVCU 0 US606822CS14 MITSUBISHI UFJ FINL. F2V MITSUBISHI UFJ FINL. F2V 22/2/2029 2,493,968.76 3,055,000.0000 USD 123.645005649
Japan 7A9LZFU 0 US874060AX48 TAKEDA PHARM. 2.05% TAKEDA PHARM. 2.05% 31/3/2030 2,031,680.56 2,975,000.0000 USD 123.645006128
Netherlands TA8HB3U BJCWXC9  XS1953146245 ING GROEP 3.00% ING GROEP 3.00% 18/02/2026 936,680.00 1,000,000.0000 GBP Base Curr
Netherlands 2AYHKVU BNNPFW9  XS2554745708 ING GROEP F2F ING GROEP F2F 14/11/2033 1,199,923.52 1,300,000.0000 EUR 113.806436479
o ING GROEP N.V. 6.25% 20 MAY 2033
Netherlands 2AYQLPU BNHTNF6  XS2588986724 ING GROEP N.V. 6.25 6.25% 6.25% 20/MAY/2033 2,932,080.00 3,000,000.0000 GBP Base Curr
Netherlands 4AYGEBU BMDS5VL3  XS2549715618 TENNET HLDG. 4.75% TENNET HLDG. 4.75% 28/10/2042 256,994.91 271,000.0000 EUR 113.806435322
Netherlands 5AYCLRU BQT3MJ4  XS2524746687 ING GROEP NV F2V ING GROEP NV F2V 24/08/2033 1,416,249.94 1,700,000.0000 EUR 113.806437413
Netherlands 8A9QWVU BNC1C49 XS§2228387465 SHELL INTL. FIN. 1.75% SHELL INTL. FIN. 1.75% 10/9/2052 1,462,524.00 3,000,000.0000 GBP Base Curr
Norway 5AYBNOU BPJK061 X§2521025408 DNB BANK F2F DNB BANK F2F 17/8/2027 3,323,456.55 3,498,000.0000 GBP Base Curr
Spain 018265W BOX2G48 XS0241945582 TELEFONICA EMISIO 5.375% gg}_gg/ozglz(éA EMISIONES 5.375% 1,504,940.38 1,500,000.0000 GBP Base Curr
Spain 2A1CZ8W B3L82J6 XS0410370919 IBERDROLA FINANZA 7.375% IZBQE/I&D/RZ%E'Z FINANZAS 7.375% 3,051,720.00 3,000,000.0000 GBP Base Curr
Sweden 2AXM57U BNVT891 XS§2397239000 HEIMSTADEN BOSTAD 0.25% 1H§/|!|\AOS/;€2DEN BOSTAD 0.25% 1,096,642.39 1,383,000.0000 EUR 113.806436437
Sweden 4AXJT2U BLOP700 XS2384269366 HEIMSTADEN BOSTAD 0.75% SS%S/;G‘EQEN BOSTAD 0.75% 1,475,862.12 2,568,000.0000 EUR 113.806435766
Sweden 4AYLKYU BLC80S6 X§2565900854 VOLVO TSY. 4.75% VOLVO TSY. 4.75% 15/6/2026 1,500,997.05 1,500,000.0000 GBP Base Curr
HEIMSTADEN BOSTAD HEIMSTADEN BOSTAD 1.375%
Sweden 5AXVGYU BNVQJ33 XS2435611244 1.375% 24/07/2028 /07/2028 2,628,042.06 4,070,000.0000 EUR 113.806436256
Sweden 5AYCEMU BLBLTM3 XS§2523511165 /A GH RIS ST (S SVENSKA HANDELSBANKE F2V 1,583,473.22 1,715,000.0000 GBP Base Curr
F2v 23/8/2032
Sweden 6ATF66W B3SRCS5 XS0422688019 VATTENFALL 6.875% VATTENFALL 6.875% 15/04/2039 1,428,628.32 1,224,000.0000 GBP Base Curr
Switzerland TAXMKEU 0 XS§2393405803 HOLCIM STERLING Fl 2.25% gglbil/'\élO%ZERLlNG F12.25% 2,027,155.31 2,770,000.0000 GBP Base Curr
Switzerland 5AXP23U BNVRQSO  CH1142231708 UBS GRP. F2F UBS GRP. F2F 03/11/2029 1,916,366.40 2,400,000.0000 GBP Base Curr
Switzerland 6AXHDHU 0 USH42097CM73  UBS GROUP AG F2V UBS GROUP AG F2V 10/08/2027 1,591,258.92 2,285,000.0000 USD 123.645005968
Switzerland 6A99SMU BL3BQD1 CH0517825276 CREDIT SUISSE GRP. F2V CREDIT SUISSE GRP. F2V 14/01/2028 3,824,330.45 5,273,000.0000 EUR 113.806436270
Switzerland 7AYMZ7U BNNM9Z1  CH1236363391 UBS GROUP AG F2F UBS GROUP AG F2F 11/01/2031 3,521,348.52 4,110,000.0000 EUR 113.806436348
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Switzerland 8AYC81U BPP4L08 CH1211713180 CREDIT SUISSE GRP. F2F CREDIT SUISSE GRP. F2F 9/30/2027 1,001,254.00 1,000,000.0000 GBP Base Curr
Switzerland 8A6QKKU BYYB4C6 CH0330938876 CREDIT SUISSE GRP. 2.75% CREDIT SUISSE GRP. 2.75% 08/08/2025 910,346.00 1,000,000.0000 GBP Base Curr
Switzerland 8A7HFTU BD9GVN9  CH0379268722 CREDIT SUISSE GRP F2F CREDIT SUISSE GRP F2F 12-09-2025 460,613.00 500,000.0000 GBP Base Curr
i o
U.mted 0AXMQHU BLR4KS9 XS§2393618462 ANNINGTON FNDG. 2.924% ANNINGTON FNDG. 2.924% 1,377,661.05 2,500,000.0000 GBP Base Curr
Kingdom 06/10/2051
Einr:z]?j%m 0AYKZPU BPCJNW2  XS2562898143 N/WIDE. B/SOC. F2F N/WIDE. B/SOC. F2F 7/12/2027 1,241,256.34 1,225,000.0000 GBP Base Curr
E:ﬂnlgiﬁ)m 0A25DZW B3RS4H2 XS0522408599 BAT INTL. FIN. 5.75% BAT INTL. FIN. 5.75% 7/5/2040 383,872.91 460,000.0000 GBP Base Curr
United GLAXOSMITHKLINE GLAXOSMITHKLINE CAP. 4.25%
Kingdom 0A3XLOW B8GBJV6 XS0866596975 CA 4.25% 18/12/2045 1,651,727.15 1,840,000.0000 GBP Base Curr
U.nited 0A3X52W B74GC06 XS0868031781 NOTTING HILL HOUSI 3.75% NOTTING HILL HOUSING TST. 3.75% 2,082,383.20 2,300,000.0000 GBP Base Curr
Kingdom 20/12/2032
Err:;edim 0A45JVU BBORG21 US92857WBD11 ~ VODAFONE GRP. 4.375% VODAFONE GRP. 4.375% 19/02/2043 744,967.79 1,085,000.0000 USD 123.645006665
Err:;edim 0A5XSSU BYR8BC3 XS1242413166 AVIVA F2F AVIVA F2F 6/4/2050 905,896.52 1,000,000.0000 GBP Base Curr
Em;zdom 0A6QWXU BDCSCV7  XS1472483772 VODAFONE GRP. 3.00% VODAFONE GRP. 3.00% 12/08/2056 2,437,048.00 4,000,000.0000 GBP Base Curr
United o PRINCIPALITY B/S0 2.375%
Kingdom 0A7M14U BFOQCQ2 XS1722899165 PRINCIPALITY B/SO 2.375% 23/11/2023 488,832.00 500,000.0000 GBP Base Curr
Einr:tgildom 0A7Q66U 0 XS1748699011 BARCLAYS 3.25% BARCLAYS 3.25% 17/01/2033 3,009,858.40 3,800,000.0000 GBP Base Curr
U!"ted 0A7WGSU BDR72K8 XS1808340019 CLARION HOUSING G 3.125% CLARION HOUSING G 3.125% 1,394,560.00 2,000,000.0000 GBP Base Curr
Kingdom 19/04/2048
U!"ted 0A7WMSU BFXZPC3 XS1813150247 VIRGIN MONEY HLDGS. F2V VIRGIN MONEY HLDGS. F2V 3,639,435.61 3,932,000.0000 GBP Base Curr
Kingdom 24/04/2026
E::tgei)m 0AS8HABU BJJQH1T1 XS1884008928 NATL. GRID ELECTRI 2.75% NATL. GRID ELECTRI 2.75% 06-FEB-35 1,002,560.00 1,300,000.0000 GBP Base Curr
Elnr:;ed%m 0A9REYU BMG6Z11 US404280CL16 HSBC HLDGS. F2F HSBC HLDGS. F2F 22/9/2028 1,898,330.77 2,740,000.0000 USD 123.645005872
Err:;%m 0A9940U BL39680 XS§2105779800 CLARION FNDG. 1.875% CLARION FNDG. 1.875% 22/01/2035 709,186.00 1,000,000.0000 GBP Base Curr
i o
Uplted 000776W 0678087 XS0097283096 BRITISH TELECOMS. 5.75% BRITISH TELECOMS. 5.75% 1,749,432.60 1,710,000.0000 GBP Base Curr
Kingdom 07/12/2028
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United SOUTHERN ELEC. POW SOUTHERN ELEC. POWER DIST. 5.50%

Kingdom 005309W 3109603 XS0139563166 5.50% 07/06/2032 1,034,210.00 1,000,000.0000 GBP Base Curr

E::;%m 006359W 3230097 XS0158715713 VODAFONE GRP. 5.90% VODAFONE GRP. 5.90% 26/11/2032 2,235,563.40 2,100,000.0000 GBP Base Curr
H )

Un|ted 018656U BOYK908 XS0244171236 SOUTHERN ELEC. PO 4.625% SOUTHERN ELEC. POWER DIST. 4.625% 3,846,427.50 4,175,000.0000 GBP Base Curr

Kingdom 20/02/2037

United o BRITISH SKY BROADCASTING GRP.

Kingdom 032198W B1XGNN5  XS0301676861 BRITISH SKY BROADC 6.00% 6.00% 21/05/2027 1,044,606.55 1,000,000.0000 GBP Base Curr

U_nlted TAYCLWU BQT3ML6  XS2521027446 LLOYDS BANKING GRP. F2V LLOYDS BANKING GRP. F2V 1,550,011.81 1,900,000.0000 EUR 113.806435954

Kingdom 24/08/2030

U.mtEd TAYHPLU BQB9R84 XS2555708036 SANTANDER UK GRP. HL F2F SANTANDER UK GRP. HL F2F 4,097,136.00 4,000,000.0000 GBP Base Curr

Kingdom 16/11/2027

Einr:;eddom TAYNMBU BQFM5M9  XS2568634054 QUILTER 8.625% QUILTER 8.625% 18/4/2033 2,039,102.56 2,035,000.0000 GBP Base Curr

U_nited TAYPJ3U BMW3XX4  XS2585804946 JORILIGMERIANIATER NORTHUMBRIAN WATER 4.50% 1,420,887.00 1,500,000.0000 GBP Base Curr

Kingdom 4.50% 14/2/2031

Einr:;eddom TAYRBZU BQKRHW3  XS2593105476 ASTRAZENECA 3.75% ASTRAZENECA 3.75% 03/03/2032 1,789,860.10 2,000,000.0000 EUR 113.806436381

United NATIONAL GAS TRANSM NATIONAL GAS TRANSMISSION PLC 5.

Kingdom TAYTYNU BMB3T59  XS2607040792 5.75% 5.75% 05/APR/2035 699,936.24 700,000.0000 GBP Base Curr

U_nlted TAY3TFU BN2QT10 XS2467494774 YORKSHIRE BLDG. SOC F2F YORKSHIRE BLDG. SOC F2F 2,170,750.00 2,500,000.0000 GBP Base Curr

Kingdom 11/10/2030

United BRITISH TELECOMMU BRITISH TELECOMMU 3.625%

Kingdom TA7MK4U BFMC291 XS1720923066 3.625% 21/11/2047 2,498,684.76 3,510,000.0000 GBP Base Curr

United WESTERN POWER DIST WESTERN POWER DIST 3.50%

Kingdom TA8APCU BF12SC7 XS1893807120 3.50% 16/10/2026 2,826,570.00 3,000,000.0000 GBP Base Curr

United o TESCO CORP TREASURY SERVICES

Kingdom 2AXPK3U BM94TZ4  XS2403381069 1.87% 1.8 1.87% 02/NOV/2028 1,599,119.80 1,900,000.0000 GBP Base Curr

United JAXUEAU ~ BNGGOY6 — XS2432519317  SANTANDER UK GRP. HLF2F  SANTANDER UK GRP. HL F2F 2,049,254.83 2,400,000.0000 GBP Base Curr

Kingdom 17/01/2029

U.”'ted 2AXUSJU BP6H8Z0 XS2430704655 LLOYDS BANKING GRP. F2F LLOYDS BANKING GRP. F2F 4,155,042.16 4,843,000.0000 GBP Base Curr

Kingdom 12/04/2028

Uf"'ted 2AX6S5U BLF8RLS XS2321663473 SCOTTISH HYDRO ELE 1.50% SCOTTISH HYDRO ELE 1.50% 1,666,520.84 1,958,000.0000 GBP Base Curr

Kingdom 24/3/2028

Einr:z]?j%m 2AX617U BMFNNO8  XS2322315727 HSBC HOLDINGS PLC F2F HSBC HOLDINGS PLC F2F 24/07/2027 8,751,860.00 10,000,000.0000 GBP Base Curr
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E::;ed%m 2AY3XBU BNG3FMO XS2466404329 DIAGEO FIN. 2.375% DIAGEO FIN. 2.375% 08/06/2028 3,895,455.58 4,310,000.0000 GBP Base Curr
United ANGLIAN WATER SERV ANGLIAN WATER SERVS. FINC.

Kingdom 2A45CNW B8XWB38 XS0890564544 4.50% 4.50% 22/02/2026 808,958.61 816,000.0000 GBP Base Curr
United LONDON & QUADRANT LONDON & QUADRANT 3.125%

Kingdom 2A7TRHU BDRTD89 XS1778775491 3.125% 28/2/2053 668,246.00 1,000,000.0000 GBP Base Curr
Einr:;%m 2A8P43U BJ02978 XS2003500142 HSBC HLDGS. F2F HSBC HLDGS. F2F 29/05/2030 3,815,595.00 4,500,000.0000 GBP Base Curr
United GLAXOSMITHKLINE GLAXOSMITHKLINE C 1.625%

Kingdom 2A9HNEU BM8R6B9 XS2170609072 C 1.625% 12/5/2035 3,341,446.20 4,665,000.0000 GBP Base Curr
Einr::;jim 3A2JNUW B68PQ66 XS0606218021 PEABODY CAP. 5.25% PEABODY CAP. 5.25% 17/03/2043 998,728.00 1,000,000.0000 GBP Base Curr
United GLAXOSMITHKLINE CAP GLAXOSMITHKLINE CAP. 5.25%

Kingdom 300671W 3115912 XS0140516864 525% 19/12/2033 1,583,670.00 1,500,000.0000 GBP Base Curr
mﬂ)m 4AXTMYU BNRQMZ0  XS2284250441 NATL. GRID GAS 1.625% NATL. GRID GAS 1.625% 14/1/2043 1,444,635.08 2,765,000.0000 GBP Base Curr
Err:;ijdom 4AYKG5U BPCPS70 XS2538744140 INVESTEC PLC F2V INVESTEC PLC F2V 6/3/2033 972,713.94 975,000.0000 GBP Base Curr
United BRITISH TELECOMMUNI BRITISH TELECOMMUNICATIONS

Kingdom 4AYPTOU BMWS8W3 XS2582814385 5.75% 5.75% 5.75% 13/FEB/2041 1,655,919.00 1,700,000.0000 GBP Base Curr
United LONDON & QUADRANT LONDON & QUADRANT HOUSING

Kingdom 4A3CRNW B6RY8B3 XS0769361709 4.625% TST. 4.625% 05/12/2033 1,925,708.00 2,000,000.0000 GBP Base Curr
Uplted 4A3RD3U B8HLG81 XS0838863586 AFFINITY SUTTON CA 4.25% AFFINITY SUTTON CAP. MKTS. 4.25% 1,729,536.00 2,000,000.0000 GBP Base Curr
Kingdom 08/10/2042

Einr:;?jim 4A9AVWU BL71N25 XS2112228676 NATL. GRID GAS 1.375% NATL. GRID GAS 1.375% 07/02/2031 3,592,372.77 4,833,000.0000 GBP Base Curr
U.”'ted 4A94CHU BK5MT14  XS2063285923 ORI O AR NORTHERN POWERGRID 2.25% 560,014.53 1,000,000.0000 GBP Base Curr
Kingdom 2.25% 09-10-59

United 4A96RCU  BKOXM70  XS2080205367  ROYAL BANK OF SCOTLA F2F RO VAL BANKOF SCOTLA F2F 165,129.53 199,000.0000 EUR 113.806438069
Kingdom 15/11/2025

U!"'ted 5AYCQAU BLD1RZ0 XS§2525226622 SANTANDER UK GRP. HL F2F SANTANDER UK GRP. HL F2F 1,786,825.70 2,155,000.0000 EUR 113.806436071
Kingdom 25/8/2028

Einr::;eddom 5AYKE6U BPCPST2 XS2563787287 SEGRO 5.125% SEGRO 5.125% 6/12/2041 966,234.00 1,000,000.0000 GBP Base Curr
Einr::;j%m 5AYPJQU 0 XS2580220171 AA BD. 8.45% AA BD. 8.45% 31/1/2028 1,511,325.00 1,500,000.0000 GBP Base Curr
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EFnI:;edci)m SAYRW1U BMGQPOO  XS2597114284  HSBC HLDGS. F2F HSBC HLDGS. F2F 10/3/2032 2,689,651.04 3,000,000.0000 EUR 113.806436264
United . SEVERN TRENT UTILITIES FINANCE P
Kingdom SAYTVSU BN7BOS4  XS2607194086  SEVERNTRENTUTILIT5.25% 0" o0 0o 1,789,251.08 1,800,000.0000 GBP Base Curr
E:‘;;‘im 5AY3XCU BNKCOR3  XS2466406530  DIAGEO FINANCE PLC 2.75%  DIAGEO FINANCE PLC 2.75% 8/6/2038 872,165.64 1,130,000.0000 GBP Base Curr
H 0,
United 5A7571U BYXBHAO  XS1577797456  ANGLIAN WATER SER 2.625% ~NGLIAN WATER SER 2.625% 987,703.02 1,087,000.0000 GBEP Base Curr
Kingdom 15/06/2027
E:‘n';‘f)m 5A8TVRU BKDV731  XS2012046665  PHOENIX GROUP 5.867% PHOENIX GROUP HOLDING 5.867% 926,353.77 1,000,000.0000 GBP Base Curr
Elnr::;j?)m 5A9EB2U BLTZKD5  US05526DBP96  BAT CAP. 4.70% BAT CAP. 4.70% 02/04/2027 1,940,257.90 2,445,000.0000 USD 123.645005680
El"n';‘im 5A9FVGU BMD80C6  XS2158692538  GUINNESS P/SHIP. 2.00% GUINNESS P/SHIP. 2.00% 22/04/2055 525,444.00 1,000,000.0000 GBP Base Curr
United NORTHERN POWERGRI NORTHERN POWERGRI 1.875%
Kingelom 5A9KQJU BVMHMYG6  XS2188667278 3 oo 16/6/2062 2,646,114.80 5,320,000.0000 GBP Base Curr
m;ﬁm 5A9LW3U BMQ6B02  XS2200513153  NATL. GRID ELECTR 1.125%  NATL. GRID ELECTR 1.125% 7/7/2028 820,830.00 1,000,000.0000 GBP Base Curr
Emgijim 6AYMVSU BNNMLJ9  XS2570940226  BARCLAYS F2F BARCLAYS F2F 31/1/2031 3,269,319.62 3,250,000.0000 GEP Base Curr
United LLOYDS BANKING GROU LLOYDS BANKING GROUP 6.625%
Kingedom 6AYQ64U BRFODJS  XS2591847970 o oo 02 46.62% 02/JUN/2033 4,099,436.54 4,100,000.0000 GBP Base Curr
E&';‘im 6A3PGOW B8NYBZ6  XS0825385858  CENTRICA 4.25% CENTRICA 4.25% 12/09/2044 1,910,607.12 2,400,000.0000 GBP Base Curr
Elnn';‘f)m 6A5XF3U BYYTRZ4  XS1243995302  PRUDENTIAL F2V PRUDENTIAL F2V 20/07/2055 870,786.00 1,000,000.0000 GBP Base Curr
United 6A7DF1U BF1YIM4  XS1645518736  ANNINGTON FNDG. 3.685%  ~NNINGTON FNDG. 3.685% 2,049,500.40 2,600,000.0000 GBP Base Curr
Kingdom 12/07/2034
El"n';%‘:)m 6A8THKU BJR6CS5  XS2027400063  ROTHESAY LIFE 3.375% ROTHESAY LIFE 3.375% 12/07/2026 913,378.15 1,000,000.0000 GBP Base Curr
United 6A9S02U BMOOZF1  XS2244028721  LONDON & QUADRANT 2.00% -ONDON & QUADRANT 2.00% 1,954,555.62 3,000,000.0000 GBP Base Curr
Kingdom 20/10/2038
Em;‘fﬂ‘im 7A6SCKU BDFT3HO  XS1488409977  BATINTL. FIN. 2.25% BAT INTL. FIN. 2.25% 9/9/2052 818,108.83 2,035,000.0000 GBP Base Curr
m:;ﬂ)m JA7HHWU  BF99W39  XS1681849300  YORKSHIRE B/SOC. F2F YORKSHIRE B/SOC. F2F 13-09-2028 1,270,261.36 1,477,000.0000 GBP Base Curr
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United NATWEST GROUP PLC NATWEST GROUP PLC 2.875%-FRN

Kingdom 7A7UXRU BG21PF2 XS1795261822 2 875% SNR 19/09/26 2,791,926.00 3,000,000.0000 GBP Base Curr

E::;Zdom 7A9E20U BLR6762 US53944YAL74 LLOYDS BANKING GRP. F2V LLOYDS BANKING GRP. F2V 9/7/2025 4,174,238.08 5,310,000.0000 USD 123.645005466
H 0,

Unlted 7A9GH2U BMYMJH5  XS2166106448 PHOENIX GRP. HLDG 5.625% PHOENIX GRP. HLDG 5.625% 2,448,162.37 2,713,000.0000 GBP Base Curr

Kingdom 28/4/2031

Einr:;%m 7A9HFJU BKY6M29  US06738EBL83 BARCLAYS F2F BARCLAYS F2F 07/05/2026 3,935,354.61 5,210,000.0000 USD 123.645005949

