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Argentine Republic Government International
Bond 1.5% USD 09/07/2035 47,600, 000 12, 875, 059 0. 66
A%
Brazil Notas do Tesouro Nacional Serie F 10%
BRL 01/01/2025 155, 000, 000 27,431, 007 1. 40
Brazil Notas do Tesouro Nacional Serie F 10%
BRL 01/01/2027 164, 400, 000 27, 843, 054 1.43
Brazilian Government International Bond 3.875%
USD 12/06/2030 5, 000, 000 4,092, 708 0.21
59, 366, 769 3.04
Volua 4
1011778 BC ULC / New Red Finance Inc 144A 3.5%
USD 15/02/2029 2, 000, 000 1,611, 434 0.08
A= i
China Evergrande Group 0% USD 23/03/2022 6, 377, 000 571, 104 0.03
F
VIR Comunicaciones SpA 5.125% USD 15/01/2028 4, 830, 000 3,215, 444 0.16
VAV
Air France-KLM 3.875% EUR 01/07/2026 7, 800, 000 7,168, 746 0.37
Altice France SA/France 5.875% EUR 01/02/2027 4, 000, 000 3,561, 000 0.18
AXA SA FRN 4.25% EUR 10/03/2043 6, 390, 000 5,906, 277 0. 30
BNP Paribas SA FRN 4.625% USD Perpetual 3, 000, 000 2,224, 061 0.11
BNP Paribas SA FRN 5.125% USD Perpetual 4, 200, 000 3, 485, 557 0.18
BNP Paribas SA FRN 7.375% EUR Perpetual 8, 800, 000 8, 852, 800 0. 45
BNP Paribas SA FRN 7.375% USD Perpetual 5, 400, 000 5, 030, 714 0. 26
BNP Paribas SA FRN 9. 25% USD Perpetual 5, 749, 000 5,795, 718 0. 30
BPCE SA FRN 1.5% EUR 13/01/2042 3, 600, 000 3,035,916 0. 16
CNP Assurances FRN 4. 875% USD Perpetual 8, 400, 000 6, 261, 554 0.32
Credit Agricole SA FRN 4. 75% USD Perpetual 10, 000, 000 7,739, 785 0. 40
Credit Agricole SA 144A FRN 4. 75% USD Perpetual 4, 000, 000 3,095,914 0.16
Credit Agricole SA FRN 7.875% USD Perpetual 4, 500, 000 4, 243, 006 0.22
Danone SA 3.071% EUR 07/09/2032 8, 400, 000 8, 005, 956 0.41
Electricite de France SA FRN 3% EUR Perpetual 7, 000, 000 5,761, 000 0.29
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Electricite de France SA FRN 7.5% EUR Perpetual 2, 000, 000 2,005, 000 0.10
French Republic Government Bond OAT 144A 1.75%
EUR 25/05,/2066 15, 000, 000 9, 665, 818 0.49
Iliad SA 5.375% EUR 14/06/2027 2, 700, 000 2,643, 070 0.14
La Banque Postale SA FRN 3% EUR Perpetual 11, 800, 000 8, 439, 832 0.43
Orange SA FRN 1.75% EUR Perpetual 3, 000, 000 2,498, 400 0.13
Orange SA FRN 5% EUR Perpetual 3, 000, 000 3,003, 572 0.15
SCOR SE FRN 5. 25% USD Perpetual 9, 400, 000 7,111, 285 0. 36
Societe Generale SA FRN 4.25% EUR 06/12/2030 7,900, 000 7,639, 300 0. 39
Societe Generale SA FRN 4.75% USD Perpetual 4, 000, 000 3, 284, 605 0.17
Societe Generale SA FRN 7.875% EUR Perpetual 5, 800, 000 5, 895, 642 0. 30
Societe Generale SA FRN 7.875% USD Perpetual 3, 500, 000 3, 290, 485 0.17
Societe Generale SA FRN 9. 375% USD Perpetual 4, 486, 000 4, 466, 848 0. 23
TotalEnergies SE FRN 3.25% EUR Perpetual 6, 000, 000 4, 509, 000 0. 23
Veolia Environnement SA FRN 2.5% EUR Perpetual 9, 000, 000 7,416, 000 0. 38
152, 036, 861 7.78
KA
Allianz SE FRN 2.625% EUR Perpetual 3, 800, 000 2, 706, 930 0.14
Allianz SE FRN 4.252% EUR 05/07/2052 7, 500, 000 6, 987, 000 0. 36
Bayer AG FRN 5.375% EUR 25/03/2082 7, 000, 000 6, 374, 550 0. 33
