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@) UEEHEE A 81,552 A 80, 092 A 18,216 A 18,972 A 79, 355 A 82,753
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(D) DEEREEILE 2, 828, 982 2, 690, 583 2, 868, 690 2, 788, 520 2, 706, 039 2, 946, 489

SECATRERE (A+B+C+D) 34,929, 812 34, 567, 780 33, 705, 554 33, 926, 253 34,339, 179 35,727,079
(A Fa%EY HEEATRERR) ( 8, 566) ( 8, 631) ( 8,611) ( 8, 591) ( 8, 654) ( 8, 634)
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OnEREDHMOE
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O® &R (ML ZEAM*
(20234F 2 A 28 A BIfE)
o FREA MEFEISED D
el B RS e e (%)
N 7R RER AR | FTIC B3 208 BT A F 72 3o 7 HI T CHLS | S 30TV 2 58IEME D H 5 A ik s
B
TFr—7
Orsted A/S 2.125% GBP 17/05/2027 1, 000, 000 902, 035 0.13
Orsted A/S 5.375% GBP 13/09/2042 3, 000, 000 2,951, 775 0.43
Orsted A/S 5.75% GBP 09/04/2040 2, 500, 000 2,579, 111 0. 37
6, 432, 921 0.93
77U A
AXA SA FRN 4.25% EUR 10/03/2043 2, 556, 000 2,072,015 0. 30
AXA SA FRN 5.453% GBP Perpetual 4, 000, 000 3, 970, 660 0.57
BNP Paribas SA 1.25% GBP 13/07/2031 5, 000, 000 3, 583, 000 0.52
BNP Paribas SA 1.875% GBP 14/12/2027 4, 300, 000 3,658,116 0.53
BNP Paribas SA FRN 2% GBP 24/05/2031 7, 000, 000 6, 078, 415 0. 88
BNP Paribas SA FRN 7.75% USD Perpetual 2, 162, 000 1, 820, 477 0. 26
CNP Assurances FRN 4.875% USD Perpetual 1, 000, 000 653, 765 0.09
Credit Agricole SA 4.875% GBP 23/10/2029 4, 800, 000 4, 695, 912 0. 68
Electricite de France SA 5.5% GBP 17/10/2041 13, 500, 000 12, 376, 255 1.79
Electricite de France SA FRN 5. 875% GBP 1, 000, 000 855, 250 0.12
Perpetual
Electricite de France SA FRN 6% GBP Perpetual 5, 000, 000 4, 616, 250 0.67
Electricite de France SA FRN 7.5% EUR Perpetual 1, 800, 000 1,582,617 0.23
Societe Generale SA FRN 9.375% USD Perpetual 1, 869, 000 1,632, 188 0.24
Suez SACA 2.875% EUR 24/05/2034 1, 400, 000 1, 053, 512 0.15
TotalEnergies Capital International SA 1.405%
GEP 03/09/2031 7, 000, 000 5, 357, 992 0.77
TotalEnergies SE FRN 3.25% EUR Perpetual 6, 000, 000 3, 954, 569 0.57
57, 960, 993 8. 37
NS4
Allianz SE 144A FRN 3.5% USD Perpetual 2, 600, 000 1, 832, 745 0.27
Allianz SE 3.875% USD Perpetual 4, 400, 000 2, 587, 433 0. 37
Allianz SE FRN 4.252% EUR 05/07/2052 3, 000, 000 2,451, 149 0.35
Commerzbank AG FRN 6. 125% EUR Perpetual 2, 600, 000 2, 156, 595 0.31
Commerzbank AG 144A 8.125% USD 19/09/2023 1, 800, 000 1, 497, 045 0.22
Commerzbank AG FRN 8.625% GBP 28/02/2033 1, 400, 000 1, 439, 228 0.21
Deutsche Bank AG FRN 1.875% GBP 22/12/2028 3, 000, 000 2,451, 461 0.35
Deutsche Bank AG FRN 4% GBP 24/06/2026 1, 600, 000 1, 521, 865 0.22
Deutsche Bank AG FRN 4% EUR 24/06/2032 1, 100, 000 870, 873 0.13
Deutsche Bank AG FRN 6. 75% EUR Perpetual 1, 200, 000 959, 411 0.14
Deutsche Bank AG FRN 7.125% GBP Perpetual 3, 000, 000 2, 783, 250 0. 40