United BP CAPITAL MARKETS PLC BP

Kingdom 7A9K09U BL57NZ8 XS2193663619 BP CAPITAL MARKETS P F2V CAPITAL MKT F2V 31/12/49 4,306,383.69 4,819,000.0000 GBP Base Curr

Einr::;jdom 7A9P05U 0 US63859VBF76 N/WIDE. B/SOC. 1.00% N/WIDE. B/SOC. 1.00% 28/8/2025 2,747,899.43 3,740,000.0000 USD 123.645005323

Einr:z]eddom 7A96UDU BKRRMZ2  XS2081016763 BP CAP. MKTS. 1.104% BP CAP. MKTS. 1.104% 15/11/2034 561,770.38 883,000.0000 EUR 113.806437277

Err:;eddom 8AYDKQU BQ5J5S6 XS2495087137 RENTOKIL INITIAL 5.00% RENTOKIL INITIAL 5.00% 27/6/2032 1,946,808.52 2,000,000.0000 GBP Base Curr

Err:;eddom 8AYNMDU BQXN3J7  XS2577139111 NATL. GRID ELECTR 5.272% NATL. GRID ELECTR 5.272% 18/1/2043 2,418,960.00 2,500,000.0000 GBP Base Curr

Em:ﬁim 8AYP99U BMXGXJ8  XS2587306403 SAGE GRP. 3.82% SAGE GRP. 3.82% 15/02/2028 1,626,713.51 1,865,000.0000 EUR 113.806436365

Err:;ijdom 8AYTYPU BMB3T48  XS2607040958 NATL. GAS TRANSMIS 4.25% NATL. GAS TRANSMIS 4.25% 5/4/2030 441,609.47 500,000.0000 EUR 113.806437178

Eir:\l;z%m 8A3AAUW B7KHK87 XS0753789980 CENTRICA 4.375% CENTRICA 4.375% 13/03/2029 7,123,925.77 7,591,000.0000 GBP Base Curr

United o NATL. GRID ELECTY. TRANSMISSION

Kingdom 8A3GUZW B8FLOX6 XS0789331948 NATL. GRID ELECTY. 4.00% 4.00% 08/06/2027 95,410.00 100,000.0000 GBP Base Curr

Uplted 8A4SPOW BH5M4P2  XS1004042575 PEABODY CAP. NO 2 4.625% PEABODY CAP. NO 2.4.625% 1,817,344.00 2,000,000.0000 GBP Base Curr

Kingdom 12/12/2053

Einr:;%m 8A6JJWU BYV0868 XS1397887537 YORKSHIRE B/SOC. 3.50% YORKSHIRE B/SOC. 3.50% 21/04/2026 5,444,856.60 5,700,000.0000 GBP Base Curr

E:::;ed%m 8A6QKUU BYYB857 XS1468494239 VODAFONE GRP. 3.375% VODAFONE GRP. 3.375% 08/08/2049 2,765,560.00 4,000,000.0000 GBP Base Curr

Err:;ed%m 8A89MBU BGNKKQ4 XS1888925747 PRUDENTIAL F2V PRUDENTIAL F2V 20/10/2068 1,454,193.60 1,700,000.0000 GBP Base Curr

United NATWEST GROUP PLC NATWEST GROUP PLC 3.073%-FRN

Kingdom 8A9JHRU BMGLSV7  US780097BP50 3.073% SNR 22/05/28 1,844,023.01 2,520,000.0000 USD 123.645005191
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E::;ed%m 8A9JN2U BMYC5Y4  XS2183817407 DIRECT LINE INS. G 4.00% DIRECT LINE INS. G 4.00% 5/6/2032 768,307.52 1,000,000.0000 GBP Base Curr
Eir:;ed%m 8A9JWPU BMCS5BJ2  XS2182065149 SEVERN TRENT UTILI 2.00% SEVERN TRENT UTILI 2.00% 2/6/2040 2,508,800.00 4,000,000.0000 GBP Base Curr
United States 0AXBQGU BNKG3R6 US907818FT00 UNION PACIFIC CORP 3.20% ;JB\I/I[()JSI\;ZP&C‘JIIFIC CORP 3.20% 1,002,505.26 1,540,000.0000 USD 123.645005240
United States  0AXB11U BN4JXS2 XS2335966557 JPM. CHASE F2F JPM. CHASE F2F 28/04/2033 1,457,805.40 1,900,000.0000 GBP Base Curr
United States  0AXHLQU BKP4ZM3  US031162DA53 AMGEN INC 2.80% AMGEN INC 2.80% 15/08/2041 1,180,751.81 2,000,000.0000 USD 123.645005814
United States  0AXKQGU BNBYH33  XS2386286442 ELI'LILLY 1.625% ELILILLY 1.625% 14/9/2043 1,405,750.80 2,300,000.0000 GBP Base Curr
United States  0AXRMKU BMXLNBS5  US876030AA54 TAPESTRY 3.05% TAPESTRY 3.05% 15/03/2032 854,130.56 1,300,000.0000 USD 123.645005350
United States  0AX8ASU BMHR7R3 ~ USU1109MAUOO0  BROADCOM 3.419% BROADCOM 3.419% 15/04/2033 3,518,178.77 5,199,000.0000 USD 123.645005200
United States  0OAYAKAU BQ2K388 XS§2503832078 PEPSICO INC 3.55% PEPSICO INC 3.55% 22/7/2034 2,489,905.00 2,750,000.0000 GBP Base Curr
United States 0AYDGOU BN72M47  US87264ACX19 T-MOBILE USA 5.80% T-MOBILE USA 5.80% 15/9/2062 913,377.90 1,090,000.0000 USD 123.645006139
United States  0AYPQNU BQB3LM8  XS2583743047 INTL. BUSINESS MA 4.875% INTL. BUSINESS MA 4.875% 6/2/2038 2,889,564.00 3,000,000.0000 GBP Base Curr
United States  0AYQZJU BN45Q03 US30161NBJ90 EXELON 5.15% EXELON 5.15% 15/03/2028 2,995,181.22 3,640,000.0000 USD 123.645005511
United States  OAYTN1U BPQY7T8 USU55632AG54 MAGALLANES INC 5.05% MAGALLANES INC 5.05% 15/03/2042 1,014,720.84 1,500,000.0000 USD 123.645006271
United States  0AY6STU BPNZRFO XS2484340075 PPG INDS. 2.75% PPG INDS. 2.75% 01/06/2029 1,282,705.78 1,568,000.0000 EUR 113.806435774
United States  0A5HR8U B8G2VH9 XS0785710046 AT&T 4.875% AT&T 4.875% 1/6/2044 3,816,680.00 4,300,000.0000 GBP Base Curr
United States  0A6HB2U BD073T1 US3016TNAV38 EXELON 4.45% EXELON 4.45% 15-APR-46 695,794.65 1,000,000.0000 USD 123.645005603
United States  0A6HJ3U BZ56W34  XS1374392717 AT&T 4.375% AT&T 4.375% 14/9/2029 4,742,720.00 5,000,000.0000 GBP Base Curr
United States  0A7SRNU BFY1ZL9 US29379VBQ59 ENT. PRODS. OPERAT 4.25% ENT. PRODS. OPERAT 4.25% 15/2/2048 2,243,194.75 3,255,000.0000 USD 123.645006262
United States  0A8KWQU BJMTK74  US842400GR87 j%l;';;l)ERN SR §$/%272|E§4,\19CALIFORN 4.875% 748,369.30 1,000,000.0000 USD 123.645004904
United States  0A8RTXU BKC9SR7 XS2014278944 EESI;?/OHIRE HATHAWA 1B§/ROK65‘/,;I)F;I; HATHAWA 2.375% 3,386,926.34 4,711,000.0000 GBP Base Curr
United States  0A8VJ8U BK5R458 US126650DF48 CVS HEALTH 3.00% CVS HEALTH 3.00% 15/08/2026 1,601,300.09 2,075,000.0000 USD 123.645006056
United States  0A9BPLU BL3LX07 XS2114853299 COMCAST 1.50% COMCAST 1.50% 20-02-29 500,134.80 600,000.0000 GBP Base Curr
United States  0A9BPRU 0 XS2114853455 COMCAST 1.875% COMCAST 1.875% 20/2/2036 681,381.99 951,000.0000 GBP Base Curr
United States  0A9PNGU BMXRPP1  US126650DP20 CVS HEALTH 2.70% CVS HEALTH 2.70% 21/08/2040 1,197,291.11 2,070,000.0000 USD 123.645005928
United States  0A9QTBU BNC14Y3 X§2227905903 AMERICAN TOWER 0.50% AMERICAN TOWER 0.50% 15/1/2028 2,743,295.38 3,744,000.0000 EUR 113.806436530
United States  0A9401U BNXFW40  XS2031277077 CITIGROUP 1.75% CITIGROUP 1.75% 23/10/2026 1,771,464.00 2,000,000.0000 GBP Base Curr
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PEPSICO INC 2.625% 21 OCT 2041

United States  TAXM77U BN4HGY3  US713448FF06 PEPSICO INC 2.625% 2.62% 2.62% 21/0CT/2041 584,810.01 935,000.0000 USD 123.645006000
United States  TAXXPSU BN7KZX1 US031162DF41 AMGEN 4.20% AMGEN 4.20% 22/02/2052 669,033.44 975,000.0000 USD 123.645005200
o,
United States  1TAX3P6U BNKBJX9 US22822VAV36 CROYVN CRSCEIIEE CROWN CASTLE INTER 1.05% 1,482,338.45 2,080,000.0000 USD 123.645004779
1.05% 15/07/2026
United States  TAX7LFU BMYLX70 US68389XCE31 ORACLE 2.875% ORACLE 2.875% 25/03/2031 1,730,158.62 2,500,000.0000 USD 123.645005701
United States  TAYCQXU BNBX2S0 US87166FADS0 SYNCHRONY BANK 5.40% SYNCTRONY BANK 5.40% 22/08/2025 1,440,816.92 1,900,000.0000 USD 123.645005481
04 5.4% 23/08/2025
. 5 UNITEDHEALTH GROUP INC 6.05%
United States  TAYGTBU BLBRZS9 US91324PET57 6.05% 15 6.05% 15/FEB/2063 709,027.43 770,000.0000 USD 123.645005621
United States  TAYML6U BMTTM72  XS2570858303 METROPOLITAN LIFE 5.00% METROPOLITAN LIFE 5.00% 10/1/2030 2,503,680.00 2,500,000.0000 GBP Base Curr
United States  TAYRRVU BQMS2B8  US444859BX93 HUMANA 5.50% HUMANA 5.50% 15/03/2053 1,094,949.52 1,330,000.0000 USD 123.645005640
United States  TAY4ZSU BPP1YX3 XS2472657084 BANK OF AMERICA F2F BANK OF AMERICA F2F 27/04/2031 5177,231.21 5,815,000.0000 GBP Base Curr
. o F&G GBL. FNDG. 5.15% 07/07/2025
United States  TAY8T4U BQPCBQ5  US30321M2E93 F&G GBL. FNDG. 5.15% 0773 5.15% 07/07/2025 3,392,534.07 4,255,000.0000 USD 123.645005950
United States  TA54PTU BO6W8K8  XS0932036154 AT&T 4.25% AT&T 4.25% 01/06/2043 411,003.00 500,000.0000 GBP Base Curr
United States  TA6NUJU BYT4Q46 US60871RAH30 MOLOSON Gl MOLSON COORS BREWI 4.20% 863,074.94 1,305,000.0000 USD 123.645005157
4.20% 15/07/2046
United States  1A63ZMU BZ0O3RR9 X$§1269176191 APPLE 3.60% APPLE 3.60% 31/07/2042 1,281,785.50 1,450,000.0000 GBP Base Curr
United States 1A7QGDU BFCM978  XS1738994596 PFIZER 2.735% PFIZER 2.735% 15/06/2043 1,898,156.00 2,600,000.0000 GBP Base Curr
United States  1TA7WFOU BFM7FZ3 XS1811435251 BANK OF AMERICA F2F BANK OF AMERICA F2F 25/04/2028 1,094,679.01 1,379,000.0000 EUR 113.806435537
United States  1A75HBU BYWC573  XS1567174526 MCKESSON 3.125% MCKESSON 3.125% 17/2/2029 3,508,288.60 3,935,000.0000 GBP Base Curr
United States  TA8RDUU BKFOBQ7 US337738AU25 FISERV 3.50% FISERV 3.50% 01/07/2029 2,354,151.72 3,136,000.0000 USD 123.645005092
United States  TA9AZJU BKFB8J2 XS2052321176 VERIZON COMMS. 1.875% VERIZON COMMS. 1.875% 19/09/2030 2,418,924.00 3,000,000.0000 GBP Base Curr
United States  TA9TRJU BJDRSH3 Us00287YCB39 ABBVIE 4.25% ABBVIE 4.25% 21/11/2049 2,197,535.21 3,079,000.0000 USD 123.645005349
United States  1A93DYU BKC9ST9 XS2014291707 2%§|§§/HIRE HATHAWA _IBE_F:)};?’S?RE HATHAWA 2.625% 1,317,624.00 2,100,000.0000 GBP Base Curr
United States  2AXBZ4U 0 US87264AAZ84 T-MOBILE USA 4.50% T-MOBILE USA 4.50% 15/04/2050 2,331,395.73 3,310,000.0000 USD 123.645005157
United States 2AXMGFU BN303V9 X§2393080077 NEW YORK LIFE GLOB 0.25% QE)I_YOY/;)EZKSLIFE GLOB 0.25% 1,710,679.15 2,348,000.0000 EUR 113.806436510
United States  2AXPD5U BLN7H70 US02379KAA25 AMERICAN AIRLINES 2.875% ?mg?}g@gﬂﬁ;iLINES 2.875% 984,153.72 1,479,246.3800 USD 123.645005269
United States  2AXQLHU 0 US46647PCR55 JPM. CHASE F2F JPM. CHASE F2F 08/11/2032 2,011,633.52 3,000,000.0000 USD 123.645005409
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United States  2AXQ33U  BNM6J09  US718546BA13  PHILLIPS 66 3.30% PHILLIPS 66 3.30% 15/03/2052 703,184.82 1230,000.0000 USD 123.645005870
United States  2AXSR8U  BLHM7R1  US58033YBGOS  MERCK 2.90% MERCK 2.90% 10/12/2061 276,886.92 500,000.0000 USD 123.645003345
United States  2AXTRYU 0 US74368EAV20  PROTECTIVE LIFE G 1.737% g%gsggé‘éEoL'FE G1.737% 1,594,079.75 2,500,000.0000 USD 123.645005544
United States  2AX2GMU 0 US6174468X01  MS. F2F MS. F2F 28/04/2032 2,004,220.43 3,150,000.0000 USD 123.645005157
United States  2AYHMFU  BQ69734  US68389XCH61T  ORACLE CORP 6.15% 0 6.15% ORACLE CORP 6.15% 09 NOV 2029 2.498,176.79 2,900,000.0000 USD 123.645006255

6.15% 09/NOV/2029
United States  2AY6Y3U BPYO3NA  XS2486285021  MCDONALD'S CORP3.75%  MCDONALD'S CORP 3.75% 31/05/2038  1,283,040.00 1,500,000.0000 GEP Base Curr
United States  2A1CQVW  BSNOAF5  XS0408304995  GE CAP. UK ENDG. 8.00% GE CAP. UK FNDG. 8.00% 14/01/2039 2,934,786.60 2.466,000.0000 GBEP Base Curr
United States  2A5KS2U  BT6SJFS  US694308HLA9  PACIFIC GAS & ELEC 4.30% ?’;fo'g/'goi’fss RS 958,290.61 1,575,000.0000 USD 123.645005907
United States  2A68ZPU  BYQGXW2  UST4040HBJ32  CAP. ONE FINL. 4.20% CAP. ONE FINL. 4.20% 29/10/2025 3769,724.12 5,000,000.0000 USD 123.645005770
United States  2A7BFDU  BDO7KY6  US46647PAHOT  JPM. CHASE F2F JPM. CHASE F2F 01/03/2025 245427216 3,101,000.0000 USD 123.645005891
United States  2A7SYAU  BYZGJW5  US55336VAR15  MPLX 4.00% MPLX 4.00% 3/15/2028 2.116,395.71 27350000000 USD 123.645005419
United States  2A72HJU 0 US172967LD18  CITIGROUP F2F CITIGROUP F2F 10/01/2028 4137,958.45 5355,000.0000 USD 123.645005298
United States  2ASNAAU  BUMSTK7  USA6647PBD78  JPM. CHASE F2F JPM. CHASE F2F 06/05/2030 3,056,142.57 4,065,000.0000 USD 123.645005790
United States  2ASTTAU  BKDV8S3  XS2033262622  JPM. CHASE F2F JPM. CHASE F2F 25/07/2031 969,687.47 1375,000.0000 EUR 113.806436009
United States  2A9GB6U  BMX7830  US06051GJB68  BANKOF AMERICA CORP BANK OF AMERICA CORP F2F 1715,709.40 2,505,000.0000 USD 123.645005577
F2F 29/04/2031
United States  2A9N60U  BMFBJD7  US723787AQ06  PIONEER NATURAL RE 1.90% f;?g‘/';%gy”URAL RE 1.90% 2.232,469.69 3,390,000.0000 USD 123.645006448
United States  2A0UEFU  BMCK722  XS2251337353  VERIZON COMMS. 1.125%  VERIZON COMMS. 1.125% 3/11/2028 3,319,087.20 4,072,000.0000 GBP Base Curr
United States  2A0VLWU  BMC73Q9  US8636678B68  STRYKER 0.60% STRYKER 0.60% 01/12/2023 1,686,888.55 2150,000.0000 USD 123.645005444
0
United States  3A43BTW  BS7W554  XS0876477810  DIGITAL STOUT HLDG 4.25% 10'7%??'2'03220UT HLDG. 4.25% 5,848,800.00 6,000,000.0000 GBEP Base Curr
United States  4AX2GYU ~ BN11JM7  US38141GXR00  GS. GRP. F2F GS. GRP. F2F 27/01/2032 1,443,049.67 2.235,000.0000 USD 123.645006647
. . FIDELITY NATL. INF 1.15%
United States  4AX487U  BMFC3DS  US31620MBR60  FIDELITY NATL.INF1.15%  (IDELITY MATL (NP 2.468170.73 3,430,000.0000 USD 123.645005019
United States  4AX8PPU  BNYKS8X5  USU71000BD16  PENSKE TRUCK LEASI 1.70% ?E%%’;EOTZF;UCK LEASI1.70% 2.275,023.69 3,150,000.0000 USD 123.645005998
United States  4AYBAUU  BMHXQWO US37045VAZ31  GEN. MOTORS 5.60% GEN. MOTORS 5.60% 15/10/2032 1,028,148.67 2.435,000.0000 USD 123.645005973
United States  4AYFO7U BQWR7X2  US25278XAV10  0'aMMONDBACK ENERGY E’gjg"/gys[’sBACK ENERGY 6.25% 2,696,537.73 3,155,000.0000 USD 123.645006036
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United States  4AYRUXU BQQ7X29 XS2595417945 MCDONALD'S 4.25% MCDONALD'S 4.25% 07/03/2035 1,696,030.83 1,880,000.0000 EUR 113.806436202
United States  4AY3D9U BMV8VCS5  US92343VGN82  VERIZON COMMS. 2.355% VERIZON COMMS. 2.355% 15/03/2032 1,801,432.50 2,715,000.0000 USD 123.645005233
United States  4A4ANXPW BFPC4S1 US35671DBC83 FREEFJORT-MCMORAN FREEPORT-MCMORAN I 5.45% 1,134,763.63 1,500,000.0000 USD 123.645005267
15.45% 15/03/2043
United States  4A5BTSW BN79QY6 XS§1075996907 MCDONALD'S 4.125% MCDONALD'S 4.125% 11/06/2054 254,610.60 300,000.0000 GBP Base Curr
United States  4A6NXVU BY7RD02 US68389XBJ37 ORACLE 4.00% ORACLE 4.00% 15/07/2046 1,699,977.62 2,755,000.0000 USD 123.645006461
United States  4A637SU BZ03RS0 XS1269175466 APPLE 3.05% APPLE 3.05% 31/07/2029 2,840,591.29 3,027,000.0000 GBP Base Curr
United States  4A7EPKU BF347Y6 US172967LP48 CITIGROUP F2F CITIGROUP F2F 24/07/2028 2,681,792.69 3,500,000.0000 USD 123.645005938
. CHARTER COMMS. CHARTER COMMS. OPE 4.20%
United States  4A7NJ2U BFFFBV2 US161175BK95 OPE 4.20% 15/03/2028 4,412,870.74 5,765,000.0000 USD 123.645005869
United States  4A8QW5U BKKDGV1 US404119BX69 HCA 4.125% HCA 4.125% 15/06/2029 3,189,492.83 4,210,000.0000 USD 123.645005429
United States  4A83BFU BFFY830 US526057CD41 LENNAR 4.75% LENNAR 4.75% 29/11/2027 1,960,594.96 2,450,000.0000 USD 123.645006062
United States  4A9GK5U BMDWQJ7 US56585ABH41 T?(I};ATHON PETROLEUM ,IM/Q?ZAOT;QON PETROLEUM 4.70% 3,228,592.51 4,000,000.0000 USD 123.645005815
United States  4A9HFWU BM8R6Q4  US097023CX16 BOEING 5.93% BOEING 5.93% 1/5/2060 1,021,868.55 1,265,000.0000 USD 123.645005756
United States  4A9HNVU BMQ5X70  US02209SBH58 ALTRIA GRP. 2.35% ALTRIA GRP. 2.35% 06/05/2025 2,303,501.21 3,000,000.0000 USD 123.645005940
United States  4A9JQYU BMHWV76  US00206RKA94 AT&T 3.65% AT&T 3.65% 1/6/2051 1,549,847.15 2,530,000.0000 USD 123.645006271
United States  4A9THLU BN6NBF5 Us06051GJM24  BANK OF AMERICA F2F BANK OF AMERICA F2F 24/10/2051 806,838.71 1,530,000.0000 USD 123.645005053
. CHARTER COMMS. CHARTER COMMS. OPE 4.80%
United States  4A94V6U BKSVYZ7 US161175BT05 OPE 4.80% 1/3/2050 2,314,720.09 3,755,000.0000 USD 123.645006415
. GOLDMAN SACHS GOLDMAN SACHS GROUP F2F
United States  5AXFG3U BNWO0354  US38141GYJ74 GROUP F2F 21/07/2032 1,559,484.96 2,375,000.0000 USD 123.645005318
United States  5AXUNTU BMX88R7  XS2429214294 NEW YORK LIFE GBL. 1.50% 1N5E/V(\J/7\;g§2K7LIFE GBL. 1.50% 873,277.14 1,000,000.0000 GBP Base Curr
. INTEL CORP 4.9% 05 AUG 2052
o
United States  5AYBRHU BQHM3Q7 US458140CB48 4.9% 4.9% 05/AUG/2052 953,259.11 1,265,000.0000 USD 123.645005541
United States  5AYHLSU BQ69756 US68389XCK90 ORACLE 6.90% ORACLE 6.90% 09/11/2052 602,835.59 665,000.0000 USD 123.645004727
United States  5AYHMGU BNSP1K4 US747525BT99 QUALCOMM INC 6.00% QUALCOMM INC 6.00% 20/5/2053 1,084,273.63 1,180,000.0000 USD 123.645004772
United States  5AYNEFU BQD0213 US92939UAK25 WEC ENERGY GRP. 4.75% WEC ENERGY GRP. 4.75% 09/01/2026 5,949,969.12 7,355,000.0000 USD 123.645005367
United States  5AYPE4U BMWS997  US68389XCP87 ORACLE 4.90% ORACLE 4.90% 6/2/2033 2,051,695.79 2,590,000.0000 USD 123.645005826
United States  5AYQMEU BNHV2S8  US126650DT42 CVS HEALTH 5.125% CVS HEALTH 5.125% 21/02/2030 1,639,691.75 2,000,000.0000 USD 123.645006027
United States  5AY6URU BMBVXG2  US29670GAG73 ESSENTIAL UTILITIE 5.30% ESSENTIAL UTILITIE 5.30% 998,483.16 1,275,000.0000 USD 123.645005879