Bundesrepublik Deutschland Bundesanleihe 0% EUR
15/02/2032 25, 000, 000 19, 853, 704 1. 02
Bundesrepublik Deutschland Bundesanleihe 2.5%
EUR 15/08/2046 15, 000, 000 14,737,412 0.75
Commerzbank AG FRN 5. 125% EUR 18/01/2030 2,900, 000 2,894, 156 0. 15
Commerzbank AG FRN 6. 125% EUR Perpetual 7, 600, 000 7,187, 700 0. 37
Commerzbank AG FRN 6. 5% EUR 06/12/2032 7, 700, 000 7, 700, 385 0.39
Deutsche Bank AG FRN 1% EUR 19/11/2025 3, 700, 000 3,492, 800 0. 18
Deutsche Bank AG FRN 4% EUR 24/06/2032 3, 100, 000 2,798, 370 0.14
Deutsche Bank AG FRN 4. 625% EUR Perpetual 22, 000, 000 17, 267, 800 0. 88
Deutsche Bank AG FRN 6. 75% EUR Perpetual 2, 800, 000 2, 552, 480 0.13
Deutsche Bank AG FRN 10% EUR Perpetual 5, 200, 000 5, 534, 646 0. 28
Deutsche Lufthansa AG 1.625% EUR 16/11/2023 2, 500, 000 2, 450, 662 0.13
Deutsche Lufthansa AG 2.875% EUR 16/05/2027 7, 100, 000 6, 322, 053 0. 32
Muenchener Rueckversicherungs—Gesellschaft AG
in Muenchen 144A FRN 5. 875% USD 23/05/2042 7,600,000 7,241,142 0. 37
116, 108, 390 5.94
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Hellenic Republic Government Bond 144A 1. 75%
FUR 18/06/2032 5, 000, 000 4,010, 950 0.21
AT F
Export—Import Bank of India 5.5% USD 18/01/2033 6, 977, 000 6, 468, 089 0.33
AV RRVT
Indonesia Treasury Bond 7% IDR 15/02/2033 160’000’000’08 9, 990, 616 0.51
Pertamina Persero PT 6.45% USD 30/05/2044 5, 100, 000 4,892, 401 0.25
14, 883,017 0.76
TANT R
Zurich Finance Ireland Designated Activity Co
6, 290, 000 4,661, 559 0.24
FRN 3% USD 19/04/2051 ’ ’ ’ ’
A AT T )V
Israel Government International Bond 3. 15% USD
9, 800, 000 9, 170, 528 0. 47
30/06/2023 ’ ’ ’ ’
4207
Banco BPM SpA FRN 6. 5% EUR Perpetual 4,710, 000 4, 437, 809 0.23
Banco BPM SpA FRN 7% EUR Perpetual 8, 400, 000 7,770, 000 0. 40
Enel SpA FRN 6.625% EUR Perpetual 2, 334, 000 2, 331, 082 0.12
FCA Bank SpA/Ireland 0.125% EUR 16/11/2023 3, 195, 000 3,117,825 0.16
Intesa Sanpaolo SpA FRN 4. 125% EUR Perpetual 7, 600, 000 5, 714, 250 0.29
Intesa Sanpaolo SpA FRN 5. 5% EUR Perpetual 2, 500, 000 2, 135, 625 0.11
Intesa Sanpaolo SpA FRN 6. 25% EUR Perpetual 3, 900, 000 3, 809, 812 0.20
Intesa Sanpaolo SpA FRN 6. 375% EUR Perpetual 5,077, 000 4,537, 569 0.23
Intesa Sanpaolo SpA 144A FRN 7. 7% USD Perpetual 800, 000 710, 426 0. 04
Italy Buoni Poliennali Del Tesoro 0.35% EUR
01,/02,/2025 5, 000, 000 4, 695, 734 0.24
Ttaly Buoni Poliennali Del Tesoro 0.95% EUR
15, 000, 000 11, 220, 736 0.57
01/06/2032 ’ ’ ’ ’
Ttaly Buoni Poliennali Del Tesoro 144A 1.45%
EUR 01,/03/2036 16, 000, 000 11, 236, 587 0. 58
Italy Buoni Poliennali Del Tesoro 144A 1.65%
EUR 01/12/2030 20, 000, 000 16,675,118 0. 85
Italy Buoni Poliennali Del Tesoro 144A 2.8% EUR
01,/03,/2067 24, 000, 000 16, 084, 590 0. 82
Italy Buoni Poliennali Del Tesoro 144A 4% EUR
15, 030, 000 14, 274, 592 0.73
30/04/2035 ’ ’ ’ ’
UniCredit SpA FRN 2.731% EUR 15/01/2032 10, 088, 000 8, 688, 290 0. 44
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UniCredit SpA FRN 3. 875% EUR Perpetual 5, 500, 000 4,292, 750 0.22