Deutsche Telekom AG 3. 125% GBP 06/02/2034 588, 000 493, 221 0.07
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Muenchener Rueckversicherungs—-Gesellschaft AG

in Muenchen 144A FRN 5.875% USD 23/05/2042 5,000, 000 4,181,943 0.60
25,226,219 3.64
TANT R
Zurich Finance Ireland Designated Activity Co
FRN 3% USD 19,/04/2051 g 12, 000, 000 7,799, 752 1.13
Zurich Finance Ireland Designated Activity Co
FRN 5. 125% GBP 23/11/2052 5, 000, 000 4,539, 850 0.65
12, 339, 602 1.78
A%V T
. . . N
?Zjé$;gggion1 Generali SpA 2.429% EUR 1, 602, 000 1, 165, 265 0.17
Enel SpA FRN 6.625% EUR Perpetual 1, 089, 000 953, 902 0.14
Intesa Sanpaolo SpA 2.625% GBP 11/03/2036 3, 500, 000 2, 379, 630 0.34
Intesa Sanpaolo SpA 5.148% GBP 10/06/2030 7, 000, 000 5, 865, 825 0. 85
Intesa Sanpaolo SpA 8.505% GBP 20/09/2032 5, 500, 000 5, 588, 880 0. 80
UniCredit SpA FRN 4. 875% EUR 20/02/2029 550, 000 478, 271 0.07
16,431, 773 2.37
AR
Nissan Motor Co Ltd 3.201% EUR 17/09/2028 1, 871, 000 1, 463, 464 0.21
NI TNT
Telecom Italia Capital SA 6% USD 30/09/2034 2, 500, 000 1,722, 664 0.25
*rZ
3 0,
gg?giiggégve Rabobank UA FRN 1.875% GBP 7. 000, 000 6, 047, 796 0.87
Cooperatieve Rabobank UA 4.625% GBP 23/05/2029 4, 000, 000 3,703, 744 0.54
. . 0
ngtiggg6}géggom International Finance BV 8. 75% 1, 468, 000 1,440, 777 0.21
. . .
ngtgi586}§é§§om International Finance BV 9.25% 1, 000, 000 1,045, 024 0.15
. . Y
§?3é45;833ce International NV 2.875% GBP 3,000, 000 9,590, 140 0.38
. . 0
Eg?é6iégggce International NV 144A 5.5% USD 6, 000, 000 4,335,319 0.63
- 0,
;ziggizi? International BV FRN 2. 25% EUR 4, 000, 000 9,887,905 0. 42
ING Groep NV FRN 6.25% GBP 20/05/2033 6, 200, 000 6, 063, 817 0. 88
. . N
?giéé/égggrnatlonal Finance BV 1. 75% GBP 5, 667, 000 9,707, 042 0.39
Telefonica Europe BV FRN 2.88% EUR Perpetual 2, 000, 000 1, 456, 148 0.21
Telefonica Europe BV FRN 7.125% EUR Perpetual 2, 100, 000 1, 893, 628 0. 27
o 0
ggigg?Zgggor Finance Netherlands BV 4.625% GBP 3. 500, 000 3,479, 210 0.50
. . . 0
gg}gzy;ggg Financial Services NV 0.875% GBP 3. 500, 000 3,198, 726 0.46
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Volkswagen Financial Services NV 2.125% GBP 1, 400, 000 1,339, 965 0.19

27/06/2024
Volkswagen International Finance NV FRN 3. 875%

EUR Perpetual 8, 700, 000 6, 534, 919 0.94
Volkswagen International Finance NV FRN 4. 375% 3,700, 000 9,795, 675 0.39
EUR Perpetual
51, 449, 835 7.43
ANRA
Banco Bilbao Vizcaya Argentaria SA FRN 3. 104%
GBP 15/07/2031 2, 000, 000 1, 748, 925 0. 25
Banco Santander SA 1.75% GBP 17/02/2027 3, 600, 000 3, 089, 821 0. 45
Banco Santander SA FRN 2.25% GBP 04/10/2032 4, 000, 000 3,270, 491 0. 47
Banco Santander SA FRN 3.625% EUR Perpetual 3, 000, 000 1, 882, 038 0. 27
CaixaBank SA FRN 3.5% GBP 06/04/2028 3, 000, 000 2,715, 330 0.39
Iberdrola Finanzas SA FRN 4. 875% EUR Perpetual 3, 700, 000 3,139, 126 0. 46