01/05/2052 05/2052
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United States  5ATTKNW  B2QR5GQ  XS0357124618  GS. GRP. 7.25% GS. GRP. 7.25% 10/04/2028 3,234,318.00 3,000,000.0000 GBP Base Curr
United States  5A5MJLU  BSXNP73  USA9456BAH42  KINDER MORGAN 5.55% KINDER MORGAN 5.55% 01/06/2045 2.245,058.45 2.936,000.0000 USD 123.645005936
United States  5A7HTLU BFOPOM1  XS1684268524  DISCOVERY COMMS. 2.50% 550090/\;%';1 COMMS. 2.50% 6,131,768.92 6,403,000.0000 GBEP Base Curr
United States  5A7LOAU  BF320N3  XS1708168890  VERIZON COMMS.3.375%  VERIZON COMMS. 3.375% 27/10/2036  2,284,144.80 2,800,000.0000 GEP Base Curr
United States  5A0HFWU  BMSR6R5  US097023CW33  BOEING 5.805% BOEING 5.805% 1/5/2050 1485,:840.27 1,825,000.0000 USD 123.645005812
United States  5A9HR3U  BMF6FO0  USO2556HADOS  VIACOMCBS 4.20% VIACOMCBS 4.20% 19/05/2032 2,032,632.58 2,930,000.0000 USD 123.645005686
United States  5A9Q10U 0 USU604524D97  PACIFIC LIFECORP 3.35% PACIFIC LIFECORP 3.35% 15/9/2050 942,781.59 1635,000.0000 USD 123.645006044
United States  524324U B02ZJH2  XS0202077953  WAL-MART STORES 5.25%  WAL-MART STORES 5.25% 28/09/2035  2,144,081.56 2,000,000.0000 GBP Base Curr
United States  6AXAA2U  BLOW7M1  US898813AT76  TUCSON ELECTRIC PO 3.25% g%ssc/’;'OE%ECTR'C PO 3.25% 669,965.17 1185,000.0000 USD 123.645006105
United States  6AXKMGU ~ BMYR583  USS8426EPAEST  SOUTHERN GAS CAP. 3.15% 28/%2'7;55"1 GAS CAP. 3.15% 994,044.99 1785,000.0000 USD 123.645004732
United States  6AXKRAU  BMDPS0T  US931142EU39  WALMART INC 2.50% WALMART INC 2.50% 22/09/2041 1834,626.83 3,000,000.0000 USD 123.645005521
United States 6AXNSWU  BLFKAF4  US26884UAGA0  3.6% EPR PROPERTIES 3.6% 15 NOV 2031 1,627,609.09 2,600,000.0000 USD 123.645005863

3.6% 15/NOV/2031
CDW LLC / CDW FIN 3.569%

United States  6AXRX1U BPLVD52 US12513GBJ76 CDW LLC / CDW FIN 3.569% 01/12/2031 1,422,593.53 2,045,000.0000 USD 123.645005235
United States  6AXSR1U 0 US291011BS25 EMERSON ELEC. 2.80% EMERSON ELEC. 2.80% 21/12/2051 1,099,751.34 2,000,000.0000 USD 123.645006573
United States  6AXURQU BP82NHO XS2430970884 ATHENE GBL. FNDG. 0.832% ég%?}lgogsl' FNDG. 0.832% 1,649,345.88 2,240,000.0000 EUR 113.806435939
United States  6AX1VSU BMGHQ88  US64952XDR98 NEW YORK LIFE GLOB 0.85% NEW YORK LIFE GLOB 0.85% 1,457,570.43 2,000,000.0000 USD 123.645005276

15/01/2026 .85% 15/01/2026
AIR LEASE CORP 0.70% 15/02/2024

United States  6AX2BSU BKZ7S78 US00914AAL61 AIR LEASE CORP 0.70% 0% 15/02/2024 1,160,002.59 1,500,000.0000 USD 123.645004743
United States  6AX6BKU BKP8KR5 US720186AN51 PIEDMOONT NATURAL PIEDMONT NATURAL G 2.50% 2,429,055.93 3,600,000.0000 USD 123.645005670
G 2.50% 15/3/2031
United States  6AYDC5U 0 XS§2492487389 NEW YORK LIFE GBL. 4.35% NEW YORK LIFE GBL. 4.35% 16/9/2025 1,497,865.76 1,520,000.0000 GBP Base Curr
United States  6AYFRDU BQLSWD1 US74340XCB55 PROLOGIS 2.25% PROLOGIS 2.25% 15/1/2032 1,330,428.12 2,000,000.0000 USD 123.645005606
United States  6AYJT7U BP4YS53 US25746UDR77 DOMINION ENERGY 5.375% 1D;)/I\1/I‘Ill;l£gsl:leNERGY 5.375% 3,025,116.46 3,650,000.0000 USD 123.645005850
United States  6AYP43U BMX7H99  US458140CE86 INTEL 4.875% INTEL 4.875% 10/2/2028 3,751,381.82 4,565,000.0000 USD 123.645005225
United States  6A8M66U BK1LZTS US06051GHT94 BANK OF AMERICA F2F BANK OF AMERICA F2F 23/04/2027 6,862,049.22 8,933,000.0000 USD 123.645006013
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United States  6A9ELAU BMH3V24  US172967MP39  CITIGROUP F2F CITIGROUP F2F 31/3/2031 2,400,196.35 3,125,000.0000 USD 123.645005618
United States  6A9KY9U BLB2DL3 XS2191362859 DIGITAL DUTCH FINC 1.25% DIGITAL DUTCH FINC 1.25% 1/2/2031 1,407,739.29 2,160,000.0000 EUR 113.806436219
United States  6A9NSCU BK94080 US015271AV11 ALEXANDRIA REAL 1.875% ALEXANDRIA REAL 1.875% 1/2/2033 1,117,804.34 1,845,000.0000 USD 123.645004669
United States  6A9PGJU BKP8MY6  US55336VBQ23 MPLX 2.65% MPLX 2.65% 15/8/2030 2,057,553.66 3,000,000.0000 USD 123.645005535
United States  6A9US9U BMWBBK1  US92343VFT61 VERI,,ZON COMMUNICAT VERIZON COMMUNICAT 2.65% 785,349.04 1,360,000.0000 USD 123.645005015
2.65% 20/11/2040
United States  6A9UWPU BMWOBB6  US94106LBM0O0  WASTE MGT. 2.50% WASTE MGT. 2.50% 15/11/2050 535,736.89 1,020,000.0000 USD 123.645004756
United States  7AXBPYU BNC42W6  USO00914AAM45  AIR LEASE CORP 1.875% ASI;QSI;/E:IAE?/EO;:;)Z%F;; 875% 15/08/2026 3,582,533.35 5,000,000.0000 USD 123.645005450
United States  7AXHLYU BKP4zQ7 US960413BA9%4 WESTLAKE CHEM. 3.375% \_INSE/?);I/'?OKE)E_I (?IHEM’ 3.375% 428,296.49 860,000.0000 USD 123.645005748
United States ~ 7AXKAWU BMTPP26  XS2384413311 ATHENE GLOBAL FUN ATHENE GLOBAL FUN 0.366% 5,306,509.39 7,165,000.0000 EUR 113.806436126
0.366% 10/09/2026
United States  7AXPA9U BMHSQ46  US08576PAG63 BERRY GBL. 0.95% BERRY GBL. 0.95% 15/02/2024 2,121,385.49 2,750,000.0000 USD 123.645005416
United States  7AYFQWU BQNKDD2  US12592BAP94 CNH INDL. CAP. 5.45% CNH INDL. CAP. 5.45% 14/10/2025 1,639,674.28 2,005,000.0000 USD 123.645005689
United States  7AYGAJU BMD5K49  XS2548081053 MS. F2F MS. F2F 25/01/2034 2,610,658.15 2,835,000.0000 EUR 113.806436379
United States 7AYGWBU BQ72M37  US665859AX29 NORTHERN TST. 6.125% NORTHERN TST. 6.125% 02/11/2032 1,888,315.09 2,190,000.0000 USD 123.645004887
. GE HEALTHCARE TECH GE HEALTHCARE TECH 5.65%
United States  7AYJK5U BPGCJJ6 USU3644QAC97 5.65% 15/11/2027 2027 USD100000 2,507,873.11 3,000,000.0000 USD 123.645005474
United States  7AYPW2U BMWSDF1  US65339KCQ13 NEXIERA SN NEXTERA ENERGY CAP 5.25% 1,638,109.02 2,055,000.0000 USD 123.645004891
5.25% 28/02/2053
United States  7AYQVBU BMTY5W3  US031162DP23 AMGEN 5.15% AMGEN 5.15% 2/3/2028 1,891,009.22 2,290,000.0000 USD 123.645005897
United States  7A52YGU BJZD6P3 US744448CK56 PUBLIC SERV. OF CO 4.30% ‘IP;J/%%BI/CZSEEV OF CO 4.30% 6,480.18 9,000.0000 USD 123.645013094
United States  7A7RXCU BD1DDX2 US38141GWV21  GS. GRP. F2F GS. GRP. F2F 23/04/2029 6,606,549.85 8,696,000.0000 USD 123.645005178
United States  7A89L0U BGGFK99 US20030NCN93 ~ COMCAST 4.95% COMCAST 4.95% 15/10/2058 1,818,307.38 2,321,000.0000 USD 123.645005442
United States  7A9HH5U BMDHPZ1  US254687FZ49 WALT DISNEY 3.60% WALT DISNEY 3.60% 13/1/2051 1,642,865.01 2,500,000.0000 USD 123.645004814
United States  7A9SXXU BN4ANTS6 US548661DZ279 LOWE'S COS 3.00% LOWE'S COS 3.00% 15/10/2050 738,039.92 1,375,000.0000 USD 123.645006403
United States  7A9WDYU BLKH1C6 US927804GD01 VIRGINIA ELEC. & P 2.45% VIRGINIA ELEC. & P 2.45% 15/12/2050 517,628.15 1,040,000.0000 USD 123.645005201
United States  8AXBSQU BP4DYH4  XS2346207892 AMEROICAN TOWER €O AMERICAN TOWER CO 0.875% 1,623,873.89 2,300,000.0000 EUR 113.806436068
0.875% 21/05/2029
United States  8AXFR5U BNZKG63 US61747YED31 MS. F2F MS. F2F 21/7/2032 1,946,763.56 3,000,000.0000 USD 123.645006089
United States  8AXKUBU BNSLTY2 US00206RLJ94 AT&T INC 3.55% AT&T INC 3.55% 15/09/2055 2,188,635.61 3,770,000.0000 USD 123.645005047
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ANALOG DEVICES INC 2.95%

United States  8AXMMFU  BPBKGM7  US032654AX37  ANALOG DEVICES INC2.95% (o o0 co 1,185,163.34 2,000,000.0000 USD 123.645006173
: AMERICAN TOWER AMERICAN TOWER COR 0.95%
United States  8AXMQJU ~ BMCPDJ6  XS2393701953  qono oo 05/10/2030 1,159,036.10 1,720,000.0000 EUR 113.806435989
United States  BAXWGRU ~ BPW6T36  XS2441552192  GS.GRP. 1.25% GS. GRP. 1.25% 07/02/2029 436,120.08 585,000.0000 EUR 113.806434893
United States  8AX3JAU ~ BNNRD54 ~ US037833EE62  APPLE 2.375% APPLE 2.375% 08/02/2041 1,277,504.29 2,110,000.0000 USD 123.645005445
United States  BAYCH5U 0 XS2492172122  METROPOLITAN LIFE 4.125% METROPOLITAN LIFE 4.125% 2/9/2025  1,955712.00 2,000,000.0000 GBP Base Curr
United States  BAYGEVU ~ BOXQQS6  US539830BX60  LOCKHEED MARTIN5.70%  LOCKHEED MARTIN 5.70% 15/11/2054  1,524,239.07 1,655,000.0000 USD 123.645005878
: o  ADVENTIST HEALTH S 5.43%
United States  8AYLRLU BQZBSFO  US007944AHA7  ADVENTISTHEALTHS5.43% (7o) o 00 o oan 1,136,179.94 1,400,000.0000 USD 123.645006099
United States  BAYSAWU 0 XS2597994065  GBL. PAYMENTS 4.875% GBL. PAYMENTS 4.875% 17/03/2031 921,631.97 1,050,000.0000 EUR 113.806435834
United States  8AYSCJU 0 USU4912XAD58  KENVUE 5.00% KENVUE 5.00% 22/03/2030 3,207,386.01 3,850,000.0000 USD 123.645005967
United States  8AYTJPU BLNMFO4  US91324PEX69  UNITEDHEALTH GRP. 5.20%  UNITEDHEALTH GRP. 5.20% 15/4/2063  1,637,725.30 2,000,000.0000 USD 123.645005416
United States  8AY8QYU BQ5J5X1T  US482480AM29  KLA 4.95% KLA 4.95% 15/7/2052 941,903.00 1,175,00.0000 USD 123.645004235
. NEXTERA ENERGY NEXTERA ENERGY CAP 5.00%
United States  BAYBRCU ~ BPVDHX4  US65339KCJ79 1D s 00% 15/7/2032 2,848,936.43 3,500,000.0000 USD 123.645005785
United States  8A69A9U BYNRANG ~ US406216BK61  HALLIBURTON 5.00% HALLIBURTON 5.00% 15/11/2045 603,705.51 820,000.0000 USD 123.645006424
United States  8A7UT8U ~ BFXCMM3  US026874DL83  AMERICAN INTL. GRP 4.75% 6\1"’}55}%\2'8'”“' GRP 4.75% 1,451,785.35 2,000,000.0000 USD 123.645005857
United States  8A73FCU BD7Y4X6 ~ XS1556174461  WELLS FARGO 2.125% WELLS FARGO 2.125% 20/12/2023 780,225.60 800,000.0000 GEBP Base Curr
United States  BASGEGU ~ BJ2L586  US37045XCR52  GEN.MOTORSFINL.5.10%  GEN.MOTORS FINL. 5.10% 17/01/2024  2,418,832.41 3,000,000.0000 USD 123.645005404
United States  8AS8ZQU  BFSHWA48  US10373QAC42  BP CAP.MKTS.AME3.937% o /g;\/Pz.ggTs. AME 3.937% 791,472.53 1,000,000.0000 USD 123.645005775
United States  BA9CKRU ~ BYZM912  XS1963745580  MCDONALD'S 2.95% MCDONALD'S 2.95% 15/03/2034 1,253,817.34 1,500,000.0000 GEBP Base Curr
United States  8A9GKS8U ~ BL6FQ18  US95000U2Q52  WELLS FARGO F2F WELLS FARGO F2F 30/04/2041 1,910,664.22 3,170,000.0000 USD 123.645005973
United States  BA9HFVU ~ BMBXFS7 ~ US097023CU76  BOEING 5.04% BOEING 5.04% 01/05/2027 2,443,897.91 3,000,000.0000 USD 123.645005631
United States  8A9HXVU ~ BMDNBL7 ~ US25470DBH17  DISCOVERY COMMS. 4.65% ?555?/\;%% COMMS. 4.65% 618,627.46 1,000,000.0000 USD 123.645005215
Europe SWO_CDX ITRAXX
Region 9LZCW6U 0 0 et 0 44051430 23,025,000.0000 EUR 113.806434893
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Global Active Multi Asset Credit Fund

CLYDESDALE BANK 4.625%

Australia 3A3GMOU  BEBGCNO  XS0789991527  CLYDESDALEBANK4.625%  cby o0 2,007,612.00 2,000,000.00 GBP Base Curr
Australia 6AXC32U  BPACOSA  XS2353399780  AUSTRALIA & NEW ZEAL F2V ?g/sog'}ﬁég? & NEW ZEAL F2V 2,057,715.79 2450,000.00 GBP Base Curr
Australia 6AOAHOU  BLPA1Z5  XS2113151050  NATL. AUSTRALIA BANK FRN  NATL. AUSTRALIA BANK FRN 04-02-25 2 5800,000.00 GBP Base Curr
Australia JAYMW3U  BNNMBB1  XS2573686883  WESTPAC BANKING FRN WESTPAC BANKING FRN 11/1/2028 7.271,054.00 7.250,000.00 GBP Base Curr
Belgium 1A7NT3U  BFFOMD3  BE6300371273  TELENET FIN. LUXEM 3.50% 35}53“}%{;“ LUXEM 3.50% 950,008.43 1200,000.00 EUR 113.806435636
Belgium JAMQRRU  BGCC652  XS0992293901  SOLVAY FIN. F2V SOLVAY FIN. SOLVAY FIN. F2V PERP 2,630,703.59 3,000,000.00 EUR 113.806436246
Canada 1AYRBOU US76774LACT9  RITCHIE BROS HLDGS 7.75% ?'53372'5331'?03 HLDGS 7.75% 676,387.98 79800000 USD 123.645005330
Canada 2AXDTUU  BNKCJKO  XS2356227343  BANK OF NOVA SCOTIA/ ERN 22‘.\/'1'52%2 g‘OVA SCOTIA/ FRN 3,641,062.50 3,597,000.00 GEBP Base Curr
Canada AAXVGRU — BPNXL63  XS2435611590  BANK OF NOVA SCOTIA FRN gg\/"[‘)f /%z‘NeOVA SCOTIA FRN 2,023,040.00 2,000,000.00 GBP Base Curr
Canada AAORJQU  BMT6QQ0  US68245XAM11 1011778 BC ULC NEW 4.00% 12;1107 /72%53 ULC NEW 4.00% 1,664,442.48 2400,000.00 USD 123.645005500
Canada 6AYAECU BLNM418  XS2470846812  JTORONTO-DOMINIONBAN  TORONTO-DOMINION BAN FRN 5,493,136.00 5,500,000.00 GBP Base Curr
FRN 22/04/2025
Canada JAYNCMU ~ BQFMOPO  XS2575882621  ROYAL BANKOF CANADA ROYAL BANK OF CANADA FRN 4,011,664.00 4,000,000.00 GBP Base Curr
FRN 18/1/2028
Canada BAOASHU  BL3SWOT  XS2111228974  ROYAL BANKOF CANADA ROYAL BANK OF CANADA FRN 1,999,232.00 2,000,000.00 GBP Base Curr
FRN 30/01/2025
CHINA CONSTRUCTION
China SAXOFQU ~ BMOTKR4  XS2331713011 g';':;A BelBIELEue 0.86% 22/04/2024 /04/24 1518,812.70 1956,000.00 USD 123.645005390
R USD200000'65'REGS
g;gﬁgnc 5A9942U BL306HO  XS2106589471  CPI PROP. GRP. 2.75% CPI PROP. GRP. 2.75% 22/01/2028 1350,528.00 2,000,000.00 GBP Base Curr
Denmark JAYDNLU ~ BMCDOD3  XS2531569965  BROOKFIELD FINANCE 3.25% 5;5%37;%0 FINANCE 3.25% 920,680.49 1082,000.00 EUR 113.806435876
Dominican o, yyqy  BPP2FTO  USP3579ECP09  DOMINICAN REPUBLIC 5.50% DOMINICAN REPUBLIC 5.50% 1,481,860.34 1,048,000.00 USD 123.645005457
Republic 22/02/2029
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E‘é;ﬁgﬁ ILXIMVU CDS059384 CDS_IX 21667KJQ2 5% 20271 #REF! 19,000,000.00 EUR 1.138067544
E‘;go"ﬁ 9L9TA2U CDS058800 CDS_IX 21666VDB8 1% 20271 #REF! 11,800,000.00 EUR 1.138039922
E‘;gl’gr‘j 9L9TA3U CDS058817 CDS_IX 21667KJQ2 5% 20271 #REF! 8,500,000.00 EUR 1.138067555
France 0AYQALU FROO1400FV85  ILIAD 5.625% ILIAD 5.625% 15/02/2030 511,394.62 600,000.00 EUR 113.806436711
France 1AXEKKU BLB3GG2  XS2349786835  PAPREC HOLDING SA 3.50% gﬁ%@?go';gw'”e SA3.50% 935,941.80 1,225,000.00 EUR 113.806435990
France 2AXMROU BK7YHL4  FR0014005V67  BPCE SA F2V BPCE SA F2V 13/10/2046 629,236.82 1,000,000.00 EUR 113.806435417
France 2AXQTQU BLH41G4  FROO14006EGO  VERALLIA SA 1.875% VERALLIA SA 1.875% 10/11/2031 1,628,885.90 2:300,000.00 EUR 113.806436469
France 2A8RE4U BK4Q4L2  FR0013428414  RENAULT 1.25% RENAULT 1.25% 24/06/2025 1,133,266.66 1,400,000.00 EUR 113.806436003
France 2A92U3U US02156LAC54  ALTICE FRANCE SA/F 5.50% ?'S'I[')?EZFOF;@NCE SA/F 5.50% 1,435,195.87 2160,000.00 USD 123.645004899
France 4AXMNHU  BP483R2  FRO014005RZ4  CREDIT AGRICOLE AS 1.50% gg/ﬁ%'/TZ’S;R'fOLE AS 1.50% 1,801,770.86 2700,000.00 EUR 113.806435902
France 4AXQSZU BKMQT20  XS2405483301  FAURECIA SE 2.75% FAURECIA SE 2.75% 15/02/2027 315,860.07 405,000.00 EUR 113.806435950
France 4A9JGVU BMFYDR8  FR0013514502  BPCE SFH .01% 27 BPCE SFH .01% 27/05/2030 3,849,298.99 5,500,000.00 EUR 113.806436120
France 5AX656U BLFHZNO  XS2312733871  FAURECIA SE 2.375% FAURECIA SE 2.375% 15/6/2029 1,610,216.52 2,260,000.00 EUR 113.806436306
CREDIT AGRICOLE CREDIT
France 5A4VP7U BJAFZK8  USF22797RT78  CREDIT AGRICOLE F2V AGRICOLE F2V PERP 1,075,453.84 2,500,000.00 USD 123.645005230
France 6AX957U BMWPR83 FR0014003B55  ORANGE SA F2V ORANGE SA ORANGE SA F2V PERP 1,041,173.10 1,500,000.00 EUR 113.806436691
France 6AYBLAU BPJKOJ4  USF1067PACO8  BNP PARIBAS SA F2V g,’;‘i;ﬁf&s SA BNP PARIBAS 1,125,616.68 1,454,000.00 USD 123.645004763
France 7AYCYZU BQIMHT4  FRO01400CGA2  CREDIT AGRICOLE H 2.125% 85/%'31';2’8%“00& H2.125% 1,968,011.01 2,400,000.00 EUR 113.806436394
France BAXNSMU  BLFHRS9  US449691AC82  ILIAD HOLDING SAS 7.00% ILIAD HOLDING SAS 7.00% 15/10/2028 1,120,331.06 1,460,000.00 USD 123.645005415
France 8ASHLWU BR17N21  XS1115498260  ORANGE F2V ORANGE ORANGE F2V PERP 1,746,459.51 2,000,000.00 EUR 113.806436917
France 8A8K29U BJOM6G6  USF1R15XK938  BNP PARIBAS F2V BNP PARIBAS BNP PARIBAS F2V PERP 2,053,349.42 2700,000.00 USD 123.645005092
Germany 0AXS57U BN2ZW29  XS2421195848  AROUNDTOWN 0.375% AROUNDTOWN 0.375% 15/04/2027 469,901.95 800,000.00 EUR 113.806437567
Germany 1AXMBYU BMXT7W8  XS2341724172  MAHLE 2.375% MAHLE 2.375% 14/05/2028 ' 1,678,165.19 2,500,000.00 EUR 113.806436129
Germany 2AXAUTU BMV8772  DEOOODL19VZ9  DEUTSCHE BANK AG F2V DEUTSCHE BANK AG DEUTSCHE BANK 469,217.75 800,000.00 EUR 113.806437338