UniCredit SpA FRN 8% USD Perpetual 27, 000, 000 24,871, 040 1.27
146, 603, 835 7.50
a— hURTU—)b
Ivory Coast Government International Bond
6.625% EUR 22/03/2048 8,200, 000 5, 776, 203 0.30
NI TNT
Medtronic Global Holdings SCA 3.375% EUR
15/10/2034 4, 500, 000 4,217, 850 0.22
Puma International Financing SA 5% USD
94/01,/2026 6, 050, 000 5, 195, 256 0.27
Puma International Financing SA 5.125% USD
1, 410, 000 1, 284, 351 0. 06
06/10/2024 ’ ’ ’ ’
10, 697, 457 0.55
AFT o
America Movil SAB de CV 2.875% USD 07/05/2030 4, 022, 000 3, 222, 360 0.17
Banco Mercantil del Norte SA/Grand Cayman FRN
7.625% USD Perpetual 5, 000, 000 4, 467, 854 0.23
Banco Santander Mexico SA Institucion de Banca
Multiple Grupo Financiero Santand 5.375% USD 3,611, 000 3, 383,678 0.17
17/04/2025
Cemex SAB de CV 7.375% USD 05/06/2027 3,817, 000 3, 649, 539 0.19
Mexican Bonos 7.5% MXN 03/06/2027 1, 090, 000, 000 51, 743, 558 2.65
Mexican Bonos 8. 5% MXN 31/05/2029 185, 000, 000 9, 133, 998 0. 47
Mexico Government International Bond 2.125% EUR
95,/10,/2051 6, 000, 000 3,217, 260 0.16
Mexico Government International Bond 2.25% EUR
12/08/2036 9, 000, 000 6, 307, 425 0.32
Mexico Government International Bond 2.875% EUR
08,/04/2039 9, 000, 000 6, 483, 735 0.33
91, 609, 407 4.69
kS
American Airlines Inc/AAdvantage Loyalty IP Ltd
144A 5.5% USD 20/04/2026 6,345, 178 5, 837, 160 0.30
*7 L
3 0
Cooperatieve Rabobank UA FRN 3.25% EUR 3. 600, 000 3. 066, 300 0.16
Perpetual
3 0,
Cooperatieve Rabobank UA FRN 4. 375% EUR 4, 800, 000 4,316, 400 0. 29

Perpetual
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Enel Finance International NV 144A 2.25% USD
12/07/2031 2, 000, 000 1,423, 136 0.07
Enel Finance International NV 144A 5% USD
7,518, 000 6, 476, 585 0.33
15/06/2032 ’ ’ ’ ’
Enel Finance International NV 144A 5.5% USD
15/06,2052 2, 500, 000 2, 059, 638 0.11
Enel Finance International NV 144A 7.75% USD
14/10/2052 5, 205, 000 5, 555, 160 0.28
GSK Consumer Healthcare Capital NL BV 2.125%
EUR 29,/03/2034 2, 290, 000 1, 879, 082 0.10
> 0
Iberdrola International BV FRN 1.45% EUR 5, 500, 000 4,731, 375 0. 24
Perpetual
1 0
Iberdrola International BV FRN 2.25% EUR 6, 000, 000 4,939, 183 0.95
Perpetual
ING Groep NV FRN 3.875% USD Perpetual 14, 000, 000 10, 255, 653 0.53
ING Groep NV FRN 4.25% USD Perpetual 16, 400, 000 11, 123, 645 0. 57
Koninklijke KPN NV FRN 6% EUR Perpetual 6, 224, 000 6, 287, 174 0.32
. . 0
Repsol International Finance BV FRN 3.75% EUR 6, 000, 000 5, 587, 500 0.29
Perpetual
Roche Finance Europe BV 3.355% EUR 27/02/2035 5,079, 000 4,973, 408 0. 25
Stellantis NV 2.75% EUR 01/04/2032 5,909, 000 5,099, 733 0. 26
Telefonica Europe BV FRN 6. 135% EUR Perpetual 7, 700, 000 7,413,714 0. 38
Telefonica Europe BV FRN 7.125% EUR Perpetual 6, 200, 000 6, 374, 530 0.33
Teva Pharmaceutical Finance Netherlands II BV
6% EUR 31/01/2025 7, 880, 000 8, 029, 956 0.41
Unilever Finance Netherlands BV 3.25% EUR
93,/02/2031 3,968, 000 3, 876, 994 0. 20
Universal Music Group NV 3.75% EUR 30/06/2032 2, 804, 000 2,703, 336 0.14
UPC Holding BV 3.875% EUR 15/06/2029 4, 000, 000 3,412, 480 0.17