Telefonica Emisiones SA 4.895% USD 06/03/2048 3, 000, 000 1,992, 312 0.29
17, 838, 043 2.58
AT —T
Vattenfall AB FRN 2.5% GBP 29/06/2083 3, 128, 000 2,609, 534 0. 38
AA A
Julius Baer Group Ltd FRN 6.625% EUR Perpetual 947, 000 828, 534 0.12
Julius Baer Group Ltd FRN 6.875% USD Perpetual 1, 352, 000 1, 090, 539 0.16
Credit Suisse AG FRN 2.25% GBP 09/06/2028 " 2,229, 000 1, 755, 683 0.25
Credit Suisse AG 144A FRN 4.194% USD
01/04/2031" " 1, 995, 000 1, 308, 665 0.19
UBS Group AG FRN 4. 875% USD Perpetual 8, 000, 000 5,812, 056 0. 84
UBS Group AG 144A FRN 4.988% USD 05/08/2033 3, 000, 000 2, 328, 625 0. 34
UBS Group AG FRN 7% USD Perpetual 2, 798, 000 2,307,919 0. 33
Credit Suisse AG FRN 7.375% GBP 07/09/2033"" 1, 714, 000 1, 634, 340 0. 24
17, 066, 361 2.47
PEIES
abrdn plc FRN 5. 25% GBP Perpetual 519, 000 430, 770 0. 06
Anglian Water Services Financing Plc 2.75% GBP
96,/10,/2029 1, 580, 000 1,379, 719 0. 20
Annington Funding Plc 2.308% GBP 06/10/2032 1, 500, 000 1, 087,973 0.16
Annington Funding Plc 3.935% GBP 12/07/2047 1, 000, 000 702, 748 0.10
Annington Funding Plc 4.75% GBP 09/08/2033 2, 208, 000 1, 948, 030 0.28
Argiva Financing Plc 4.882% GBP 31/12/2032 1,833, 333 1, 745, 581 0. 25
Assura Financing Plc 1.625% GBP 30/06/2033 2,917, 000 2,013, 357 0.29
Aviva Plc FRN 4% GBP 03/06/2055 5,012, 000 3, 938, 065 0.57
Aviva Plc FRN 5. 125% GBP 04/06/2050 1, 000, 000 913, 935 0.13
Aviva Plc FRN 6. 875% GBP Perpetual 7, 000, 000 6, 436, 885 0.93
Barclays Plc 3.25% GBP 17/01/2033 7, 500, 000 6, 001, 360 0. 87
Barclays Plc FRN 3. 75% GBP 22/11/2030 4, 000, 000 3,702, 133 0.53



AR HEEKRY FETESH <¥y—J72FK

" REAM MEEILED S
il B R gk i) e (%)

Barclays Plc FRN 4.375% USD Perpetual 1, 000, 000 649, 876 0.09
Barclays Plc FRN 8.407% GBP 14/11/2032 3,919, 000 4, 100, 254 0.59
Barclays Plc FRN 8.875% GBP Perpetual 4, 185, 000 4,227,729 0.61
Barclays Plc FRN 9.25% GBP 15/06/2171 2, 500, 000 2,499, 912 0. 36
Berkeley Group Plc/The 2.5% GBP 11/08/2031 1, 283, 000 915, 889 0.13
BG Energy Capital Plc 5% GBP 04/11/2036 4, 104, 000 3,967, 498 0.57
BP Capital Markets Plc FRN 4. 25% GBP Perpetual 7, 008, 000 6, 370, 038 0.92
BP Capital Markets Plc FRN 4.875% USD Perpetual 6, 000, 000 4, 564, 986 0. 66
British Land Co Plc/The 2.375% GBP 14/09/2029 3, 700, 000 2,948, 178 0.43
British Land Co Plc/The 5.264% GBP 24/09/2035 600, 000 568, 551 0.08
British Land Co Plc/The 5.357% GBP 31/03/2028 500, 000 488, 942 0.07
British Telecommunications Plc 3.125% GBP
21/11/2031 6, 339, 000 5, 297, 262 0.77
Bunzl Finance Plc 1.5% GBP 30/10/2030 1, 642, 000 1, 235, 244 0.18
BUPA Finance Plc 5% GBP 08/12/2026 2, 360, 000 2, 269, 234 0.33
Burberry Group Plc 1.125% GBP 21/09/2025 1, 144, 000 1, 037, 820 0.15
Cadent Finance Plc 2.125% GBP 22/09/2028 1, 800, 000 1,522, 413 0.22