AG F2V PERP

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

97



All World Climate
Factor Fund

Emerging Markets
Equity Active Multi
Manager Fund

Global Active
Emerging Mark
Bond Fund

Global Active
Investment Grade
et Corporate Bond
Multi Manager
Fund

Global Equity
Active Multi
Manager Fund

Global Ex UK
Passive Equity
Fund

Global Equity
Dividend Growth
Factor Fund

Global Multi Factor Global Sustainable Global Sustainable Global Sustainable

Equity Index Fund

Equity Active
Broad Fund

Equity Active
Targeted Fund

Equity Active
Thematic Fund

UK Equity Passive
Fund

Germany 2AXJ70U USX10001AB51 ALLIANZ SE F2V ALLIANZ SE ALLIANZ SE F2V PERP 226,935.89 400,000.00 USD 123.645006649
Germany 2AXN57U BN4FBY2 X§2399851901 ZF FIN. 2.25% ZF FIN. 2.25% 03/05/2028 295,120.74 400,000.00 EUR 113.806436994
Germany 2AY6X6U BLFOGY4 DEOOOA30VJZ6 ALLIANZ F2F ALLIANZ F2F 05/07/2052 1,210,529.08 1,5600,000.00 EUR 113.806436213
Germany 2A9SRPU BMXKJHO  DEOOOA3H2TAO  SCHAEFFLER 3.375% SCHAEFFLER 3.375% 12/10/2028 1,605,993.53 2,000,000.00 EUR 113.806436358
Germany 2A94R0U BJLC308 XS2010039894 ZF EUR. FIN. 3.00% ZF EUR. FIN. 3.00% 23/10/2029 517,435.59 700,000.00 EUR 113.806435542
VOLKSWAGEN INTL FIN VOLKSWAGEN
Germany 4AY2TWU BLFKOG7 XS2342732646 VOLKSWAGEN INTL FIN F2V INTL FIN F2V PERP 049 1,173,923.06 1,600,000.00 EUR 113.806436173
Germany 5AY2LHU BNHST66 DEOOODLT9WN3 ~ DEUTSCHE BANK F2V DEUTSCHE BANK F2V 24/06/2032 228,015.58 300,000.00 EUR 113.806433815
Germany 6AXRLPU BMX7YD2  DEOOODL19V55 DEUTSCHE BANK F2V EESL%%ﬂE BANK DEUTSCHE BANK 1,186,453.11 2,000,000.00 EUR 113.806436198
Germany 6A5CA4W BNLPXY9 DEOOOA11QR73 BAYER F2V BAYER F2V 01/07/2074 2,342,422.88 2,750,000.00 EUR 113.806436127
Germany 7A8JDYU BJLRJIW7 DEOOOA2TEDBS THYSSENKRUPP 2.875% THYSSENKRUPP 2.875% 22/02/2024 1,343,790.35 1,650,000.00 EUR 113.806436008
Germany 8AXJ73U BLGYRC3 DEOOOA3ESTRO ALLIANZ SE F2V ALLIANZ SE 2.6% PERP 705,193.16 1,200,000.00 EUR 113.806435710
Germany 8A7CAAU BYVMXX6  XS1629774230 VOLKSWAGEN INTL. FIN F2V VOLKSWAGEN INTL. FIN. V. F2V PERP 1,977,225.60 2,500,000.00 EUR 113.806436406
Germany 8A94R0OU BKWD4L5  XS2010039381 ZF EUR. FIN. 2.00% ZF EUR. FIN. 2.00% 23/02/2026 239,544.10 300,000.00 EUR 113.806434776
gg;?g:} 012338W 0649317 IE0006493179 NORTHERN TST. GBL. INC NORTHERN TST. GBL. US DOLLAR INC 10,158,922.29 12,561,000.00 USD 1.236450052
ELC;?SL 3A4XREU B7Y8R85 IEO0B7Y8R850 NTGF EUR LIQUIDITY VNAV A NTGF EUR LIQUIDITY VNAV A 706,315.00 836,627.73 EUR 1.138064326
India 0AXUUFU BPQ0666 USY72570AU16 RELIANCE INDS. 3.625% RELIANCE INDS. 3.625% 12/01/2052 716,450.11 1,255,000.00 USD 123.645006058
India 7AXUUEU BPQ0655 USY72570AS69 RELIANCE INDS. 2.875% RELIANCE INDS. 2.875% 12/01/2032 1,530,476.30 2,277,000.00 USD 123.645006513
Ireland 010572W 0648961 IE0006492544 NORTHERN TST. GBL. INC NORTHERN TST. GBL. STG. INC 11,940,000.00 11,940,000.00 GBP Base Curr
Ireland TAXBSKU BNNTSG6  XS2344385815 RYANAIR DAC 0.875% RYANAIR DAC 0.875% 25/05/2026 364,087.36 455,000.00 EUR 113.806436732
Ireland 4AYC21U BMWJWO91 XS2528657567 BANK OF IRELAND F2V BANK OF IRELAND F2V 6/12/2032 1,260,468.59 1,273,000.00 GBP Base Curr
Ireland 8A8NVRU BJRFC82 XS1991034825 EIRCOM FIN. DAC 3.50% EIRCOM FIN. DAC 3.50% 15/05/2026 1,365,307.80 1,640,000.00 EUR 113.806436523
TRASMISSIONE ELETTRICITA RETE
Italy 0AXWLQU BMC7G26  XS2437854487 TERNA RETE ELETTRIC F2V NAZIO 2.375% 31/12/2 049 512,822.49 700,000.00 EUR 113.806436882
Italy O0AYNOSU BPVGDF7 XS2581393134 TELECOM ITALIA SP 6.875% IE}'[EZC/CZ)BAZL;I-ALIA SP 6.875% 1,129,285.86 1,260,000.00 EUR 113.806436562
Italy TAXARVU BNZFMB5  XS2334857138 ENI SPA F2V ENI SPA ENI SPA F2V PERP 1,350,025.85 1,992,000.00 EUR 113.806436279
Italy TAYEAFU BQV3QX4  XS2536848448 LOTTOMATICA 9.75% LOTTOMATICA 9.75% 30/9/2027 827,930.02 890,000.00 EUR 113.806436742
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GAMMA BIDCO SPA 5.125%

Italy 2AX6720  BMVXJAS  XS2321537255  GAMMABIDCO SPA5.125%  SonP Plc 778,954.19 900,000.00 EUR 113.806436404
Italy AAXVLEU ~ BL6J2R8  XS2434702853  AUTOSTRADE PER Ll 2.25% ’;g;ﬁfggé\z')g PER LI 2.25% 266,394.23 375000.00 EUR 113.806438657
' o
Italy SAXTXXU ~ BMPRJB3  XS2278566299  AUTOSTRADE PER Ll 2.00% ?gL??;§§oDE PERL12.00% 1,388,477.80 1,900,000.00 EUR 113.806436562
Italy 7A83V8U  BGIWHX8 XS1713463550  ENEL F2V ENEL F2V 24/11/2081 1,993,516.42 2,500,000.00 EUR 113.806436415
Italy BAXWTLU  BNOXVB7  XS2436585355  FIS FABBRICA ITAL 5.625%  FIS FABBRICA ITAL 5.625% 01/08/2027  1,300,179.81 1,675000.00 EUR 113.806436141
Japan 2A8BF8U  BF5J2C2  XS1899009705  SUMITOMO MITSUI BA 0.55% gng/(z)oMzg MITSUI BA 0.55% 5,176,926.89 6,000,000.00 EUR 113.806436185
Luxembourg  OAYQFMU  BMZQ589  XS2587558474  INEOS FIN. 6.625% INEOS FIN. 6.625% 15-05-2028 739,048.65 835,000.00 EUR 113.806436679
Luxembourg  0AOTKUU  BMF76Z6  XS2247718435  D-ACKSTONE PROPERT BLACKSTONE PROPERT 1.25% 2,200,341.55 3,150,000.00 EUR 113.806436154
1.25% 26/04/2027
Luxembourg  TAXQETU  BLHOC69  XS2407019798  AXA LOGISTICS EUR 0.375% f;(/ﬁ %'/OZGO';)T ICSEUR0.375% 1,768,123.20 2,449,000.00 EUR 113.806435796
Luxembourg  2AXVMYU — BPQWLB2  XS2436807940  P3 GRP. SARL 1.625% P3 GRP. SARL 1.625% 26/01/2029 1,612,465.30 2,453,000.00 EUR 113.806436619
Luxembourg  4A7LVBU  BZINMP1  XS1577947440  INEOS FIN. 2.125% INEOS FIN. 2.125% 15/11/2025 343,512.35 417,000.00 EUR 113.806437910
Luxembourg  BAXOEOU  BNKSW19  XS2338355014  BLACKSTONE PROP. P 1.00% g';%%'jggggNE PROP. P 1.00% 1,023,416.36 1,565,000.00 EUR 113.806436269
Mexico 2A6JPOU  BDHCAL8  USP8674JAE93  SIGMA ALIMENTOS D 4.125% g'z(jgﬂs’jz’ﬁz'gﬂmms D 4.125% 1,539,797.45 2,000,000.00 USD 123.645005311
Mexico AA9KABU ~ BMOSFB4  USP2253TJP59  CEMEX SAB DE 7.375% CEMEX SAB DE 7.375% 5/6/2027 907,918.00 1,085000.00 USD 123.645004850
Mexico SAXFFQU ~ BPBKBX5  XS2363010436  MEXICO GOV, INTL.2.25%  MEXICO GOV. INTL. 2.25% 12/08/2036 1,505,241.67 2,407,000.00 EUR 113.806435838
Mexico SAXTPBU  BLOP409  USP2253TJR16  CEMEX SABDECV3.875%  CEMEX SAB DE CV 3.875% 11/07/2031 822,030.00 1,220,000.00 USD 123.645005623
. BANCO SANTANDER BANCO SANTANDER M 5.375%
Mexico 8AIFTJU BMD3N99  USPTS07SAHOS  SAReO S o) yihea 1,608,637.56 2,000,000.00 USD 123.645005567
Netherlands ~ 0A8JZDU  BJP13K1  XS1956051145  ING GROEP F2V ING GROEP ING GROEP F2V PERP 1,858,910.51 2,500,000.00 USD 123.645005597
Netherlands ~ 1AXUWRU US91845AAA34  VZ SECURED FINC. 5.00% VZ SECURED FINC. 5.00% 15/01/2032 263,889.35 400,000.00 USD 123.645004012
Netherlands ~ 1A9SHJU  BMD3YR4  US67091GAE35  OCI 4.625% 0CI 4.625% 15/10/2025 1,554,422.28 2,025,000.00 USD 123.645005043
Netherlands ~ 4AXKMXU ~ BMYR3H8  USA456837AY94  ING GROEP F2V ING GROEP F2V PERP 293,210.39 500,000.00 USD 123.645003489
Netherlands ~ 4A9BQHU  BKKF640  XS2116386132  ZIGGO BD. 3.375% ZIGGO BD. 3.375% 28/02/2030 662,347.38 975,000.00 EUR 113.806435666
Netherlands ~ 6AYLE7U BQT5056  XS2541618299  VILLA DUTCH BIDCO 9.00%  VILLA DUTCH BIDCO 9.00% 3/11/2029  1,073753.73 1,295000.00 EUR 113.806436299
Netherlands ~ 6A9488U BK73JD7  US98955DAA8T  ZIGGO 4.875% ZIGGO 4.875% 15/01/2030 789,447.58 1,145000.00 USD 123.645004930
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Netherlands 6A99A6U BJVNK22 XS2103218538 ASHLAND SERVS. 2.00% ASHLAND SERVS. 2.00% 30/01/2028 1,169,067.16 1,5645,000.00 EUR 113.806435439
Netherlands 8AYJE4U BP38XX9 X§2554581830 ASR NEDERLAND F2V ASR NEDERLAND F2V 7/12/2043 396,266.34 436,000.00 EUR 113.806435949
Oman TA7XBAU BFFY3J1 XS§1805474951 OZTEL HLDGS. SPC 5.625% g};%l;;oé%c;s SPC 5.625% 1,812,235.76 2,250,000.00 USD 123.645005183
Peru 2A68H9U BYSRHLO XS§1315181708 PERUVIAN GOV. INTL 2.75% ggfol{l\//leO';E)Gov' INTL 2.75% 1,908,536.61 2,250,000.00 EUR 113.806435957
Peru 8A9QR1U US443628AH54 HUDBAY MINERALS 6.125% HUDBAY MINERALS 6.125% 1/4/2029 1,998,604.80 2,615,000.00 USD 123.645004985
Poland 6A9TFRU BMTW6F7  XS2247616514 gAsl;EQCK EASTERN P ?ﬁll;l ?ZA(?ZK7EASTERN P2.375% 1,134,326.80 1,590,000.00 EUR 113.806436090
Qatar TA9HRGU BMJ1DJ7  XS2162033729 QNB FINANCE LTD 2.625% QNB FINANCE LTD 2.625% 12/05/2025 1,729,132.53 2,250,000.00 USD 123.645005126
Romania 4AX8UDU BMCRWG2  XS2330514899 ROMANIAN GOV. INTL 2.75% _IRE/’\(/)IL‘A/’;IO'L\J\_‘I ?)OV. INTL 2.75% 978,060.67 1,900,000.00 EUR 113.806436535
South Africa  2AXMQKU BM8SXD3  XS2393629311 INVESTEC F2V INVESTEC F2V 04/01/2032 684,939.26 851,000.00 GBP Base Curr
South Africa  2AY4BZU BMB0734  US836205BC70 REPUBLIC OF SOUTH 5.875% ;gfolﬁlz':)%g”: SOUTH 5.875% 2,276,098.05 3,101,000.00 USD 123.645004809
South Africa  4AXFQRU BL97BV6 XS2364425863 INVESTEC F2F INVESTEC F2F 16/07/2028 1,786,382.40 2,200,000.00 GBP Base Curr
South Africa  7A5CZLW BP4JP79 ZAG000107004 REPUBLIC OF SOUTH 8.25% 5570"]33;:)%9: SOUTH 8.25% 3,183,156.48 80,100,000.00 ZAR 2193.771507626
South Africa  7A8KGJU BJBTAL7 XS1962513674 ?'22'5'5/': Gl (S ',?,Tl/%lé(/)z'g'g‘:RICAN CA1.625% 1,646,342.74 2,000,000.00 EUR 113.806435936
Spain 0A9TXFU BMXWT43  XS2244941063 IBERDROLA INTL BV F2V IBBVEIF-SZD\Ezgll_EgIIDNUTRH%\é(l)ggl?gERGOSITA INTL 2,209,478.56 2,800,000.00 EUR 113.806436084
Spain TA9MTDU BMY7D56  XS2193658619 CELLNEX TELECOM 1.875% gg}'ongéggELECOM 1.875% 365,945.91 500,000.00 EUR 113.806435486
Spain 2AXLEFU BNZJTB6 XS2388378981 BANCO SANTANDER F2V g:’l:ll'?gNSISAEI\III{TIéZNVDIEERBPAZI\IOCZ% 1,397,109.03 2,400,000.00 EUR 113.806436412
Spain 4AXCAJU BLFB1Z6 XS2348237871 CELLNEX FINANCE CO 1.50% SIBE}'OLSEB(ZFBINANCE C01.50% 1,347,696.71 1,800,000.00 EUR 113.806436133
Spain 4AXKJIZU BMFSP41 X§2385393405 CELLNEX FIN. 1.00% CELLNEX FIN. 1.00% 15/09/2027 149,879.04 200,000.00 EUR 113.806439060
Spain 6AYJZGU BP38H15 XS2462605671 TELEFONICA EUR. F2V EEEEES\’;I EEARF:UR TELEFONICA 625,074.49 700,000.00 EUR 113.806435431
Spain 6A5VFBU BWYSFD2  XS1224710399 EZA\? NATURAL FENOSAF gﬁg EEA'I(L)JSQL FENOSAFIN. 2,119,827.39 2,500,000.00 EUR 113.806435996
Spain 7AY3EJU BPGMDH2  XS2465792294 CELLNEX FIN. 2.25% CELLNEX FIN. 2.25% 12/04/2026 412,374.75 500,000.00 EUR 113.806434834
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Spain JA97WEU  BKMDYQOD  XS2089229806  MERLIN PROPS. SOC 1.875%  MERLIN PROPS. SOC 1.875% 04-12-34 704,575.26 1200,000.00 EUR 113.806436866
Spain BAXMUYU — BP48156  XS2393518597  BANCO SANTANDER SA F2V Eﬁl"éfzooggNTANDER SAF2V 1,452,726.00 1,800,000.00 GBP Base Curr
Sweden 0A9SAFU BLFBOQ1  XS2233263404 ?;’\ENSKA HANDELSBANKE  o\/FNSKA HANDELSBANKEN 1,649,884.68 2,400,000.00 USD 123.645005076
Sweden 0AQUHSU  BN7CBNO  XS2211136168  INTRUM AB 4.875% INTRUM AB 4.875% 15/8/2025 711,383.32 880,000.00 EUR 113.806435004
Sweden TA7CWUU  BF3NNW3  XS1634532748  INTRUM JUSTITIA3.125%  INTRUM JUSTITIA 3.125% 15/07/2024 391,413.80 46587333 EUR 113.806437859
Sweden 7A95G7U BUXT664  XS2076169668  SKANDINAVISKA F2V ?gé';gg‘gw's“ ENSKILDA BANKEN 1,641,755.60 2.200,000.00 USD 123645005592
Switzerland  OA46HSW  BOKFX97  XS0897406814  AQUARIUS & INVS. FOR F2F ’33/%5{2'323& INVS. FOR ZURICH INS. 381,078.48 438,000.00 EUR 113.806434776
Switzerland  OASRWAU  BVXZ4Q2  CHO0271428333  UBS GRP. F2V UBS GRP. UBS GRP. F2V PERP 1,596,506.06 2,100,000.00 USD 123645004955
Switzerland  2A96HFU BJUXTOBO  XS2079388828  DUFRY ONE 2.00% DUFRY ONE 2.00% 15/02/2027 113819438 1,505,000.00 EUR 113.806435699
Switzerland  5A8LS2U BJ7JPG3  XS1713466495  HOLCIM FIN. LUXEMBOU F2V EI?\IL?:'Z'\C/ FP'SF'{'F;UXEMBOURG HOLCIM 2.706,349.55 3,200,000.00 EUR 113.806437022
United Arab 5,y 5, g BMZ5033  XS2297626645  FIRST ABUDHABIB 0.875% | \Ro! ABUDHABIB 0.875% 1,769,160.00 2,000,000.00 GBP Base Curr
Emirates 09/12/2025

gr’:f:ﬁ eASrab 0A88B2U BFANTNS  XS1883878966  DP WORLD 2.375% DP WORLD 2.375% 25/09/2026 2,483,706.63 3,000,000.00 EUR 113.806436158
United Arab EMIRATES TELECOMS EMIRATES TELECOMS 0.375%

pritec A BAXAZUU  BLOYL62  XS2330427747  CMIRE L eh0o8 1,811,104.49 2,428,000.00 EUR 113.806436219
Ei”n'tgzclm CCTGBP CURRENCY CONTRACT - GBP  CURRENCY CONTRACT - GBPCT - GBP 00 1448130621845 GEBP Base Curr
E:"n'tgfj‘lm 0AXB36U BLFB2WO  XS2346516250  NATWEST GRP. F2V NATWEST GRP. F2V 28/11/2031 863,748.36 1026,000.00 GBP Base Curr
United OAXFQZU  BLO7BGT  XS2364503579  JAGUAR LAND ROVER 4.50% 9~ GUAR LAND ROVER 4.50% 471,255.74 656,000.00 EUR 113.806436000
Kingdom 15/07/2028

United OAXFSWU  BN2TXWS  USG5002FAVSS  JAGUAR LAND ROVER 5.50% 9~ GUAR LAND ROVER 5.50% 253,952.84 400,000.00 USD 123.645006093
Kingdom 15/07/2029

Ei”r:;%m OAYAAEU BN78Y83  XS2500677633  N/WIDE. B/SOC. FRN N/WIDE. B/SOC. FRN 20/4/2026 1,003,120.00 1,000,000.00 GBP Base Curr
United WESSEX WATER SERV WESSEX WATER SERV 5.125%