Centrica Plc 4.375% GBP 13/03/2029 1, 330, 000 1, 243, 401 0.18
Co—Operative Group Ltd 5.125% GBP 17/05/2024 3, 350, 000 3, 276, 166 0. 47
Delamare Finance Plc 5.546% GBP 19/02/2029 2,402, 324 2, 391, 630 0.35
Diageo Finance Plc 2.75% GBP 08/06/2038 4, 200, 000 3, 158, 106 0. 46
Direct Line Insurance Group Plc 4% GBP
05//06,/2032 383, 000 297, 708 0. 04
Eastern Power Networks Plc 2.125% GBP
95/11,/2033 2, 000, 000 1,511, 234 0.22
Gatwick Airport Finance Plc 4.375% GBP
07/04,/2026 2, 000, 000 1, 841, 500 0.27
GlaxoSmithKline Capital Plc 1.25% GBP
12/10/2028 2, 000, 000 1, 668, 258 0.24
Grainger Plc 3.375% GBP 24/04/2028 1, 460, 000 1, 248, 066 0.18
Greene King Finance Plc 4. 064% GBP 15/03/2035 3,499, 324 2,972, 396 0.43
Grosvenor UK Finance Plc 6.5% GBP 29/09/2026 500, 000 521,517 0.08
GSK Consumer Healthcare Capital UK Plc 3.375%
GBP 29/03/2038 2, 000, 000 1, 588, 310 0.23
Heathrow Funding Ltd 2.75% GBP 13/10/2029 6, 658, 000 5, 620, 796 0.81
Heathrow Funding Ltd 7.075% GBP 04/08/2028 900, 000 951, 698 0.14
HSBC Bank Plc FRN 5.401% USD Perpetual 8, 000, 000 5, 203, 737 0.75
HSBC Holdings Plc FRN 1.75% GBP 24/07/2027 7, 200, 000 6, 317, 762 0.91
HSBC Holdings Plc FRN 4. 6% USD Perpetual 2, 255, 000 1,521, 434 0.22
Income Contingent Student Loans 1 2002-2006 Plc
FRN 4. 628% GBP 24/07/2056 1,134, 667 1,128,607 0.16
Income Contingent Student Loans 2 2007-2009 Plc 357,972 359, 051 0.05

FRN 4. 628% GBP 24/07/2058
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InterContinental Hotels Group Plec 2.125% GBP
94/08,/2026 1, 850, 000 1, 653, 052 0.24
InterContinental Hotels Group Plc 3.375% GBP
08/10,/2028 2, 000, 000 1,777,712 0.26
John Lewis Plc 4.25% GBP 18/12/2034 2, 450, 000 1, 560, 305 0.23
John Lewis Plc 6.125% GBP 21/01/2025 5, 800, 000 5,634, 613 0.81
Jupiter Fund Management Plc FRN 8.875% GBP
97/07/2030 857, 000 879, 985 0.13
Legal & General Group Plc FRN 3.75% GBP
26/11,/2049 2,021, 000 1, 703, 720 0.25
Legal & General Group Plc FRN 4. 5% GBP
01/11/2050 2, 759, 000 2, 405, 891 0.35
Legal & General Group Plc FRN 5.125% GBP
14/11/2048 1, 800, 000 1, 689, 656 0.24
Legal & General Group Plc FRN 5.375% GBP
97/10/2045 1, 500, 000 1,471, 107 0.21
Legal & General Group Plc FRN 5.5% GBP
97/06/2064 6, 000, 000 5, 281, 380 0.76
0
Legal & General Group Plc FRN 5.625% GBP 3,000, 000 9,561, 100 0.37
Perpetual
Lloyds Bank Plc 11.75% GBP Perpetual 350, 000 514, 822 0. 07
Lloyds Banking Group Plc FRN 2.707% GBP
03/12/2035 20, 000, 000 15, 286, 023 2.21
J 0,
Lloyds Banking Group Plc FRN 7.875% GBP 5. 500, 000 5,339, 510 0.77
Perpetual
Lloyds Banking Group Plc FRN 8.5% GBP Perpetual 3, 000, 000 3,016, 425 0. 44
London Power Networks Plc 2.625% GBP 01/03/2029 1, 040, 000 905, 637 0.13
M&G Plc FRN 5.56% GBP 20/07/2055 3, 000, 000 2,579, 202 0.37
M&G Plc FRN 6.34% GBP 19/12/2063 5, 000, 000 4, 356, 308 0.63