Kindom OAYTMBU ~ BMBSNSR7 ~ XS2569776136  p->> 01209 758,819.86 776,000.00 GBP Base Curr
Ei”n';‘im OAJZRWW  BOBNBXO  XS0903532090  NGG FIN. F2V NGG FIN. F2V 18/06/2073 2,130,576.80 2,200,000.00 GBP Base Curr
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Ei”r:;%m OA7WMSU ~ BFXZPC3  XS1813150247  VIRGIN MONEY HLDGS. F2V \zlitsoGalsz'\élgeN EYHLDGS. F2v 2,313,985.00 2,500,000.00 GBP Base Curr
E::;%m OASLLMU  BJSDWY1 XS1968589116  CLYDESDALE BANK FRN CLYDESDALE BANK FRN 22/03/2024 3,712,654.00 3,700,000.00 GBP Base Curr
Ei“r:;dom 0A8LY5U BKIVW72  XS1079287437  LEEDS B/SOC. FRN LEEDS B/SOC. FRN 15/04/2023 4,631,351.96 4,630,000.00 GBP Base Curr
Ei“ni;‘im 1AXPZ3U  BNT93D2  XS2010026990  SHERWOOD FINC. 6.00% SHERWOOD FINC. 6.00% 15/11/2026 1,018722.25 1,225000.00 GBP Base Curr
Ei”ni;‘im 1A8CHMU  BHOSDR1  XS1907317660  L&G. GRP. F2V L&G. GRP. F2V 14/11/2048 1,968,271.20 2,100,000.00 GBP Base Curr
Ei”ni;‘im 1A86KHU ~ BFXKXB3  US06738EBA29  BARCLAYS F2V BARCLAYS BARCLAYS F2V PERP 2,188,518.97 2,950,000.00 USD 123.645005625
Ei”ni;fjdom TA9LAUU  BLFOR52  XS2194288390  SYNTHOMER 3.875% SYNTHOMER 3.875% 01/07/2025 1,528,496.08 1,896,000.00 EUR 113.806435704
Err:;edim 1A9UM2U  BMZ7Y18  XS2258827034  NATWEST GRP. F2V 'F\,'é;gv EST GRP. NATWEST GRP. F2V 1,997,200.00 2,500,000.00 GBP Base Curr
Ei”r:;z‘im 2AYG12U BQOKWGT  XS2540612129  NATWEST MKTS. 6.375% NATWEST MKTS. 6.375% 8/11/2027 741,260.52 714,000.00 GBP Base Curr
Ei”r:;‘ijim 2A9KTMU ~ BMTD111  XS2113658202  N/WIDE. B/SOC. F2V N/WIDE. B/SOC. F2V PERP 1,282,729.60 1,600,000.00 GBP Base Curr
Ei”r:;‘ijim 2A96YDU  BK6YNK6  XS2080995405  LLOYDS BANKING GRP. F2V Iél,_ACIJ\IYKDIz géﬁglﬁg\/@;{&lﬁmms 1,550,937.50 1750,000.00 GBP Base Curr
Ei’:ﬂ)m 3ATPKMW  B41QBOT  XS0347919028  TESCO PROP. FIN. 6.0517%  TESCO PROP. FIN. 6.0517% 13/10/2039 H#REF! 00 GBP Base Curr
Ei”ni;%m 4AXDXKU ~ BNKGTM3  XS2355578787  TSB BANK PLC FRN TSB BANK PLC FRN 22/06/2028 5,431,074.00 5,500,000.00 GBP Base Curr
Ei”r:tg%%m AAXRSDU — BPGO7L5  XS2411236859  PINEWOOD FIN. 3.625% PINEWOOD FIN. 3.625% 15/11/2027 1,697,172.58 1915,000.00 GBP Base Curr
E::tg%%m 4AXVIOU ~ BNSMGP5 XS2436314160  KANE BIDCO 6.50% KANE BIDCO 6.50% 15/02/2027 1,268,170.20 1425000.00 GBP Base Curr
Ei”r:tg%%m AABWZ6W  BO2X2L4  XS0863523030  MARKS & SPENCER 4.75%  MARKS & SPENCER 4.75% 12/06/2025 1,207,938.67 1224,000.00 GBP Base Curr
E::;%m AASFVHU — BHTD581  XS1933035286  N/WIDE. B/SOC. FRN N/WIDE. B/SOC. FRN 10/01/2024 3,010,014.00 3,000,000.00 GBP Base Curr
Ei“r:;%m 4M9SNHU  BMGR279  GBOOBMGR2791 UK. GILT 0.125% UK. GILT 0.125% 31/01/2024 1,551,200.00 1,600,000.00 GBP Base Curr
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United JAGUAR LAND ROVER JAGUAR LAND ROVER 6.875%
Kingdom 4A97FBU BLOL9R9 XS2010037682 6.875% 15/11/2026 712,189.50 850,000.00 EUR 113.806436957
E:::;Z%m 5AXHGEU US06738EBT10 BARCLAYS F2V BARCLAYS F2V PERP 468,292.11 847,000.00 USD 123.645006429
Einr:z]?idom 5AX4BLU BMVMCJ1  XS2303071992 BELLIS ACQUISITION 3.25% BELLIS ACQUISITION 3.25% 16/2/2026 339,304.00 415,000.00 GBP Base Curr
i [
U.mtEd 5A38MYW B7MJ3L5 XS0746621704 ABBEY NATL. TSY. S 5.25% ABBEY NATL. TSY. SERVS. 5.25% 3,740,457.60 3,600,000.00 GBP Base Curr
Kingdom 16/02/2030
Einr:tg?ﬂ)m 5A99VKU BJVL8G6 XS2101343528 COVENTRY B/SOC. FRN COVENTRY B/SOC. FRN 15-01-25 4,269,424.40 4,262,000.00 GBP Base Curr
Einnlgilim 6AXEEVU BL6JV15 XS2358483258 VMED 02 UK FINC. 1 4.50% VMED 02 UK FINC. | 4.50% 15/7/2031 1,474,725.00 1,855,000.00 GBP Base Curr
U.mtEd 6AXUL8U BNNWYP6  XS2432612526 YORKSHIRE BUILDING S FRN YORKSHIRE BUILDING S FRN 5,946,528.00 6,000,000.00 GBP Base Curr
Kingdom 18/1/2027
Eir:\l;eddom 6AYM60U BPXYWG3  XS2574480708 SANTANDER UK FRN SANTANDER UK FRN 12/1/2028 2,006,768.00 2,000,000.00 GBP Base Curr
United LLOYDS BANKING GROU LLOYDS BANKING GROUP 6.625%
Kingdom 6AYQ64U BRFODJ3 X§2591847970 6.62% 02 J 6.62% 02/JUN/2033 1,048,855.84 1,049,000.00 GBP Base Curr
Err\l;eddom 6A8SU3U BK5CVX0 GBOOBK5CVX03 UK. GILT 0.625% UK. GILT 0.625% 07/06/2025 5,741,442.00 6,100,000.00 GBP Base Curr
Eir::;eddom 6A86RTU BFMXK12  US404280BP39 HSBC HLDGS. F2V HSBC HLDGS. HSBC HLDGS. F2V PERP 1,415,201.96 2,000,000.00 USD 123.645004974
Uplted 6A9VQGU BMCF761 X§2259808702 NATL. EXPRESS GRP F2V NATL. EXPRESS GRP. P F2V 2,106,960.00 2,400,000.00 GBP Base Curr
Kingdom 31/12/2049
U.mted 7AXBAZU BMBVPV1  XS2343851510 VIRGIN MONEY UK PLC F2V VIRGIN MONEY UK PLC F2V 465,354.35 559,000.00 GBP Base Curr
Kingdom 19/08/2031
E::;%%m 7A88TDU BDZ4JZ5 XS1872365256 PENSION INS. 5.625% PENSION INS. 5.625% 20/09/2030 1,439,112.64 1,600,000.00 GBP Base Curr
E:::;edc:)m 7A89NNU BD9PM22  XS1888179550 VODAFONE GRP. F2V VODAFONE GRP. F2V 03-10-2078 1,601,315.41 2,000,000.00 EUR 113.806436210
U.”'ted 8AXRQKU BN470M9 XS2411541738 B&M EURP. VALUE RE 4.00% B&M EURP. VALUE RE 4.00% 1,607,856.25 1,925,000.00 GBP Base Curr
Kingdom 15/11/2028
E:::;Z%m 8AYJC2U BP6WJB8 XS§2558248055 LLOYDS BANK FRN LLOYDS BANK FRN 22/11/2027 2,510,375.00 2,500,000.00 GBP Base Curr
o
United States  0AXWSCU BNK9OCD4  US80874DAA46 SCIENTIFIC GAMES 6.625% g‘lC/Iggl/Tzlg:I%% GAMES 6.625% 532,444.37 745,000.00 USD 123.645006192
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United States  0AX9JDU BNDM315  US1248EPCL57 CCO HLDGS. CCO HLD 4.50% CCO HLDGS. CCO HLD 4.50% 1/6/2033 1,520,313.54 2,335,000.00 USD 123.645005012
United States  0AYQBJU US780153BT81 ROYAL CARIBBEAN CR 7.25% TSX)A-‘II;ZCOA{%FSIBBEAN CR7.25% 455,740.20 560,000.00 USD 123.645006130
United States  0A81PMU BFN4WD0O  US526057CV49 LENNAR 5.00% LENNAR 5.00% 15/06/2027 804,798.14 1,000,000.00 USD 123.645006006
United States  0A9NK5U BMDFGQ3  US126307BF39 CSC HLDGS. 3.375% CSC HLDGS. 3.375% 15/2/2031 693,635.79 1,240,000.00 USD 123.645004785
United States  0A9TPUU BMFN182  US23833NAH70  DAVE & BUSTER'S 7.625% DAVE & BUSTER'S 7.625% 01/11/2025 556,331.11 675,000.00 USD 123.645005187
United States  TAX1VTU BMBKKO2  US87264ABS33 T-MOBILE USA 2.625% T-MOBILE USA 2.625% 15/02/2029 997,545.27 1,400,000.00 USD 123.645005174
United States  TAX5K0U BKY8980 XS2305744059 IQVIA INC 2.25% IQVIAINC 2.25% 15/03/2029 1,695,422.57 2,270,000.00 EUR 113.806436079
United States  TAYPAAU BPX27Q2 US12769GAB68 CAEfARS ENTERTAINM CAESARS ENTERTAINM 7.00% 1,028,650.53 1,250,000.00 USD 123.645005815
7.00% 15/2/2030
United States  TAYPT8U BMWS975  XS2586123965 FORD MOTOR CREDIT 4.867% g?sR/go’\g?TOR CREDIT 4.867% 911,987.08 1,070,000.00 EUR 113.806436288
United States  TAYQAFU BMXHMT4  XS2587352340 GEN. MOTORS FINL. 4.30% ?g/,\[l)zl\/ﬂz%zgzs FINL. 4.30% 728,849.62 842,000.00 EUR 113.806435369
United States  1A32JZU B604531 US577081AW27  MATTEL 5.45% MATTEL 5.45% 01/11/2041 1,416,450.59 2,080,000.00 USD 123.645005166
United States TA7RTZU BFMTXH7  US88947EAT73 TOLL BROS. FIN. 4.35% TOLL BROS. FIN. 4.35% 15/02/2028 1,678,333.28 2,200,000.00 USD 123.645005731
United States  1A7XHBU BD9C1R1 XS§1813579593 DARLING GBL. FIN. 3.625% DARLING GBL. FIN. 3.625% 15/5/2026 1,452,005.56 1,705,000.00 EUR 113.806435531
United States  TA9SG9U BMXYKW4  XS2241804462 PRIMO WATER 3.875% PRIMO WATER 3.875% 31/10/2028 1,433,232.26 1,880,000.00 EUR 113.806435988
United States  2AXBLSU BNYL4Z2 US46590XAC02 JBS USA LUX JBS US 3.75% JBS USA LUX JBS US 3.75% 1/12/2031 1,596,255.95 2,390,000.00 USD 123.645005532
United States 2AXBQEU BNNSLH5  XS2335148024 CONSTELLIUM SE 3.125% CONSTELLIUM SE 3.125% 15/07/2029 1,358,832.73 1,915,000.00 EUR 113.806435584
United States  2AXQYFU BMH5XM4  XS2407361109 (oL A SR GAMMA BONDCO S 8.125% 764,324.08 900,000.00 EUR 113.806436365
PIK PIK 15/11/2026
United States  2A8NMKU BK4PGH9  XS1989380172 NETFLIX 3.875% NETFLIX 3.875% 15-NOV-29 1,397,295.31 1,625,000.00 EUR 113.806436418
United States  2A92JWU BJOTC37 US46284VAF85 IRON MOUNTAIN 4.875% IRON MOUNTAIN 4.875% 15/09/2029 1,853,470.12 2,550,000.00 USD 123.645005410
United States  2A96VAU BJLPYT3 US80874YBE95 SCIENTIFIC GAMES | 7.25% 1S§/I1E‘II\I/T2I(|):I2% CAMES 17.25% 664,468.90 820,000.00 USD 123.645004664
United States  309802U 2684565 US532716AK37 BRANDS 6.95% BRANDS 6.95% 01/03/2033 1,584,635.42 2,215,000.00 USD 123.645005475
United States  4AYBR2U BQHM4D1  US91282CFF32 US. TSY. NOTE/BOND 2.75% ggg-zrqusgl%Ton/ggND 2.75%15/8/2032 12,178,009.04 16,000,000.00 USD 123.645005942
United States  4AYTKSU BP960B4 US55617LAR33 MACY'S RET. HLDGS 6.125% ‘IMSIL)g:Z/SZOR:EZT HLDGS 6.125% 580,238.85 815,000.00 USD 123.645004250
United States  4AY2D1U BMZM2Z3  US690732AG70 6.62% gwigg/zggl(;\lOR INC 6.62% 197,940.67 285,000.00 USD 123.645003546
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DARLING INGREDIENT 6.00%

United States  4AY7HEU BNOSKZ1  US237266AJ06  DARLING INGREDIENT 6.00% o7 D2 923,695.70 1146,000.00 USD 123.645017942

United States  4A6SYBU BDSGF61  XS1492656787  AXALTA COATING SYS 3.75% ?;(/’B?/;OCZOSAT'NG SYS 3.75% 748,661.53 865,000.00 EUR 113.806435686

United States  4A8VBOU BK20CJO  US62886EAV02  NCR 6.125% NCR 6.125% 01/09/2029 578,340.59 725,000.00 USD 123645005761

0,

United States 4AOCMWU ~ BLSH2N9  XS2125168729  CATALENTPHARMA S CATALENT PHARMA S 2.375% 1785,005.66 2.265,000.00 EUR 113.806435915
2.375% 1/3/2028

United States  4A9KNDU ~ BMVQHTS8  US164110AG64  CHENIERE ENERGY PA 4.50% 8:"/?(\)“/'522';5”““ PA 4.50% 849,029.09 1130,000.00 USD 123645004971

United States  4A96NKU XS2077666316 Ol EURP. GRP. 2.875% Ol EURP. GRP. 2.875% 15/02/2025 900,640.94 1,055000.00 EUR 113.806436250

United States  4A96V0U BKM81Q4  US45174HBG11  HEARTCOMMUNICATIO IHEARTCOMMUNICATIO 4.75% 999,919.08 1565,000.00 USD 123645005691
4.75% 15/01/2028

United States  5AX4P6U BKSHH12  USB4762LAX38  SPECTRUM BRANDS 3.875% 1SE/EOC3-;2(L)J:2A1 BRANDS 3.875% 1,597,337.51 2,415,000.00 USD 123645005327

United States  5AXS8BMU ~ BNNKNWO US50001ABD37  MERITAGE HOMES CO MERITAGE HOMES CO 3.875% 1,091,604.46 1,520,000.00 USD 123645005510
3.875% 15/04/2029

United States  SAYHHRU ~ BQXS7B2  US91282CFV8T  US.TSY. NOTE/BOND 4.00% ??)L%ONS%TE/ BOND 4.00% 10,198,046.39 12,000,000.00 USD 123645005283

. FORD MOTOR CREDIT C FORD MOTOR CREDIT CO LLC 6.86%

United States  SAYRQRU ~ BQMRYS3 ~ XS2505035234 ¢ > S b 360 08 UN 2006 1,424,065.50 1430,000.00 GBP Base Curr

United States  5AONATU  BLFGYK7  US911363AM11  UTD. RENTALS NORT 3.875% %/Dé /';E';IA"S NORT 3.875% 1,834,303.78 2,570,000.00 USD 123.645005205

United States  510636W 5804242  XS0107681016  HJ HEINZ FIN. UK 6.25% HJ HEINZ FIN. UK 6.25% 18/02/2030 1,515,746.40 1470,000.00 GBP Base Curr

United States  6AYDXSU BQ2M7V5  US651229BC91T  NEWELL BRANDS 6.375% NEWELL BRANDS 6.375% 15/9/2027 118357.15 145000.00 USD 123645003748

. FRONTIER COMMUNICA FRONTIER COMMUNICA 8.75%

United States  6AY5T8U BPG22VO  US35908MAD20  £ROF 0819050 19050 B ram T 12030 706,458.60 877,000.00 USD 123.645003997

United States ~ 6A5LKCU BSN4Q39  US35671DBJ37  FREEPORT-MCMORAN 5.40% fiﬁEﬁgg;MCMORAN 5.40% 764,828.30 965,000.00 USD 123.645003995

United States  6A6GT2U BD3J3M7  US651229AY21  NEWELL RUBBERMAID 5.75% g‘f/vgf/LzLoigBBERMA'D 5.75% 581,826.98 880,000.00 USD 123.645004494

United States  6A7GYAU BFA4KGS ~ XS1674925505  GEN.MOTORS FINL. 2.25%  GEN. MOTORS FINL. 2.25% 06/09/2024 572,376.00 600,000.00 GBP Base Curr

United States  6AOHPHU  BMVXTF3  US15135BAV36  CENTENE 3.375% CENTENE 3.375% 15/02/2030 726,772.06 1,030,000.00 USD 123645004626

United States  6A92VFU BKFOPDO  XS2051904733  INTL. GAME TECH. 2.375%  INTL. GAME TECH. 2.375% 15/04/2028  1,777,601.40 2,300,000.00 EUR 113.806436187

United States  6A9597U BK728B5  XS2076099865  NETFLIX 4.625% NETFLIX 4.625% 15/05/2029 304,313.27 340,000.00 EUR 113.806434478
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United States  6A0777U  BJXSTY4  XS1843436228  FIDELITY NATLINF1.50%  FIDELITY NATL INF 1.50% 21/05/2027 47974615 600,000.00 EUR 113.806436239
United States  7AXQ10U  BNRLZ34  US25470XBF15  DISH DBS 5.75% DISH DBS 5.75% 01/12/2028 1,001,880.34 1,660,000.00 USD 123.645005986
United States  7AYTKRU ~ BP7MKZ8  US55617LAQ59  MACY'S RET. HLDGS 5.875% '1\"5@%/3253? -HLDGS 5.875% 358,890.35 500,000.00 USD 123.645006056
United States  7AY2YEU ~ BMGCJK6  US548661EH62  LOWE'S COS 3.75% LOWE'S COS 3.75% 01/04/2032 383,095.47 513,000.00 USD 123645008560
United States  7AYSLOU ~ BPSLLYO  USO1282CEP23  US.TSY.NOTE/BON2.875% S0 o0 MOTE/BON 2.875% 11,929,660.71 15,500,000.00 USD 123.645005256
United States  7AYORQU ~ BMZ3RL7 ~ UST64110ANT6  CHENIERE ENERGY PA3.25% o' \-RE ENERGY PA3:25% 841,854.62 1260,000.00 USD 123.645005814
United States  7A9LPAU  BMFQ8SO  US0237715586  AMERICAN AIRLINES 11.75%  4nyr CoN AIRLINES 11.75% 2238,603.33 2,530,000.00 USD 123.645005389
United States  7A9PSZU  BL6KYT7  US541056AA53  LOGAN MERGER SUB 5.50%  LOGAN MERGER SUB 5.50% 1/9/2027 446,975.47 1,080,000.00 USD 123.645003709
United States  7A91S9U XS2049548527  GEN. MOTORS FINL. 2.35%  GEN. MOTORS FINL. 2.35% 03/09/2025 699,757.50 750,000.00 GBP Base Curr
United States  8AXBSSU ~ BMWIBG7 US103304BV23  4.75% BOXD CANING CORP 4.75% 1,054,039.34 1435,000.00 USD 123.645005810
United States  8AXDBYU ~ BNR4LS7 ~ XS2353416386 o ahoi2en CAMMAAC s GAMMAAC 3.50% 1,110,657.75 1,580,000.00 EUR 113.806435878
United States  8AXHCRU ~ BMWVPT0 US04433LAA08  ASHLAND LLC 3.375% ASHLAND LLC 3.375% 01/09/2031 677,638.47 1,025000.00 USD 123.645004551
United States  8AX6N2U X$2322420352  MPT OPER PARTNER3.375% by’ OPER PARTNER 3.375% 1,014,525.00 1,670,000.00 GEBP Base Curr
United States  SAYQVBU ~ BMTY608  USO31162DR8S  AMGEN INC 5.25%025.25%  pyor G 505% 02 MAR 2033 1,823,883.60 2195000.00 USD 123.645005784
United States  8AYINWU  BMSHR61  US29272WAF68  ENERGIZER HLDGS. 6.50%  ENERGIZER HLDGS. 6.50% 31/12/2027 300,453.92 394,000.00 USD 123.645005029
United States  8ASLJZU  BPOVO77  US35671DBL82  FREEPORT-MCMORAN 4.55% | OhTMOMORAN 4.55% 848,453.03 1,055000.00 USD 123.645004207
United States  8ASGPYU  BFMYOT3  US404119BWS86  HCA INC 5.875% HCA INC 5.875% 1/2/2029 1,640,116.48 1085000.00 USD 123.645005367
United States  8AOBZYU  BK8ZZ12  US9128287948  US.TSY.NOTE/BOND 1.50% ﬁ’g/'gzs/\go'é%“/ BOND 1.50% 8,507,976.05 12,000,000.00 USD 123.645005270
United States  8AOPWDU ~ BMTVO77  US62886EAY41  NCR 5.00% NCR 5.00% 1/10/2028 895,706.14 1260,000.00 USD 123.645005243
United States  8A93CEU  BKBVN6T ~ US674509DF90  OUCIDENTAL PETROLE OCCIDENTAL PETROLE 6.45% 2,410,775.96 2,835000.00 USD 123.645005059
United States  OLYBXFU CDS059736 CDS_IX 2165BRZH6 5% 20271 HREF! 13,000,000.00 USD 1236491964
Angola BAY3W3U US035198AF76  ANGOLAN GOV. INTL. 8.75%  ~NGOLAN GOV.INTL. 8.75% 184,247.23 270,000.00 USD 123.645004480

14/04/2032
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MERCADOLIBRE INC 3.125%

Argentina 4AXTPBU  BLB39MO  USS58733RAFOT  MERCADOLIBREINC3.125% ) o~/ oL 624,526.56 980,000.00 USD 123.645005659
. YPF SOCIEDAD ANONIMA STP CPN
Argentina 6AXAKSU US084245AU46  YPF SOCIEDAD STP CPN D4 091122096 N2I00 2026 289,628.81 369,230.37 USD 123.645005270
0,