Manchester Airport Group Funding Plc 2.875% GBP
30/09,/2044 4, 000, 000 2,623, 704 0.38
Marks & Spencer Plc 6% GBP 12/06/2025 2, 000, 000 1,972, 790 0.28
3 0
National Express Group Plc FRN 4. 25% GBP 840, 000 753, 228 011
Perpetual
National Gas Transmission Plc 1.375% GBP
07,02/2031 2, 269, 000 1, 675, 287 0.24
National Grid Electricity Distribution West
Midlands Plc 3.875% GBP 17/10/2024 1,537, 000 1,501, 191 0.22
National Grid Electricity Transmission Plc
1.125% GBP 07/07/2028 3, 706, 000 3,006, 084 0.43
National Grid Electricity Transmission Plc
5.272% GBP 18/01/2043 2, 402, 000 2,277,937 0.33
3 3 o 3 3 0,
Nationwide Building Society FRN 5. 75% GBP 4, 969, 000 4,497, 193 0.65
Perpetual
Nationwide Building Society FRN 6. 178% GBP
07/12/2027 3,371, 000 3,430, 077 0. 50
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Nationwide Building Society FRN 6.25% GBP 1. 000, 000 1,005, 018 0.15
Perpetual

; . 1. . N
Nationwide Building Society FRN 7.859% GBP 9,200, 000 9,298, 054 0.33
Perpetual
NatWest Group Plc FRN 2.105% GBP 28/11/2031 7, 000, 000 5, 935, 608 0. 86
NatWest Group Plc FRN 3. 125% GBP 28/03/2027 2, 000, 000 1, 849, 135 0.27
NatWest Group Plc FRN 3.619% GBP 29/03/2029 2, 168, 000 1, 943, 406 0.28
NatWest Group Plc FRN 5. 125% GBP Perpetual 4, 000, 000 3, 490, 400 0.50
NatWest Group Plc FRN 7.416% GBP 06/06/2033 3, 144, 000 3, 203, 249 0. 46
NatWest Group Plc FRN 8% USD Perpetual 2, 000, 000 1, 646, 631 0.24
NatWest Markets Plc FRN 5.625% GBP Perpetual 895, 000 961, 284 0.14
NGG Finance Plc FRN 5. 625% GBP 18/06/2073 5, 579, 000 5,461, 590 0.79
Northumbrian Water Finance Plc 4.5% GBP
14/02/2031 4, 348, 000 4,108, 186 0.59
Omnicom Capital Holdings Plc 2.25% GBP
99/11,/2033 2, 134, 000 1, 602, 975 0.23
Peel Land & Property Investments Plc 8.375% GBP
30/04,/2040 2,937,071 2, 966, 750 0.43
Phoenix Group Holdings Plc 5.625% GBP
98/04,/2031 484, 000 437, 905 0. 06
Reckitt Benckiser Treasury Services Plec 1.75%
GBP 19,/05/2032 1, 000, 000 787, 532 0.11
R1 Finance Bonds No 3 Plc 6.125% GBP 13/11/2028 1, 800, 000 1, 759, 961 0.25
RL Finance Bonds NO 4 Plc FRN 4.875% GBP
07/10,/2049 2,572, 000 1, 960, 526 0.28
RL Finance Bonds No. 2 plc FRN 6. 125% GBP
30/11,/2043 1, 645, 000 1, 642, 203 0.24
Rolls—Royce Plc 5.75% GBP 15/10/2027 3, 000, 000 2, 873, 460 0.42
Santander UK Group Holdings Plc FRN 3.823% USD
03/11,/2028 1, 700, 000 1, 277, 246 0.18
Santander UK Plc 5.875% GBP 14/08/2031 2,231, 000 2,141,724 0.31
Scottish Hydro Electric Transmission Plc 2. 125%
GBP 24/03/2036 4, 000, 000 2, 802, 266 0. 40
Scottish Widows Ltd 7% GBP 16/06/2043 300, 000 304, 919 0. 04
Segro Plc 5.125% GBP 06/12/2041 3, 034, 000 2,903, 083 0.42
Severn Trent Utilities Finance Plc 2.625% GBP
99/02,/2033 952, 000 767, 293 0.11
Severn Trent Utilities Finance Plc 4. 625% GBP