Argentina 8A7XLLU BDFBVW7  US893870Ax30 | RANSPORTADORA DE TRANSPORTADORA DE 6.75% 502,244.30 690,000.00 USD 123645006263
6.75% 02/05/2025

Australia CCTAUD CURRENCY CONTRACT - AUD  CURRENCY CONTRACT - AUD 00 94,393203.00 AUD 1.000000000

Australia 1A9P03U BMFSDD6  US378272AY43  GLENCORE FNDG. 2.50% GLENCORE FNDG. 2.50% 1/9/2030 325221.07 480,000.00 USD 123.645005251

Australia 4A3TLSU BSJAKWO  US98417EAR1S  CLENCOREFIN. CANADA GLENCORE FIN. CANADA STP 290,683.04 375,000.00 USD 123645004664
STP 25/10/2042

Bermuda 0AYPVWU US67117AAJ51  OHA CREDIT FN'14A D' FRN g(')"/ﬁ /%'Sg'g” FNDG. 14"14A D'FRN 557,370.42 690,000.00 USD 123645005603

. APEX CREDIT CLO 2022-1 LTD '1A D'

Bermuda 0AY3KJU US3753YAG35  APEXCREDITCL'AD'FRN  AEET D OO 2 L 19033 443,083.42 610,000.00 USD 123645004330

Bermuda 4A9TGOU US43103QAA67  TIGHLANDS HLDG 7.625%  HIGHLANDS HLDG 7.625% PIK 507,428.66 800,000.00 USD 123645004011
PIK 15/10/2025

Brazil CCTBRL CURRENCY CONTRACT - BRL 00 26,720,000.00 BRL 1.000000000

Brazil 0ASTUSU BJV3SV7  USB6964WAFO5  SUZANO AUSTRIA 6.00% SUZANO AUSTRIA 6.00% 15/01/2029 399,268.05 490,000.00 USD 123645005702

Brazil OAOMABU  BMVPRC8 US91911TAQ67  VALE O/SEAS. 3.75% VALE O/SEAS. 3.75% 08/07/2030 471,165.53 650,000.00 USD 123645005363

Brazil 2A5XAQU BZ0CO14  US71647NAN93  PETROBRAS GBL. FIN 6.85% (FJ’E/ToRengm;S GBL. FIN 6.85% 944,663.64 1.330,000.00 USD 123.645004684

Brazil 5AXEYJU BND7ML3  US86964WAKS0  SUZANO AUSTRIA 3.125%  SUZANO AUSTRIA 3.125% 15/01/2032 708,112.63 1,070,000.00 USD 123645005239

Brazil 6A7KCTU BFSF7B1  US10554TAB17 ~ DRASKEM NETHERLAND BRASKEM NETHERLAND 4.50% 671,800.69 910,000.00 USD 123.645005998
4.50% 10/01/2028

Brazil SATRUHU  BS5B54D9  US91911TAK97  VALE O/SEAS. 6.875% VALE O/SEAS. 6.875% 10/11/2039 251,402.88 300,000.00 USD 123645008548

Canada CCTCAD CURRENCY CONTRACT - CAD  CURRENCY CONTRACT - CAD 00 150,746226.68 CAD 1.000000000

Canada OAYJATU BPOXNO4  US89346DAH08  TRANSALTA 7.75% TRANSALTA 7.75% 15/11/2029 339,068.44 400,000.00 USD 123645006902

Canada OAOACRU  BHNFPR2  US552704AES86  MEG ENERGY 7.125% MEG ENERGY 7.125% 01/02/2027 247,505.48 300,000.00 USD 123645004625

Canada 1ASMQTU  B899393  US878742AZ84  TECK RES. 5.40% TECK RES. 5.40% 01/02/2043 302,934.57 400,000.00 USD 123.645002055

Canada 1A98CRU US361680AF19  GFL ENVIRON. 5.125% GFL ENVIRON. 5.125% 15/12/2026 316,313.63 400,000.00 USD 123.645005493

Canada 2AX2CJU US552704AF51  MEG ENERGY 5.875% MEG ENERGY 5.875% 01/02/2029 545322.88 700,000.00 USD 123.645004784

Canada 2A26WOU  BGA94B3  US878742AS42  TECK RES. 6.00% TECK RES. 6.00% 15/08/2040 563,925.22 690,000.00 USD 123.645005641

Canada S5AXGYFU  BNNNHGT US008911BK48  AIR CANADA 3.875% AIR CANADA 3.875% 15/08/2026 917,952.06 1250,000.00 USD 123.645004991
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TRANSALTA CORP

TRANSALTA CORP MTN 6.5% SNR NTS

Canada 5ATW36U B640X20  USB9346DAET6 e S ook 1570372040 USD1000 400,925.90 540,000.00 USD 123.645006953
Canada 6AX5VJU US86828LAC63  SUPERIOR PLUS/GEN 4.50% 133 /POE3F5'2%F;§ LUS/GEN 4.50% 361,060.87 500,000.00 USD 123.645004645
Canada 7AXCTSU US36168QAN43  4.75% ?;LOE'/"ZVO'ZRS NMENTAL INC 4.75% 226,640.77 300,000.00 USD 123.645007206
Canada 8AX6S5U XAC4000KAD63 ~ GARDA WRLD SEC TL 4.25%  CARDA WORLD SECURITY CORP TL 2,426,394.17 3,040,000.00 USD 123.645005215
4.25% 30/10/2028

Cayman : . GOLUB CAPITAL PARTNERS CLO '21A
e 0AXCVPU US38175CAE2T  GOLUB CAPITA'2TACR FRN  (oicol o o o 98/01/2031 1,211,905.65 1,560,000.00 USD 123.645005345
Cayman . . CAYUGA PARK CLO LTD '1A CR' FRN
e 0AXEXZU US14979TAY16  CAYUGAPARKC'TACRFRN [0 o 0 o e 9034 763,021.36 1,000,000.00 USD 123.645005329
f;?;’rr:jas” OAXHHEU US749737AA00  RR 18 LTD '18A D' FRN RR 18 LTD '18A D' FRN 15/10/2034 803,458.13 1,080,000.00 USD 123.645004944
Cavinan GOLDENTREE LOAN MANAGEMENT

y 0A7LFUU US38136MAL28  GOLDENTREE LOA'2A C'FRN  U'2A C' FRN 28/11/2030 ABLE NT 1,072,304.93 1,370,000.00 USD 123.645004500
Islands

28/11/2030

f;?;’::fsn 0A7XNCU US38138BANOT  GLM 2018-3A D '3A D' FRN GLM 2018-3A D '3A D' FRN 20/04/2030 1,141,451.86 1,500,000.00 USD 123.645004345
Cayman 1AXCFMU US50203JAA60  LMNT 2021-FL1'FL1 A FRN  -MNT 2021-FLT A'FLT A'FRN 1,136,856.23 1,445,000.00 USD 123.645005474
Islands 15/06/2039
Cayman . . GOLDENTREE LOAN MANAGEMENT
et 1AXHHHU US381360AJ85  GOLDENTREELO'8BAFRFRN oyt o b o 332,582.22 500,000.00 USD 123.645004186
Cayman . . BLACKBIRD CAPITAL AIRCRAFT 1A
et 1A6VH4U US09228YAADT  BLACKBIRD CAP'TAAASTP Bt o SD 144AAN 576,053.14 743.860.12 USD 123.645006147
Cayman 1A8FMPU US56608KAGS5  MARBLE POINTC'2A D'FRN ~ MARBLE POINT CLO XIV'2A D 848,802.84 1,220,000.00 USD 123.645005431
Islands FRN 20/1/2032
Cayman . . BLACK DIAMOND CLO 2019-2 L
. 1A8R73U US09204GAA76  BLACK DIAMON2A ATA'FRN o5 5 o 0o s & =2 398,175.56 500,000.00 USD 123.645006504
Cayman . , AGL CLO 12 LTD '12A D' FRN
. 2AXBLZU US00120BAJ98  AGL CLO 12 LT'12A D' FRN 20/07/2034 % 20/07/2034 780,393.23 1,050,000.00 USD 123.645004640
Cayman 2AXEXOU US56606GAGOT  MP222021-2AD'2AD' FRN  MP222021-2AD2A D' FRN 848,999.60 1,200,000.00 USD 123.645005498
Islands 25/07/2034
Cayman . CANYON CAPITAL CLO 2017-1 LT
o 2A7EZCU US13876HAA4T  CANYON CAPITALTAE FRN 10l fo i b oo 643,096.50 1,000,000.00 USD 123.645005878
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Cayman - FLATIRON CLO 18 LTD '1A C' FRN
sl 2A7TVQU US33883GAE70  FLATIRONCLOT'TAC'FRN  oh0 oo o 42031 1,023,104.22 1,300,000.00 USD 123.645004770
Cayman . : ICG US CLO 2014-3 LTD '3A B1RR' FRN
e 2A98A9U US44929FBE16  ICG US CLO '3A B1RR' FRN 25/04/2031 BLE NT 25/04/2031 610,319.00 800,000.00 USD 123.645005478
Cavman GOLUB CAPITAL PARTNERS CLO

y 4AXBTYU US38178CAA71  GOLUB CAPITAL'53AE'FRN  '53A E' FRN 20/07/2034 CL E 0.0% 850,322.12 1,190,000.00 USD 123.645005364
Islands

20/07/2034

Cayman 4AXLGEU US92558NAST8  VIBRANTCLOT1ACR'FRN  V/BRANT CLOXILTD"11A CR'FRN 1,004,526.71 1,400,000.00 USD 123.645005170
Islands 20/07/2032
Cayman . . BARINGS CLO LTD 20161 '2A ER2' FRN
e 4AXSN4U US06761DACTT  BARINGS CLO'2AERZ FRN oo o0 = 01/2032 648,221.72 890,000.00 USD 123.645004949
Cayman 4AX9FBU US413718AJ64  HARRIMAN PARK 1A ER' FRN  HARRIMAN PARK CLO TA ER'FRN 449,239.05 600,000.00 USD 123.645004448
Islands 20/4/2034
Cayman 4A8BWXU US89641JAG13  TRINITAS CLO I'9A D' FRN TRINITAS CLO IX"9A D'FRN 720,637.28 1,000,000.00 USD 123.645004909
Islands 20/01/2032
Cayman S POINT AU ROCHE PARK CLO LTD
s 5AXCNTU US73052VAJ44  POINT AUROCHETAD'FRN [ ot s o o 692,558.77 950,000.00 USD 123.645005005
Ii?g::fs" 5AXE63U US50202FAA57  LCM LP '33A E' FRN LCM LP '33A E' FRN 20/07/2034 649,153.76 1,000,000.00 USD 123.645005370
Cayman 5A7GMTU US75888JAA51T  REGATTA VIII F'1A E' FRN REGATTA VIII FNDG. TA E'FRN 741,333.30 1,000,000.00 USD 123.645006072
Islands 17/10/2030
Cayman . . NEUBERGER BERMAN LOAN ADVIS
e 5A7XRPU US64130PAGET  NEUBERGERBER'2BAC'FRN o o h o 0/04/2030 1,160,153.66 1,500,000.00 USD 123.645005082
Cayman _— VIBRANT CLO VII LTD '7A C' FRN
e 5A95DEU US92558BAG32  VIBRANT CLOVI'ZAC'FRN [ oncin ooner = eoe o oo 526,092.42 750,000.00 USD 123.645005646
Cayman . Z CAPITAL CREDIT PARTNERS CL
ol 6AXCNTU USO8878FASB3  Z CAPITALCRED'TAD'FRN [ " ot ol oo 509,520.61 670,000.00 USD 123.645004470
Cayman 6AXEUGU US33835NAG60  ASSURANT CLO'3ADR'FRN ~ ASSURANT CLO LTD '3A DR'FRN 1,082,768.13 1,500,000.00 USD 123.645004739
Islands 20/10/2031
ICS";‘aVI:‘:jZ“ 6AXE63U US50202CAE49  LCM LP '33A C'FRN LCM LP '33A C' FRN 20/07/2034 834,213.65 1,100,000.00 USD 123.645005253
Cayman 6AXGH7U US03769LAJ70  APIDOS CLO XX'36AD'FRN  APIDOS CLOXXXVI'36A D' FRN 750,369.65 1,000,000.00 USD 123.645005954
Islands 20/07/2034
Cayman 6ASUNRU BKDRG65  US37960JAA60  GBL. AIRCRAFT L 6.50% PIK ~ CBL: AIRCRAFT L 6.50% PIK 1,262,916.17 1,730,537.00 USD 123.645004931
Islands 15/09/2024

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

109



Global Active

. Emerging Markets Global Active Investment Grade Global Equity Global Equity Global Ex UK . Global Sustainable Global Sustainable Global Sustainable . .
All World Climate X . ; . . : . . . Global Multi Factor . ; . ; . ; UK Equity Passive
Factor Fund Equity Active Multi  Emerging Market Corporate Bond Active Multi Dividend Growth Passive Equity Equity Index Fund Equity Active Equity Active Equity Active Fund
Manager Fund Bond Fund Multi Manager Manager Fund Factor Fund Fund Broad Fund Targeted Fund Thematic Fund

Fund

Cayman . . HGI CRE CLO 2021-FL1 LTD

sl 7AXAD3U US40441LAA44  HGI CRE CLO 2 'FL1 A' FRN LT A FRN 16/6/2036 1,422,014.43 1,811,103.81 USD 123.645005508

Cayman , . NEUBERGER BERMAN CLO LTD

e 7AXBDBU US64133WAG06  NEUBERGERBER'42AD'FRN 0 (e it ol o 739,040.77 1,000,000.00 USD 123.645005377

Cayman . . GOLDENTTREE LOAN MANAGEMENT

e 7AXEUHU US38138UAAGD  GOLDENTTREEL'TOAEFRN o ro (o o han 876,442.72 1,200,000.00 USD 123.645004833

f;?;’r’]‘:jasn 7AXE63U US92918QAG55  VOYA CLO LTD 1A C' FRN VOYA CLO LTD 1A C' FRN 15/07/2034 847,457.95 1,100,000.00 USD 123.645005790

Cayman . . OCP CLO 2020-18 LTD

e 7AX8TVU US671078A529  OCP CLO2020"1BACRFRN b Co o oo, 852,351.26 1,100,000.00 USD 123.645005389

Cayman . VOYA CLO 2018-3 LTD

s 7A88XAU US92917KAD63  VOYACLO2018-'3BAC'FRN ool cod o0 o 986,921.41 1,280,000.00 USD 123.645005751

Cayman ' ] CANYON CLO 2020-1 LTD

o 8AXAEJU US13876MAES7  CANYON CLO 20 TAER'FRN /oo /tovrs 2 0 ) 660,547.21 960,000.00 USD 123.645005513

Cayman 8AXDCCU US48250WAN56  KKR CLO 14 LT '14 DR' FRN KKRCLO 14LTD 14 DR'FRN 919,204.64 1,250,000.00 USD 123.645004980

Islands 15/07/2031

Cayman 8A98D4U US26252FAA49  DRYDEN 70 CLO'70AE' FRN  DRYDEN 70 CLO LTD'70A E'FRN 597,263.14 850,000.00 USD 123.645003586

Islands 16/01/2032 4A'E

Chile 4A9LNCU BMB3MW7 US918367AA16 ¥ TR COMUNICACIONE VTR COMUNICACIONE 5.125% 487,037.18 975,000.00 USD 123.645004538
5.125% 15/01/2028

China 2A88L3U BFMAW19  Xxs1880442717 ~ COUNTRY GARDEN HLD COUNTRY GARDEN HLD 8.00% 420,089.76 600,000.00 USD 123.645004169
8.00% 27/01/2024

Cote d'lvoire  6A2TENW B534G05  XS0496488395  IVORY COAST GOV. INT STP 'S\f/)?g /gg,of*ZST GOV.INTSTP 525,906.10 698,425.64 USD 123.645005271

Denmark 0AYMX6U US23636ABF75  DANSKE BANK F2V DANSKE BANK F2V 9/1/2026 995,703.58 1,230,000.00 USD 123.645006561

Dominican 1AXXMAU US25714PEP99  DOMINICAN REPUBLIC 5.50% DOMINICAN REPUBLIC 5.50% 500,674.75 670,000.00 USD 123.645006345

Republic 22/02/2029

E:rg"igs 9LYPSNU USEUP0211 FXO EURUSD CALL 1.0862 01 #REF! 5514,638.19 EUR 1.138064427

E‘;g’io”s 9LZCNAU USEUP0216 FXO EURUSD CALL 1.1213 01 -34,873.68 -8,008,561.49 EUR 1.137921700

Egg’io”s 9LZCNBU USEUP0215 FXO EURUSD CALL 1.0962 01 48,916.39 4,095967.89 EUR 1.138052599
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EUROPE
COUNTRY
ENTRIES CCTEUR CURRENCY CONTRACT-EUR  CURRENCY CONTRACT - EURO 00 715440000 EUR 1.000000000
CREATED
FOR AIFMD
France 4A64ZAU BYVO501  USO5565AAN37  BNP PARIBAS F2V BNP PARIBAS BNP PARIBAS F2V PERP 767,592.67 1,000,000.00 USD 123645005223
France 5A6C88U BYVXCA3  US225313AJ46  CREDIT AGRICOLE F2V gg\f?)'ETR’?)GR'COLE CREDIT AGRICOLE 1,387,028.00 1780,000.00 USD 123645005074
Germany 6A5VPYU BX41KA3 ~ US98877DACO2  ZF NORTH AMERICA C 4.75% 2~ NORTH AMERICA C 1,040,843.14 1310,000.00 USD 123.645005340
4.75% 29/04/2025
CHEPLAPHARM ARZNEI CHEPLAPHARM ARZNEI
Germany 8A9SE2U BMDZ1J1 ~ UST6412EAASS  cice e g 431,993.19 600,000.00 USD 123.645005323
Guatemala  5ASKKSU BJQIYH4  US600814AQ03  MILLICOM INTL. CEL 6.25%  “ILLICOMINTL. CEL 658,855.29 882,000.00 USD 123645004774
6.25% 25/03/2029
. MELCO RESORTS FIN
HongKong  6A97RQU BKBZDW6  US58547DAD12  MELCO RESORTSFIN5375% oo “oo0% 50 659,145.11 1,000,000.00 USD 123645004645
Indonesia CCTIDR CURRENCY CONTRACT-IDR  CURRENCY CONTRACT - IDR 00  80,536,440,000.00 IDR 1.000000000
Indonesia TAOPHSU  BKPMPK5  IDG000015207  INDONESIA TSY. BD. 6.50%  INDONESIA TSY. BD. 6.50% 15/2/2031 9464055  1,767,000000.00 IDR  1853994.061781854
Indonesia AA29DWW  BANPD22  IDGO00009507  INDONESIATSY.BD 8.375%  \DONESIATSY. BD 104155368 1819500000000 DR  1853995030859455
8.375% 15/09/2026
Indonesia 6A2V62U B3ZR767  IDGO00009804  INDONESIATSY.BD.7.00%  INDONESIA TSY. BD. 7.00% 15/5/2027 1332481.61 2421500000000 DR  1853995038745629
Indonesia 6A7PDHU US455780CD62  INDONESIA GOV, INT3.50%  \DONESIA GOV. INT 1216,434.10 1570,000.00 USD 123645005072
3.50% 11/01/2028
Indonesia SAJHEGW  BCVZLV1  IDGO00010802  INDONESIATSY.BD 8.375%  INDONESIA TSY. BD 8.375% 15/3/2034 94877439  15890,000,000.00 DR  1853995026653534
Ireland 1AXPEEU BNVWIV3  USO0774MAX39  AERCAP IRELAND CAP 3.30% ~ERCAP IRELAND CAP 830,806.08 1240,000.00 USD 123.645004963
3.30% 30/01/2032
. AERCAP IRELAND CAP 1.75%
Ireland 2AXIKMU ~ BNKONS3  US00774MAS44  AERCAP IRELAND CAP 1.75% on-Al XELARR BRD 17 217.254.12 300,000.00 USD 123.645005416
Ireland AAOLUWU  BMB31T7  US00774MAPO5  AERCAP IRELAND CAP 4.50% ~ERCAP IRELAND CAP 400,516.74 500,000.00 USD 123.645003458
4.50% 15/09/2023
Ireland AAOVDHU — BNAMRX4  USO05401AAL52  AVOLON HLDGS. ENDG 4.25% ~YOLON HLDGS. FNDG 980,098.23 1,290,000.00 USD 123.645004425
4.25% 15/04/2026
Israel 4932530 BMFDHCS ~ US88163VAD10  TEVA PHARM. FIN. 6.15% TEVA PHARM. FIN. 6.15% 01/02/2036 1,454,081.71 1,980,000.00 USD 123645004969
Israel 6AYRZZU US88167AAR23  JEVA PHARMACEUTIC TEVA PHARMACEUTIC 730,108.53 860,000.00 USD 123.645006118

8.125%

8.125% 15/9/2031 31
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INTESA SANPAOLO 3.875%