30/11,/2034 1, 573, 000 1, 487, 979 0.21
Shaftesbury Carnaby Plc 2.487% GBP 30/09/2031 2, 500, 000 2, 293, 063 0.33
Shaftesbury Chinatown Plc 2.348% GBP 30/09/2027 3, 260, 000 3, 186, 373 0. 46
Southern Electric Power Distribution Plc 4.625%
GBP 20/02,/2037 1, 950, 000 1, 780, 409 0. 26
SP Distribution Plc 5.875% GBP 17/07/2026 4, 000, 000 4, 083, 234 0.59
SP Transmission Plc 2% GBP 13/11/2031 1, 010, 000 807, 818 0.12
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SSE Plc FRN 3.74% GBP Perpetual 4, 000, 000 3, 725, 500 0.54
SSE Plc FRN 4% EUR Perpetual 1, 515, 000 1,212,120 0.18
Tesco Corporate Treasury Services Plec 1.875%
GBP 02/11/2028 2, 778, 000 2, 314, 380 0.33
Thames Water Utilities Finance Plc 2.375% GBP
99/04,/2040 1, 000, 000 634, 835 0. 09
Thames Water Utilities Finance Plc 3. 5% GBP
95/02,/2028 2, 000, 000 1, 837, 890 0.27
Thames Water Utilities Finance Plc 4.625% GBP
04/06,/2046 3, 000, 000 2, 520, 036 0. 36
Unilever Plc 2.125% GBP 28/02/2028 2, 000, 000 1, 787, 580 0. 26
United Kingdom Gilt 1.25% GBP 22/07/2027 5, 000, 000 4, 496, 325 0. 65
United Kingdom Gilt 1.5% GBP 31/07/2053 10, 000, 000 5, 499, 500 0.79
United Kingdom Gilt 3.75% GBP 22/10/2053 11, 000, 000 10, 237, 205 1. 48
United Utilities Water Finance Plc 0.875% GBP
98/10,/2029 1, 500, 000 1, 155, 459 0.17
United Utilities Water Finance Plc 2% GBP
03/07/2033 3, 000, 000 2, 282, 745 0.33
University of Oxford 2.544% GBP 08/12/2117 3, 580, 000 1, 893, 580 0.27
Virgin Money UK Plc FRN 5.125% GBP 11/12/2030 1, 413, 000 1, 331, 192 0.19
Virgin Money UK Plc FRN 8.25% GBP Perpetual 2, 000, 000 1, 843, 060 0.27
Vodafone Group Plc 3% GBP 12/08/2056 9, 437, 000 5,422,120 0.78
Vodafone Group Plc FRN 3.25% USD 04/06/2081 951, 000 679, 759 0.10
Vodafone Group Plc FRN 4.875% GBP 03/10/2078 8, 000, 000 7, 680, 400 1. 11
Vodafone Group Plc 5.125% GBP 02/12/2052 4, 000, 000 3, 498, 660 0.51
Vodafone Group Plc FRN 6.25% USD 03/10/2078 4, 365, 000 3,522,521 0.51
Wellcome Trust Ltd/The 2.517% GBP 07/02/2118 1, 870, 000 1, 006, 695 0. 15
Westfield Stratford City Finance NO 2 Plc
1.642% GBP 04/08/2026 1,280, 000 1,110, 362 0.16
Whitbread Group Plc 2.375% GBP 31/05/2027 2, 140, 000 1, 840, 550 0.27
Whitbread Group Plc 3% GBP 31/05/2031 3, 000, 000 2, 389, 094 0.35
Whitbread Group Plc 3.375% GBP 16/10/2025 3, 975, 000 3,729, 365 0. 54
Yorkshire Building Society FRN 1. 5% GBP
15/09/2029 § v 2,979, 000 2,361, 498 0.34
341, 921, 409 49. 39
TAY D

Amazon. com Inc 3.95% USD 13/04/2052 5, 000, 000 3,470, 924 0.50
Amazon. com Inc 4.7% USD 01/12/2032 5, 000, 000 4, 081, 845 0.59
Apple Inc 3.95% USD 08/08/2052 5, 204, 000 3, 667, 052 0.53
AT&T Inc 2.9% GBP 04/12/2026 2, 000, 000 1, 850, 490 0.27
AT&T Tnc 4.25% GBP 01/06/2043 1, 015, 000 808, 485 0.12
AT&T TInc 4.375% GBP 14/09/2029 4, 500, 000 4,228, 923 0.61