Italy 0A7D39U BDFGTFS  US46115HBB24  INTESASANPAOLO3.875% ., = 1 292,555.03 400,000.00 USD 123.645007353
Italy 0A9LKAU BM9QJS3  US904678AS85  UNICREDIT F2V UNICREDIT F2V 30/06/2035 499,674.92 750,000.00 USD 123.645006141
Italy 2A6CWOU BDFYVB5  US46115HAW79  INTESA SANPAOLO 5.71% INTESA SANPAOLO 5.71% 15/01/2026 306,518.39 400,000.00 USD 123.645003364
Italy 8ABLSYU BJOCMN5  US904678AQ20  UNICREDIT F2V UNICREDIT F2V 02/04/2034 261,158.62 350,000.00 USD 123.645007709
Japan CCTJPY CURRENCY CONTRACT - JPY  CURRENCY CONTRACT - JPY 00  7,144,641336.00 JPY 1.000000000
Jersey, BAIN CAPITAL BAIN CAPITAL CREDIT CLO 202
Channel 0AYQEQU USO5685NAABT s ey 1A AN' FRN 16/04/2036 N 844,902.42 1,050,000.00 USD 123.645005763
Islands 144A 0.0% 16/04/2036
Jersey, SARANAC CLO | SARANAC CLO 111 LTD '3A BR' FRN
I(;T::gsel 0A8580U USB03169AS02 1o 'bon po 52/06/2030 R 144A 22/06/2030 793,529.91 1,000,000.00 USD 123.645006013
Jersey, SYMPHONY CL SYMPHONY CLO 37 '37A ATA' FRN
l(;l;::gsel 1AYG45U USB7160VAAS5 oo™ i Een 50/10/2034 -1 A FLTG 20/10/2034 768,335.42 950,000.00 USD 123.645004593
Jersey, CARVAL CLO VII CARVAL CLO VII-C'TA D' FRN
I(;T::gsel 2AYPKVU UST4686BALTS .\ TiEeN 20/01/2035 0.47% 20/01/2035 727,385.58 910,000.00 USD 123.645004506
Jersey, GOLUB CAP. PA GOLUB CAP. PARTS. CLO 66B
Channel 4AYSZBU US38179MAA4S 2 & o '66A A' FRN 25/04/2036 185,783.89 230,000.00 USD 123.645004957
Islands FLTG 0.0% 25/04/2036
Jersey, BSL CLO '4A A' FRN 20/04/2036 FLTG
Channel 8AYSVMU USO0037VAA61T  BSL CLO '4A A'FRN 186,016.41 230,000.00 USD 123.645005298
0.0% 20/04/2036
Islands
. JORDAN GOV. INTL. 7.75%
Jordan 5AY7E7U BMY27P9  US41809JAA34  JORDAN GOV. INTL. 7.75% 15/01/2098 /01/2098 828,249.80 1,010,000.00 USD 123.645004811
Kazakhstan  0A63BQU BYQDTHO  XS1263054519  KAZAKHSTAN GOV. | 5.125% ;A/Zo/;’/(gosz?"‘ GOV 15.125% 498,886.30 600,000.00 USD 123.645006236
Kazakhstan  1A78H4U BZOX445  US48667QAN5T  KAZMUNAYGAS NATL. 4.75% f;\/zo'\:fz'\égGAs NATL. 4.75% 586,955.70 790,000.00 USD 123.645004391
Kazakhstan ~ 8A7JCQU BD35XN6  US48668NAAGD  KAZTRANSGAS JSC 4.375% 52/202%8‘287“3 JSC 4.375% 463,002.94 640,000.00 USD 123.645004045
. MEGLOBAL CANADA U MEGLOBAL CANADA U 5.875%
Kuwait 5A9HT2U BMFH571  US58518N2A93 g ey 18/05/2030 626,556.65 760,000.00 USD 123.645005137
Luxembourg  1AXD08U XAL5000DAD92  ICON LUX S.A.R.L TL 2.5% ICON LUXEMBOURG S.A.R.L 156,673.04 194,365.62 USD 123.645003346

TL 2.5% 16/06/2028
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Luxembourg  4A96JKU BK9PBG8 US00191AAD81 ARD FIN. 6.50% PIK ARD FIN. 6.50% PIK 30/06/2027 433,038.11 700,000.00 USD 123.645006091
Luxembourg ~ 5A9DESU US02156TABO8 YPSO FIN. BIS 10.50% YPSO FIN. BIS 10.50% 15/5/2027 996,117.88 1,610,000.00 USD 123.645005166
o ICON LUXEMBOURG S.A.R.L
Luxembourg ~ 7AXDO7U XAL5000DAC10 ICON LUX S.A.R.LTL 2.5% TL 2.5% 16/06/2028 622,924.59 772,788.53 USD 123.645006115
Luxembourg ~ 7A6QCJU BY7RWT4  US30257WAA45  FAGE INTL. SA/ FA 5.625% FAGE INTL. SA/ FA 5.625% 15/08/2026 890,980.25 1,180,000.00 USD 123.645005554
Macau O0AYADMU BNG94V0 US80007RAN52  SANDS CHINA STP SANDS CHINA STP 08/03/2027 270,104.06 390,000.00 USD 123.645004430
Macau 6A8FGNU BGV2CT9 US80007RAES3 SANDS CHINALTD STP SANDS CHINA LTD STP 08/08/2028 230,341.24 300,000.00 USD 123.645007742
Macau 7A7HL1U BFBSMF7 US98313RAC07 WYNN MACAU 4.875% WYNN MACAU 4.875% 01/10/2024 957,094.87 1,220,000.00 USD 123.645005421
Macau 8A8FGWU BHNG069  US80007RAF29 SANDS CHINALTD STP SANDS CHINA LTD STP 08/08/2025 157,422.61 200,000.00 USD 123.645008111
Mexico CCTMXN &&?‘RENCY CONTRACT - CURRENCY CONTRACT-MXN .00 1,342,960,938.20 MXN 1.000000000
- BANCO MERCANTIL DEL NORTE
Mexico 4A8SETU BK5VM23  US05971PAB40 BANCO MERCANTIL DEL F2V SA/GRAND CAYMAN PERP 853,054.59 1,220,000.00 USD 123.645005127
Mexico 6A6792U BYNMJL4 ~ MXOMGO0000Y4 MEXICAN BONOS 5.75% MEXICAN BONOS 5.75% 05/03/2026 909,269.07 22,510,000.00 MXN 2232.534216046
Mexico 7AX8PRU BNSM3T8  US91087BAQ32 UNITED MEXICAN STA 4.28% UNH;ED MEXICAN STA 1,222,620.21 1,850,000.00 USD 123.645005855
4.28% 14/08/2041
Mexico 9LYu94u 0WS076760-0W RECV IRS_CCP MXN 8.97% #REF! 122,606,000.00 MXN 22.325110552
Netherlands TA87ZEU BFZ4N24 XS1877860533 (F3§)VOPERATIEVE AL ESVOEEEQTIEVE RABOBANK UA 793,487.64 1,000,000.00 EUR 113.806436164
Netherlands 5AY6FAU US12511PAB76 ACLCONE ERILIOLR NG POLYCONCEPT HOLDING TLB 749,646.49 947,625.00 USD 123.645004986
TLB 12/05/2029
New Zealand CCTNZD CURRENCY CONTRACT -NZD CURRENCY CONTRACT - NZD .00 2,370,000.00 NZD 1.000000000
Norway CCTNOK CURRENCY CONTRACT - NOK CURRENCY CONTRACT - NOK .00 758,235,364.53 NOK 1.000000000
Panama 6A9ETJU BK8TZMS5  US698299BM53  PANAMA GOV. INTL. 4.50% PANAMA GOV. INTL. 4.50% 1/4/2056 636,545.93 1,060,000.00 USD 123.645006291
VOLCAN CIA MINERA VOLCAN COMPANIA MINERA SNR NTS
Peru 2AX3YAU US92863UAB26 SNR11/ 11/02/2026 USD1000 '144A 642,562.84 960,000.00 USD 123.645005356
Peru 2A9FZRU BMGFFR4  US715638DF60 PERUVIAN GOV. INT 2.783% PERUVIAN GOV. INT 2.783% 23/1/2031 365,857.41 530,000.00 USD 123.645006611
Peru 6A7CKQU BZ03092 US716564AB55 PETROLEOS DEL PER 5.625% ‘IPIQE)-ORG?IZ_(EZ)? DEL PER 5.625% 492,446.10 940,000.00 USD 123.645004177
Poland 0AXMR6U BLFRJWX5 US13806CAAQ9 (LA S e CANPACK SA/CANPAC 3.875% 157,144.60 240,000.00 USD 123.645000457
3.875% 15/11/2029
South Africa  CCTZAR CURRENCY CONTRACT - ZAR .00 15,412,845.00 ZAR 1.000000000
South Africa  TAX6PQU BNDKOO7 US80386WAC91T  SASOL FINC. USA 4.375% SASOL FINC. USA 4.375% 18/9/2026 328,955.35 450,000.00 USD 123.645006833
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South Africa  8AX6PQU BNNLHO09 US80386WAD74  SASOL FINC. USA 5.50% SASOL FINC. USA 5.50% 18/03/2031 317,639.59 470,000.00 USD 123.645004879
. o CREDIT SUISSE AG/N 7.95%

Switzerland 0AYMX2U BNNMPD1  US22550L2L41 CREDIT SUISSE AG/N 7.95% 09/01/2025 9 7.95% 09/01/2025 616,589.81 750,000.00 USD 123.645004585

Switzerland  OASGJFU  BQR7XJS  US225460AP28  CREDIT SUISSE AG/3.625%  C¢ DIl SUSSEAG/3.625% 192,389.49 25000000 USD 123.645007639
. CREDIT SUISSE AG/N 4.75%

o

Switzerland TAYCRBU BN74JQ4 US22550L2J94 CREDIT SUISSE AG/N 4.75% 09/08/2024 7 4.75% 09/08/2024 219,162.91 280,000.00 USD 123.645007340
. 5 VISTAJET MALTA FI 6.375%

Switzerland 4AXVSTU US92840JAB52 VISTAJET MALTA FI 6.375% 01/02/2030 5% 01/02/2030 165,784.53 230,000.00 USD 123.645010096
. 5 UBS GROUP AG SR NT 144A

Switzerland 5AY5VDU US902613AP31 UBS GROUP AG SR NT 4.75% 4.751% 4.75% 12/MAY/2028 294,642.28 380,000.00 USD 123.645005168

Switzerland 6A9J98U BMBT195 US22550L2D25 CREDIT SUISSE AG/N 1.00% SSR/EODSI/-I—Zgg;SSE AG/N 1.00% 1,801,528.49 2,250,000.00 USD 123.645005277
. o CREDIT SUISSE AG/N 0.52%

Switzerland 7AXG76U BP2P4Y9 US22550L2F72 CREDIT SUISSE AG/N 0.52% 09/08/2023 4 .52% 09/08/2023 196,378.74 250,000.00 USD 123.645003333

Switzerland 8AYBK8U US225401AZ15 CREDIT SUISSE GRP. F2F CREDIT SUISSE GRP. F2F 12/8/2033 207,752.02 250,000.00 USD 123.645006782
. o VISTAJET MALTAFINPLC/ X0

Switzerland 8AY4C9U US92840JAD19 VISTAJET MALTA FIN 7.87% MG 7.87% 01/MAY/2027 211,147.87 270,000.00 USD 123.645005457

TURK TELEKOMUNIKA TURK TELEKOMUNIKA 6.875%

Turkey 5A8JQJU BJ1FP12 US90011QAC42 6.875% 28/02/2025 402,570.70 520,000.00 USD 123.645005854

g::?g::srab 5A88C5U US23330JAB70 DP WORLD 5.625% DP WORLD 5.625% 25/09/2048 601,091.33 770,000.00 USD 123.645004510

Einr::]edci)m 0AXGLDU BN75S59 US58175LAA89 MCLAREN FIN. 7.50% MCLAREN FIN. 7.50% 01/08/2026 445,691.28 670,000.00 USD 123.645004145

United LLOYDS BANKING GRP. LLOYDS

Kingdom 0A54T1U BKXGQW8  XS1043545059 LLOYDS BANKING GRP. F2V BANKING GRP. F2V PERP 560,699.83 710,000.00 EUR 113.806437194

EFr::;ecjim TAYTTXU HYPERION REFINANCE TL HYPERION REFINANCE TL 24/3/2030 152,5613.23 190,000.00 USD 123.645008135

E::;Z%m 2AXEDUU US92858RAB69 VMED 02 UK FINAN 4.75% VMED 02 UK FINAN 4.75% 15/07/2031 693,291.25 1,000,000.00 USD 123.645004699

United NEPTUNE ENERGY BO NEPTUNE ENERGY BO 6.625%

Kingdom 5A7XB4U BFMFKC9 US64073KAA16 6.625% 15/5/2025 705,515.36 900,000.00 USD 123.645003775

United LLOYDS BANKING GRP. LLOYDS

Kingdom 6A8RUNU BK6Q142 US53944YAJ29 LLOYDS BANKING GRP. F2V BANKING GRP. F2V PERP 453,998.17 620,000.00 USD 123.645004509

Einr:z]?:ﬁ)m 7A8LDUU BJ5S777 US06738EBG98 BARCLAYS F2V BARCLAYS BARCLAYS F2V PERP 269,319.41 370,000.00 USD 123.645005516
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United NATWEST GROUP PLC NATWEST
Kingdom 8AX6EFU BLH2R37 XS2315966742 NATWEST GROUP PLC F2V GROUP PLC F2V PERP 983,024.00 1,340,000.00 GBP Base Curr
United FXO GBPUSD PUT
]
Kingdom 9LYU52U USGBCO0034 1.1575 130 #REF! 9,157,667.39 GBP Base Curr
United States CCTUSD CURRENCY CONTRACT -USD CURRENCY CONTRACT - USD .00 12,027,493,084.10 USD 1.000000000
. GREYSTONE SELECT GREYSTONE SELECT FINANCIAL LLC
United States  0AXA78U US39808KAB35 TL 0.75% TL 0.75% 09/05/2028 632,919.67 841,476.95 USD 123.645005514
. MERCURY BORROWER MERCURY BORROWER INC TL
United States  0AXCRPU US03836BAB53 TL 3.50% 3.50% 02/08/2028 660,974.31 843,625.00 USD 123.645005073
United States  0AXEUSU US34416DAU28 FOCUS FIN PARTNER TL 0.5% g%g%%;g;?z%%?l_ PARTNERS LLC TL 609,461.48 766,710.10 USD 123.645006239
. ' ' BRSP 2021-FL1 LTD 'FL1 A'FRN
United States  0AXFVPU US05591XAA90 BRSP 2021-FL1 'FL1 A'FRN 19/08/2038 FLTG 1.25% 15/08/2038 2,206,453.48 2,820,000.00 USD 123.645005443
United States  0AXGLMU US05493JAA97 BDS 2018-FL1 'FL8 A'FRN BDS 2018-FL1 'FL8 A'FRN 18/01/2036 577,926.24 732,979.86 USD 123.645005792
United States  0AXHQ4U LRS HOLDINGS LLC TL 0.75% 1L§/SOI;;.)2LODZI£I;IGS LLCTL 0.75% 765,049.10 970,200.00 USD 123.645005062
. THERMOSTAT PRCHR THERMOSTAT PURCHASER III INC TL
United States  0AXJXMU TL 4.5% 4.50% 31/08/2028 48,830.83 63,554.61 USD 123.645010484
United States  0AXKE8U BM89YV1 US61747YEF88 MS. F2F MS. F2F 16/09/2036 67,586.14 110,000.00 USD 123.645004416
United States  0AXLBMU BN6KWX1  US19260QAD97 COINBASE GBL. 3.625% COINBASE GBL. 3.625% 01/10/2031 262,687.52 580,000.00 USD 123.645004675
United States 0AXNC1U BL6C460 US233046AS01 DB MASTER 1A A23'2.791% DB MASTER FIN. 1A A23°2.791% 799,638.22 1,224,500.00 USD 123.645006477
20/11/2051 11/2051
. o, EYECARE PARTNERSLLC
United States  0AXNS7U US30233PAK66 EYECARE PARTNER TL 6.75% TL 6.75% 14/10/2029 384,690.02 630,000.00 USD 123.645006480
. o PECF USS INTER HLDG IIl CORP
United States  0AXQXRU US69291LAB27 PECF USS INTER TL 4.25% TL 4.25% 04/11/2028 577,295.24 851,400.00 USD 123.645004564
. 5 GREAT OUTDOORS GROUP LLC
United States  0AXSQMU US07014QAN16 ~ GREAT OUTDOORS TL 3.75% TL 3.75% 06/03/2028 1,660,458.09 2,083,006.29 USD 123.645005340
United States  0AXTZNU LIDS HOLDINGS TL LIDS HOLDINGS TL 14/12/2026 820,473.91 1,085,000.00 USD 123.645004594
. GOOD 2022-1GS C'1GS C' 3.50%
a0 ' o
United States  0AXVZDU US38237JACT71 GOOD 2022-1'1GS C'3.50% 20/01/2049 ME IMPT 3.5% 20/01/2049 364,051.77 655,630.22 USD 123.645007765
United States  0AX3LKU US90266UAJ25 UFC HLDGS. TERM LN UFC HLDGS. TERM LN 29/4/2026 1,675,235.51 2,084,708.01 USD 123.645004924
United States  0AX3WKU US75009XAB64 RACKSPACE TECH. TL 2.75% RACKSPACE TECH. GBL. 638,217.88 1,479,701.00 USD 123.645005908

TL2.75% 15/02/2028
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FREDDIE MAC STRUCTURED AG

United States  0AXSBAU  BNLZ3T4  US35564KDX46  FREDDIEMAC'DNA2B1'FRN < DDIE MAC STRUCTURE 857,674.25 1115,000.00 USD 123.645004916
. ARDAGH METAL PACKA ARDAGH METAL PACKA
United States  OAXSPWU ~ BNKLFF3  US03960YAB48 oo o e 2020 15815020 443,002.12 700,000.00 USD 123.645006689
United States  OAX6DRU US52706YAJ29 ~ LESLIESPOOLMARTTERM  LESLIE'S POOLMART TERM 1289,806.83 162112500 USD 123.645005323
LN LN 9/3/2028
United States  OAX8ZAU UST17776EABT1  CY BREWING CO 31/03/2028 gr /ggfz"g'z"f CO TERM LOAN 179,376.90 552,501.26 USD 123.645009512
United States  OAX9EBU ONE CALL CORP.TL5.50%  ONE CALL CORP. TL 5.50% 08/04/2027 969,405.82 1625250.00 USD 123.645005036
United States  OAYDUXU  BNVRF72  US668771AL22  NORTONLIFELOCK 7.125%  NORTONLIFELOCK 7.125% 30/09/2030 304314.35 490,000.00 USD 123.645004389
United States  OAYPCQU ~ BL6BW29  USO1282CGG06  US. TSY. NOTE/BON 4.125%  U5: TSY- NOTE/BON 4.125% 31/1/2025 754410 gg 2.200,000.00 USD 123.645005044
/2025 USD 'AW-2025
. . HILCORP ENERGY | L P/ HILCORP F
United States  OAY3YSU BPVCPKA  US431318AZ78  6.25% AR, 463,827.87 620,000.00 USD 123.645005569
. . . AREIT 2022-CRE7 LLC
United States  0AY7WKU US00217VAAS9  AREIT 2022-C'CRE7 AFRN [l 2022 CRETLLE 924,193.61 1150,000.00 USD 123.645005311
United States  0A671LGU BYNCYY2  US25179MAU71  DEVON ENERGY 5.00% DEVON ENERGY 5.00% 15/06/2045 488,670.87 680,000.00 USD 123.645004748
United States  0A7JZ2U BF032J6  US91911KAN28  VALEANT PHARMS. IN 5.50% gf/'ﬁj;'gngARMS' IN 5.50% 498,673.37 750,000.00 USD 123.645005710
United States  0ASHTKU ~ BGDS1BO  US20338QAD51  COMMSCOPE FIN. 6.00% COMMSCOPE FIN. 6.00% 01/03/2026 624,432.83 800,000.00 USD 123.645004386
United States 0AOFCFU  BKPSFY7  US53210LAT61  LIFEPOINT HEALTH 6.75%  LIFEPOINT HEALTH 6.75% 15/04/2025 560,265.89 730,000.00 USD 123.645006290
United States  0AOHSKU  BMCTMH9  US15135BAR24  CENTENE 4.25% CENTENE 4.25% 15/12/2027 2337595 30,000.00 USD 123.645019166
United States  0AOHS3U  BMF6PSO  US92676XAE76  VIKING CRUISES 13.00% VIKING CRUISES 13.00% 15/05/2025 85,426.01 100,000.00 USD 123.645008439
United States  0AOKCMU ~ BMBM6P5  US81761LAAOS  SERV. PROPS. TST. 7.50% SERV. PROPS. TST. 7.50% 15/9/2025 798,048.82 1,000,000.00 USD 123.645005193
United States  0A9XXLU US72751PAC86  PLANVIEW PARENT INC TL _'?t‘:';‘x'g/";ggRENT INC 646,418.81 847.837.15 USD 123.645004126
United States  0A94A1U  BKVB302  US92763MAA36  VIPER ENERGY 5.375% VIPER ENERGY 5.375% 566,244.28 728,000.00 USD 123.645005184
()
United States  0AQ9QEU  BL39936  US29379VBZ58  ENT. PRODS. OPERAT 3.95% ET/TO:D /';ggg' OPERAT 3.95% 95,053.78 150,000.00 USD 123.645005885
. CHS/COMMUNITY HEA CHS/COMMUNITY HEA 6.125%

United States  1AXASRU  BMTQPY1 ~ US12543DBL38  Chiorc! MO 579,865.72 1190,000.00 USD 123.645004348
United States 1AXGKXU  BN765Z1  US25461LAAOS  5.87% DIRECTV FIN LLC/COINC 5.87% 1,047,475.38 1430,000.00 USD 123.645005788
15/AUG/2027
United States  1AXHB7U US74339VABA5  CLOUDERAINCTETRMLN  CLOUDERA INC TE TRM LN 8/9/2028 137276472 1782,000.00 USD 123.645004873

ACS INVESTMENTS PORTFOLIO STATEMENT AS OF 31 MARCH 2023

LGPS Central Limited is authorised and regulated by the Financial Conduct Authority

116



Global Active

. Emerging Markets Global Active Investment Grade Global Equity Global Equity Global Ex UK . Global Sustainable Global Sustainable Global Sustainable . .
All World Climate X . ; . . : . . . Global Multi Factor . ; . ; . ; UK Equity Passive
Factor Fund Equity Active Multi  Emerging Market Corporate Bond Active Multi Dividend Growth Passive Equity Equity Index Fund Equity Active Equity Active Equity Active Fund
Manager Fund Bond Fund Multi Manager Manager Fund Factor Fund Fund Broad Fund Targeted Fund Thematic Fund

Fund

CONNECTICUT AVENUE SECURI 'RO1

United States  TAXNW5U BMH4Q99  US20754RAF38 CONNECTICUT 'RO1 1B1' FRN 1B1' FRN 25/10/2041 .35% 25/10/2041 777,532.24 1,020,000.00 USD 123.645006000
United States  TAXPC9U US69403HAL42 PACIFIC BELLS LLC TL 0.5% PACI,,FIC BELLSLLCTL 415,115.40 534,655.68 USD 123.645005037
0.50% 14/10/2028
0
United States  TAXQF7U BPLHQR3 US345370DA55 3.25% fg/i%xggg; COMPANY 3.25% 362,323.78 570,000.00 USD 123.645005332
United States  TAXRXVU US30709UABO8 FANATICS CIH LLC TL 0.5% FANA-I;ICS COMM INTHOLDCO LLC 843,950.29 1,049,400.00 USD 123.645004773
TL0.5%17/11/2028
. 5 SOUTHWESTERN ENERGY CO
United States  1TAXS00U BMH4406  US845467AT68 4.75% 4.75% 01 4.75% 01/FEB/2032 992,645.00 1,390,000.00 USD 123.645005331
United States  TAXTZNU KNIGHT HEALTH HOLD TL KNIGHT HEALTH HOLD TL 15/12/2028 392,332.87 970,200.00 USD 123.645005268
United States  1AX3Q2U BM8C3G8  US665531AG42 NORTHERN OIL & GA 8.125% NORT:'ERN OIL & GA 401,128.21 500,000.00 USD 123.645004675
8.125% 01/03/2028
United States  TAX5YBU XAC8000CAG87  CLARIOS GBL. TL 3.25% CLARIOS GBL. TL 3.25% 30/04/2026 1,157,382.00 1,441,858.97 USD 123.645004965
. APOLLO COML REAL APOLLO COML REAL ESTATE
United States  TAX6XJU US03768DAC11 TL 3.50% FIN. TL 3.50% 11/03/2028 408,414.70 590,625.00 USD 123.645004732
. o HUDSON RIVER TRADING
United States  TAX7FYU US44413EAF51 HUDSON RIVER TL 3.00% 3.00% 20/03/2028 1,712,721.11 2,270,985.64 USD 123.645005507
United States  TAX8LBU US92941PAC77 WW INTL. TL 3.50% WW INTL. TL 3.50% 13/04/2028 386,043.44 839,250.00 USD 123.645005344
. o UNITED AIRLINES INC
United States  1AX856U US90932RAJ32 UNITED AIRLINES TL 3.75% TL 3.75% 14/04/2028 1,299,640.17 1,621,125.00 USD 123.645005290
United States  TAX9AYU BKVKPB4 US103557AC88 BOYNE USA INC 4.75% BOYNE USA INC 4.75% 15/05/2029 693,164.69 960,000.00 USD 123.645006155
United States  TAYEULU BN6ML30  US91282CFN65 US. TSY. NOTE/BOND 4.25% US. TSY. NOTE/BOND 4.25% 30/9/2024 5,388,364.97 6,670,000.00 USD 123.645005272
. o US. TSY. NOTE/BOND 4.00%
United States TAYGMEU BNTVWS6  US91282CFT36 US. TSY. NOTE/BOND 4.00% 31/10/2029 9 USD1000 'R-2029" 16,565,190.93 20,000,000.00 USD 123.645005317
United States  TAYMTSU BMGNSL3  US127097AK92 COTERRA ENERGY 4.375% COTERRA ENERGY 4.375% 15/03/2029 576,671.95 750,000.00 USD 123.645006370
; 3 GENESIS ENERGY GE
United States  TAYNJOU BPTJOD8 US37185LAN29 GENESIS ENERGY GE 8.875% 8.875% 15/4/2030 030 548,647.31 670,000.00 USD 123.645005327
. ' ' FANNIE MAE CONNECTICUT
United States  TAY3USU US20753YCK64 FANNIE MAE 'R04 1TM2' FRN AV 'R04 1M2' FRN 25/03/2042 1,009,382.29 1,260,000.00 USD 123.645005483
i ! ' TOWD POINT MTG TST
United States  TAY7F9U US89171VAG23 TOWD POINT MTG '5 B3' VAR 2015-5'5 B3' VAR 25/5/2055 721,226.87 1,020,000.00 USD 123.645006332
. LONG BEACH MOR LONG BEACH MORTGAGE LOAN
United States  TATAV1U US542514KC79 '1 M4' FRN TRU "1 M4' FRN 25/02/2035 USD'M-4" 509,926.10 658,607.66 USD 123.645005734
United States  TATLHOU B8GODX3 US172967EW71 CITIGROUP 8.125% CITIGROUP 8.125% 15/07/2039 875,734.84 840,000.00 USD 123.645005730
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GS MORTGAGE SEC TST 201

United States  1A7BAQU US36253PABE5  GS MORTGA'GS6 AZ'3.164% oo MONTGACE SEC 9T 21 670,179.17 898366.95 USD 123.645005834
United States  1A7GRAU US18948TAB9S  CLUBCORP HLDGS. TERM LN Em%?gg';;fw'” TERM 1247,752.65 162007773 USD 123.645004877
. PANTHER BF AGGREGA PANTHER BF AGGREGA
United States  1ABKX3U ~ BJOMA440  US69867DAC20  pran’ N 803,681.88 990,000.00 USD 123.645005487
United States  1ASUSFU  BKPHQ63  US517834AG23  LAS VEGAS SANDS 3.20% LAS VEGAS SANDS 3.20% 08/08/2024 105303527 2497,000.00 USD 123.645005993
United States  1A8VP5U US24022KAB52  DIGICERT HOLDINGS TERM  DIGICERT HOLDINGS TERM 1243,820.83 157382120 USD 123.645005546
United States  1A84DDU USO4649VAW00  ASURION TL 3.00% ASURION TL 3.00% 03/11/2024 02 03 USD 149.906250000
United States  1AOEHMU  BMFVFL7  US95000U2M49  WELLS FARGO F2F WELLS FARGO F2F 4/4/2051 737,831.20 970,000.00 USD 123.645005187
United States  1A9KKBU  BMGLNS6  US629209AA52  NMI HLDGS. 7.375% NMI HLDGS. 7.375% 01/06/2025 809,824.56 1,000,000.00 USD 123.645005329
United States  1A9K99U BLCDAV2  US003000AA44  ABERCROMBIE & FITC 8.75% QE;EECFs%A;;Iong; ITC 823163.77 1,010,000.00 USD 123.645004530
United States  1A9LSGU  BMGHHT6  US599191AA16  MILEAGE PLUS HLDGS 6.50% '(\)"L_Lo'f,/AgoE/z/L;OSZ?LDGS 733,205.05 909,500.00 USD 123.645004758
. SOUTHWESTERN ENER SOUTHWESTERN ENER
United States  1A9PZCU  BN73B32  USBASA6TAPAT  gopoit PSRN 612,211.06 720,000.00 USD 123.645005457
United States  1A99QFU  BL397H6  US29379VBY83  ENT. PRODS. OPERAT 3.70% g%;g?/%ﬁ'/gg ERAT 506,379.00 810,000.00 USD 123.645003447
ACRES COMMERC ACRES COMMERGIAL REALTY 202
United States ~ 2AXANSU US00103cAA71  ACRES 'FL1 A' FRN 15/06/2036 /06/2036 1,188,464.70 1500,000.00 USD 123.645005738
FL1 A FRN N
USD 144AA
. . LADDERCAPFIN LLL
United States  2AXDCLU ~ BNHV192  USS05742AP10  LADDERCAPFINLLL475%  LADDERCAPTIN UL 134,458.24 230,000.00 USD 123.645004789
United States 2AXGGHU  BP6TAPS  US00130HCG83  AES CORP/THE 2.45% AES CORP/THE 2.45% 15/01/2031 131,688.85 200,000.00 USD 123.644998452
United States  2AXGGRU US143658BQ44  4.0% CARNIVAL CORP 4.0% 01/08/2028 536,082.39 770,000.00 USD 123.645006394
United States  2AXG96U US39355YAJ38 VT TOPCO INC TL 0.75% VT TOPCO, INC LIENT TL 439,036.92 55223522 USD 123.645004376
0.75% 01/08/2025
. e PEACE PARK CLO LTD
United States  2AXH52U US70470NAATO  PEACE PARK CLO'TAE'FRN  FEACEFARECLE 15 436,509.87 580,000.00 USD 123.645005520
United States  2AXMNBU PS HOLDCO LLC TR LN B PS HOLDCO LLC TR LN B 23/09/2028 1288,574.71 1668,875.00 USD 123.645005262
. MOZART DEBT MERGER MOZART DEBT MERGER
United States  2AXMVPU ~ BMWDGRO  US62482BABB0 Mo NS 231,559.81 330,000.00 USD 123.645000668
United States 2AXNTOU ~ BMDWFTO US38141GYNge ~ COLDMANSACHSGROUP  GOLDMAN SACHS GROUP 66,824.52 100,000.00 USD 123.645005644

F2F

F2F 21/10/2032 2
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United States  2AXQLHU US46647PCR55 JPM. CHASE F2F JPM. CHASE F2F 08/11/2032 67,054.45 100,000.00 USD 123.645004181
United States 2AXRSCU BP9SCV4 US92328MAC73  VENTURE GBL. CALC 3.875% VENTERE GBL. CALC 434,793.14 640,000.00 USD 123.645006337
3.875%01/11/2033

United States  2AXS94U BNNTNW7  US31944TAA88 FIRSTCASH INC 5.625% FIRSTCASH INC 5.625% 01/01/2030 380,504.65 510,000.00 USD 123.645005242
. EQM MIDSTREAM PART EQM MIDSTREAM PART

United States  2AX1DQU BMD50V6  US26885BAL45 4.75% 4.75% 15/01/2031 2031 335,638.31 500,000.00 USD 123.645004587
. JANE STREET GROUP LLC

United States  2AX2MMU US47077DAG51 JANE STREET GRP TERM LN TERM LOAN 21/1/2028 1,122,355.65 1,413,173.82 USD 123.645004636

United States  2AX3HKU US12658HAG74  CP ATLAS BUYER TL 3.75% CP ATLAS BUYER TL 3.75% 23/11/2027 354,045.86 495,242.86 USD 123.645004093

United States  2AX3HYU BKPSXY3 US02209SBM44  ALTRIA GRP. 3.40% ALTRIA GRP. 3.40% 04/02/2041 285,905.08 500,000.00 USD 123.645005519

United States  2AX4J0U BMFNQS7  US76009NAL47 RENT-A-CENTER 6.375% RENT-A-CENTER 6.375% 15/02/2029 482,148.73 710,000.00 USD 123.645005094

United States  2AX4ZJU US24022KAJ88 DCERT BUYER TL 7.00% DCERT BUYER TL 7.00% 19/02/2029 1,227,708.30 1,650,000.00 USD 123.645005412

United States  2AX5CHU US71360HAB33 PERATON CORP TL 3.75% PERATON CORP. TL 3.75% 01/02/2028 1,321,439.42 1,658,068.48 USD 123.645005146

United States  2AX6QBU BKY5H21 US92343VGK44 VERIZON COMMS. 3.40% VERIZON COMMS. 3.40% 22/03/2041 289,355.39 450,000.00 USD 123.645004442
. MAGIC MERGERCO INC MAGIC MERGERCO INC

United States  2AX8ZWU BN6JYK9 US55916AAA25 5.95% 5.25% 01/05/2028 316,809.53 470,000.00 USD 123.645003462
. o BROWN GRP. HLDGS. TL

United States  2AX9B0U US11565HAB24 ~ BROWN GRP. TL 2.75% 2.75% 22/04/2028 1,155,089.92 1,442,637.37 USD 123.645005903
. ] 0 FREDDIE MAC STACR REMIC

United States  2AX9JCU BNGOLX1 US35564KEL98 FREDDIE MAC 'DNA3 M2' FRN T'DNA3 M2' FRN 25/10/2033 734,606.41 940,000.00 USD 123.645005666

United States  2AX9SEU BMBV4HO  US59567LAA26 MIDCAP FINL. ISSUE 6.50% MIDEAP FINL. ISSUE 522,881.46 760,000.00 USD 123.645004363

6.50% 01/05/2028

United States  2AYKLRU BP6WWS53  US78573NAH52  SABRE GLBL 11.25% SABRE GLBL 11.25% 15/12/2027 934,515.39 1,240,000.00 USD 123.645005511
. MOHEGAN TRIBAL GA MOHEGAN TRIBAL GA

United States  2AYLVVU BNNDKS4  US608328BJ86 13.25% 13.25% 15/12/2027 1,235,352.29 1,420,000.00 USD 123.645005037
. WYNN RESORTS FIN LL WYNN RESORTS FIN LLC / WYNN RESO

United States  2AYQETU BMZMHS1  US983133AC37 7.12% 7.12% 15/FEB/2031 508,641.17 620,000.00 USD 123.645005467

United States  2AY6VJU BK935M6 US143658BS00 CARNIVAL 10.50% CARNIVAL 10.50% 01/06/2030 722,067.18 930,000.00 USD 123.645004542
. CENTRAL PARENT CEN CENTRAL PARENT CEN 7.25%

United States  2AY7Q7U BN33PP6 US15477CAA36 7.25% 15/06/2029 4A 7.25% 15/06/2029 874,411.93 1,100,000.00 USD 123.645005526

United States  2AY8YBU BQC7W26  US91282CEV90 US. TSY. NOTE/BOND 3.25% US. TSY. NOTE/BOND 3.25% 30/6/2029 1,141,832.41 1,440,000.00 USD 123.645006660
. JP MORGAN MO JP MORGAN MORTGAGE ACQUISI

United States  2A1FD6U US46630CAF14 'CH4 M1' FRN 'CH4 M1' FRN 25/05/2037 37 USD'M-1" 1,183,963.09 1,540,000.00 USD 123.645004508

United States  2A28NWU B5ZPCJ7 US880394AE11 PACTIV 8.375% PACTIV 8.375% 15/04/2027 558,980.93 700,000.00 USD 123.645004758
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SALLY HLDGS. SALL

United States  2A6AQNU BYT5RH9 US79546VALO9 SALLY HLDGS. SALL 5.625% 5.625% 01/12/2025 1,178,427.98 1,480,000.00 USD 123.645005158
. ; 0 NATIONAL COLLEGIATE STUDENT

United States  2A6UNPU B2358R8 US63543LAD73 NATIONAL COLLE '2 A4' FRN "2 A4' FRN 25/01/2033 304,673.77 413,060.00 USD 123.645004370

United States  2A7Q50U BFSMV91 US501797AN49 L BRANDS 5.25% L BRANDS 5.25% 01/02/2028 532,937.02 690,000.00 USD 123.645004493
. . ' CITIGROUP COMMERCIAL MTG.

United States  2A74DDU US17325GAJ58 CITIGROUP COM 'C3 XA' VAR T'C3 XA' VAR 15/11/2049 431,202.55 18,677,629.92 USD 123.645005191

United States  2A78Q4U BDHBLV4 US901109AF51 TUTOR PERINI 6.875% TUTOR PERINI 6.875% 01/05/2025 433,337.36 760,000.00 USD 123.645004531

United States  2A8HE5U BFZ5800 US02209SBF92 ALTRIA GRP. 5.95% ALTRIA GRP. 5.95% 14/02/2049 703,775.26 920,000.00 USD 123.645006858

United States 2A8NWRU BJX8NT3 US911365BL76 UTD. RENTALS NORTH 5.25% gEZ'yR_FEI/BﬁI;EOI;gRTH 778,438.24 1,000,000.00 USD 123.645005535
. . 0 o APPLEBEE'S FUNDING LLC 'TA A2II'

United States  2A8QPLU US03789XAE85 APPLEBEE 1A A211'4.723% 4.723% 07/06/2049 USD 144AA-2-11 1,123,138.92 1,485,000.00 USD 123.645004571

United States  2A9AK9U US57776DABI1 MAVERICK PURCHASERLLC  SS&C EURO HOL S.ARR.LTL 195,639.72 246,835.45 USD 123.645005573

United States 2A9APBU BKLHJO02 US35565HBD61 FREDDIE '20-DNA1 B1' FRN FREDDIE '20-DNA1 B1' FRN 25/01/2050 758,416.25 970,000.00 USD 123.645005405
. RADIOLOGY PARTNERS RADIOLOGY PARTNERS

United States  2A9AYSU BL86T09 US75041VAA26 9.25% 9.25% 01/02/2028 223,421.89 500,000.00 USD 123.645004599
. 0 ; PMT CREDIT RISK TRANSFER TRU

United States  2A94M6U US69349MAA45  PMT CREDIT RIS '3R A'FRN '3R A' FRN 29/10/2024 406,930.38 521,423.90 USD 123.645005677

United States 2A97C8U BLOPJ71 US62886HAP64  NCL 3.625% NCL 3.625% 15/12/2024 210,602.92 280,000.00 USD 123.645007560

United States  275195U BG49327 US852060AT99 SPRINT CAP. 8.75% SPRINT CAP. 8.75% 15/03/2032 196,934.76 200,000.00 USD 123.645007245

United States  3ATDTKU US693070AD69 CARNIVAL 7.875% CARNIVAL 7.875% 1/6/2027 428,908.15 540,000.00 USD 123.645006310
) 0 0 STRUCTD. AST. INV. LOAN TST.

United States  3A3T32U US86358EGW03  STRUCTD. AST. '2 A4' FRN "2 A4' FRN 25/03/2034 4 USD'A4’ 617,282.84 816,368.76 USD 123.645006054

United States  307312U 2744146 US969457BM15  WILLIAMS COS STP WILLIAMS COS STP 15/03/2032 194,390.97 200,000.00 USD 123.645002741

United States  310567U US759950AW86 ~ RENAISSANCE HOM '2 A'FRN .RE’\.lAlSSANCE HOME EQTY. LOANT 249,576.39 343,001.35 USD 123.645006429

2 A'FRN 25/8/2033

United States  327954U 2922061 US78442FAZ18 NAVIENT 5.625% NAVIENT 5.625% 1/8/2033 150,022.23 250,000.00 USD 123.645008770

United States  4AXADYU BMY0OYV8  US126307BK24 5.0% CSC HLDGS. 5.00% 15/11/2031 81,909.50 200,000.00 USD 123.645002747
. QUIKRETE HLDGS INCTL QUIKRETE HOLDINGS INC. TL

United States  4AXDVZU US74839XAG43 3.0% 3.0% 12/05/2028 791,953.08 992,500.00 USD 123.645005657

United States  4AXEJQU B1W4330 US28140XAC39 EDUCATIONAL F'1A A3'FRN EDUCATIONAL FUNDING CO LLC/ 598,252.28 1,073,320.16  USD 123.645006824

'"TA A3' FRN 25/04/2033 /04/2033
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ALLEN MEDIA 5.5% TERM LN

United States  4AXHGOU US01771JAG85  ALLENMEDIAS.5%TERMLN 40N E 1133,004.99 162082877 USD 123.645005012

United States  4AXHHEU US91838LAE02 VT TOPCO INC TL 0.75% VT TOPCO INC TL 0.75% 31/07/2026 36306537 470,000.00 USD 123.645005434
. THERMOSTAT PRCHR TL THERMOSTAT PURCHASER 11 INC TL

United States  4AXJXQU e e Ty toh 301,583.16 392,518.44 USD 123.645006485
. MOZART DEBT MRGR TL MOZART DEBT MERGER SUB INC TL

United States  4AXMB2U USS8503UACTT  MIOZA NS AR 234,527.63 207,750.00 USD 123.645006714
. SUMMIT MIDSTREAM H SUMMIT MIDSTREAM H 8.50%

United States  4AXNZ3U ~ BMVRF42  USBE6TAWAESS o oo S 026 427,028.97 550,000.00 USD 123.645006538

United States  4AXRADU US00488PAP09  ACRISURE LLC 4.25% TL ACRISURE LLC INC TL 1,064,085.53 1346,400.00 USD 123.645005384

4.25% 15/2/2027

. HOWARD MIDSTREAM E HOWARD MIDSTREAM E

United States  4AXS93U  BNKSQCS  US442722AA25  HON? T 01/2027 526,218.10 690,000.00 USD 123.645005799
. . . CONNECTICUT AVENUE SECS.

United States  4AXTKUU US20754AAF03  CONNECTICUT'R03 181'FRN  CONNECTIZRT AVERLES 341,422,590 460,000.00 USD 123.645005814
. MINERVA MERGER SUB MINERVA MERGER SUB

United States  4AXVZ2U ~ BN7SNCO  US60337JAA43  oioic e ot 780,397.73 1190,000.00 USD 123.645003983
. CHS/COMMUNITY HEAL CHS/COMMUNITY HEAL

United States  4AX2G7U  BMFGVX6  UST2543DBKS4 o oo PN 179,126.52 300,000.00 USD 123.645007318
. . VIKING OCEAN CRUI 5.625%

United States  4AX281U BMGS308  US92682RAA05  VIKING OCEAN CRUI5.625% ) 0 DSEANCRUI S.625% 208,255.48 300,000.00 USD 123.645006595

United States  4AX4LJU BMWSVRO  US00737WAA71  ADTALEM GBL. EDUCA 5.50% ADTALEM GBL. EDUCA 5.50% 1/3/2028 344,525.64 449,000.00 USD 123.645004885

United States  4AX717U US05278HAB24  AUTOKINITON US TL 4.50%  ~UTOKINITON US HLDGS. 1521,631.63 1040,450.00 USD 123.645005469

4.50% 06/04/2028

United States  4AX8BNU US92770HAD9S  VIRGIN PULSE TERM LN VIRGIN PULSE TERM LN 6/4/2028 264,660.82 399,375.00 USD 123.645004291

United States  4AXOA2U  BL6KG57  USS6184WAA45  STONEMOR 8.50% STONEMOR 8.50% 15/5/2029 671,478.81 1,080,000.00 USD 123.645004527

United States  4AXOMUU US75774EAK10  REDSTONE HOLDCO TL 1R§?4S/;8§9E HOLDCO TRM LN 545,026.29 1210,000.00 USD 123.645006364

United States  4AYHPQU US00488PAQ8T  ACRISURE LLC TL ACRISURE LLC TL 15/12/2027 672,570.64 840,000.00 USD 123.645005042

United States  4AYQA5U SOTERA HEALTH HLDGS TL 188/22320';2’*”'* HLDGSLLCTL 635,600.86 800,000.00 USD 123.645005879

United States  4AYTKCU A=l R R DONNELLEY & SONS CO TL 971,895.30 1220,000.00 USD 123.645005425

L 16/3/2028
United States  4AY4AYU US35564KUX52  FREDDIE MA 'DNA3 M1B'FRN | REDDIE MAC STACR REMIC 995,367.00 1240,000.00 USD 123.645004577

'DNA3 M1B' FRN 25/04/2042
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Factor Fund Equity Active Multi  Emerging Market Corporate Bond Active Multi Dividend Growth Passive Equity Equity Index Fund Equity Active Equity Active Equity Active Fund
Manager Fund Bond Fund Multi Manager Manager Fund Factor Fund Fund Broad Fund Targeted Fund Thematic Fund

Fund

LONG BEACH MORTGAGE LOAN TRU

United States  4A2469U US542514HB34 LONG BEACH MOR'5 A5' FRN '5 A5' FRN 25/09/2034 09/2034 222,324.46 279,928.30 USD 123.645002497
. FREEPORT-MCMORAN | FREEPORT-MCMORAN |

United States  4A4ANXPW BFPC4S1 US35671DBC83 5.45% 5.45% 15/03/2043 605,207.26 800,000.00 USD 123.645006219
. ' ' FANNIE MAE CONNECTICUT AVE

United States  4A4PADU BFSS5V6 US30711XABO1 FANNIE MAE C'CO1 M2' FRN 'C01 M2' FRN 25/10/2023 879,625.56 1,069,000.27 USD 123.645005310

HOME EQUITY ASSET TRUST 200
United States  4A4QJQU B40ZTH2 US437084VN35 HOME EQUITY A'4 2A4' FRN '4 2A4' FRN 25/08/2036 CL 2-A-4 723,761.45 924,452.69 USD 123.645005532
25/08/2036

United States  4A6FAUU BYXXXH1 US37045VAL45 GEN. MOTORS 6.75% GEN. MOTORS 6.75% 01/04/2046 695,105.99 850,000.00 USD 123.645006851

United States  4A6U49U BYX1YPO US911365BF09 UTD. RENTALS NORTH 5.50% LSJ';%D/R‘IIEEI/E?;_?;\;ORTH 360,491.31 450,000.00 USD 123.6450039