AT&T TInc 4.875% GBP 01/06/2044 6, 500, 000 5,601, 475 0.81
Bank of America Corp FRN 1.667% GBP 02/06/2029 6, 000, 000 4, 965, 840 0.72
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Bank of America Corp FRN 3.584% GBP 27/04/2031 4, 637, 000 4,117,192 0.59
BMW US Capital LLC 144A 4.15% USD 09/04/2030 1, 118, 000 878, 571 0.13
Charter Communications Operating LLC / Charter
Communications Operating Capital 4.4% USD 1, 875, 000 1, 326, 926 0.19
01/04/2033
Comcast Corp 1.5% GBP 20/02/2029 2,773, 000 2,291, 466 0.33
Comcast Corp 1.875% GBP 20/02/2036 3, 000, 000 2, 085, 707 0. 30
Dell International LLC / EMC Corp 6.2% USD
15/07/2030 1, 164, 000 977, 581 0.14
Ford Motor Credit Co LLC 2.748% GBP 14/06/2024 4, 549, 000 4, 336, 721 0.63
General Motors Financial Co Inc 2.35% GBP
03/09,/2025 1, 250, 000 1,163, 119 0.17
General Motors Financial Co Inc 3.6% USD
91/06,/2030 2, 252, 000 1, 594, 591 0.23
Goldman Sachs Group Inc/The FRN 3.625% GBP
99/10,/2029 5,411, 000 4, 856, 048 0.70
International Business Machines Corp 4.875% GBP
06,/02/2038 7,000, 000 6, 607, 825 0. 95
JPMorgan Chase & Co FRN 0.991% GBP 28/04/2026 6, 996, 000 6, 372, 083 0.92
JPMorgan Chase & Co FRN 1.895% GBP 28/04/2033 12, 000, 000 9, 137, 068 1.32
JPMorgan Chase & Co FRN 4. 586% USD 26/04/2033 7,049, 000 5, 457, 588 0.79
McDonald s Corp 2.95% GBP 15/03/2034 1, 600, 000 1,321, 517 0.19
McDonald s Corp 3.75% GBP 31/05/2038 854, 000 718, 603 0.10
Metropolitan Life Global Funding I 5% GBP
10/01,/2030 3, 316, 000 3, 299, 768 0.48
Morgan Stanley FRN 5.789% GBP 18/11/2033 4,411, 000 4,431, 489 0. 64
Nestle Holdings Inc 1.375% GBP 23/06/2033 2, 000, 000 1, 468, 150 0.21
Time Warner Cable LLC 5.75% GBP 02/06/2031 2, 500, 000 2, 390, 078 0.35
Verizon Communications Inc 1.125% GBP
03/11,/2028 5, 000, 000 4, 033, 023 0.58
Verizon Communications Inc 3. 125% GBP
02/11,/2035 3, 000, 000 2,370,979 0.34
Verizon Communications Inc 3.375% GBP
97/10/2036 2, 762, 000 2, 204, 165 0.32
Verizon Communications Inc 4.4% USD 01/11/2034 1, 700, 000 1, 280, 988 0.19
103, 396, 280 14. 94
EHAE 655, 859, 098 94. 74
ARG ATIC B2 i d 5TV D E 72 3o 655. 859. 093 9474
B TS THE STV BN O B 2 Al s a5t T '
Z O DFBENED B DA MEES:
&
A XY R
Tesco Property Finance 2 Plc 6.052% GBP
13/10,/2039+% 3,428, 809 3,430, 321 0. 50
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$§jgz/ggzgirty Finance 3 Plc 5.744% GBP 9. 060, 594 1,999, 414 0. 29
5,429, 735 0.79
BEHAE 5, 429, 735 0.79
Z DO EENED B D AR A R 5,429, 735 0.79
F—T - = REIBE(ES
TANVT R
Il?ve§cg Liquidity'Funds plc — Invesco Sterling 15, 176, 291 15, 176, 291 219
Liquidity Portfolio
F—T7 v« = RRIREEEFER G 15, 176, 291 2.19
BB A M A 676, 465, 124 97.72
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"“Credit Suisse AG (%2023 4E3 A 19 HIZ UBS Group AGIZEINENTEY £,
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