. . 0
Volkswagen International Finance NV FRN 3. 875% 6, 000, 000 5, 138, 700 0. 96
EUR Perpetual
. . 5
Volkswagen International Finance NV FRN 4. 375% 7,900, 000 6. 635, 605 0.34
EUR Perpetual
Ziggo Bond Co BV 144A 5.125% USD 28/02/2030 4, 000, 000 3,011, 446 0. 15
124, 370, 733 6. 36
FAT =T
. . . Y
Nigeria Government International Bond 7.625% 9, 000, 000 5,841, 251 0.30

USD 28/11/2047
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Republic of Poland Government International
Bond 3. 25% USD 06/04/2026 3, 000, 000 2,693, 131 0. 14
RN N2
EDP - Energias de Portugal SA FRN 5.943% EUR
93,/04,/2083 2, 300, 000 2,270, 100 0.12
N—==7
Romanian Government International Bond 2% EUR
14/04/2033 15, 000, 000 10, 038, 825 0.51
77 YUh
Absa Group Ltd FRN 6.375% USD Perpetual 3, 040, 000 2,679, 541 0.14
Republic of South Africa Government Bond 7% ZAR
280, 000, 000 11, 692, 398 0. 60
28/02/2031 ’ ’ ’ ’
Republic of South Africa Government Bond 8% ZAR
31,/01,/2030 185, 000, 000 8, 506, 258 0.43
Republic of South Africa Government
International Bond 4. 3% USD 12/10/2028 3, 000, 000 2,522, 605 0-13
Republic of South Africa Government
International Bond 7.3% USD 20/04/2052 4, 090, 000 3, 347, 675 0.17
28, 748, 477 1.47
i [E
Korea International Bond 3.875% USD 11/09/2023 2, 400, 000 2,247,908 0.11
AR
. . . N
Banco Bilbao Vizcaya Argentaria SA FRN 6% EUR 12, 400, 000 11,967, 488 0.61
Perpetual
Banco de Sabadell SA FRN 2.5% EUR 15/04/2031 4, 200, 000 3,752, 154 0.19
Banco de Sabadell SA FRN 5% EUR Perpetual 3, 800, 000 3,112, 352 0.16
Banco de Sabadell SA FRN 5. 75% EUR Perpetual 4, 400, 000 3,923, 854 0. 20
Banco Santander SA FRN 3.625% EUR Perpetual 23, 600, 000 16, 881, 080 0. 86
Banco Santander SA FRN 4. 375% EUR Perpetual 2, 000, 000 1, 744, 620 0.09
Banco Santander SA FRN 4. 75% EUR Perpetual 4, 600, 000 4, 158, 446 0.21
Banco Santander SA FRN 7.5% USD Perpetual 10, 000, 000 9, 285, 630 0. 48
CaixaBank SA FRN 3.625% EUR Perpetual 18, 000, 000 13, 099, 680 0. 67
CaixaBank SA FRN 5.875% EUR Perpetual 6, 000, 000 5, 497, 800 0.28
CaixaBank SA FRN 6. 375% EUR Perpetual 6, 000, 000 5,978, 700 0. 31
Iberdrola Finanzas SA FRN 4. 875% EUR Perpetual 4, 400, 000 4, 256, 384 0.22
International Consolidated Airlines Group SA 13, 600, 000 11, 179, 064 0. 57

1. 125% EUR 18/05/2028
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Red Electrica Corp SA FRN 4.625% EUR Perpetual 1, 800, 000 1,772, 820 0. 09
96, 610, 072 4.94
AT —F
Skandinaviska Enskilda Banken AB FRN 6.875% USD 1, 400, 000 1, 295, 039 0.07
Perpetual
Svenska Handelsbanken AB FRN 4. 375% USD 800, 000 678, 249 0.03
Perpetual
1,973, 288 0. 10
AA A
Julius Baer Group Ltd FRN 6.625% EUR Perpetual 3, 787, 000 3,777,779 0.19
Julius Baer Group Ltd FRN 6.875% USD Perpetual 4, 704, 000 4, 326, 263 0.22
UBS AG 5. 125% USD 15/05/2024 5, 080, 000 4,743,870 0. 24
Credit Suisse AG FRN 2.125% EUR 13/10/2026 " 3, 636, 000 3,141, 195 0.16
UBS Group AG FRN 4. 375% USD Perpetual 2, 000, 000 1,492, 573 0. 08
UBS Group AG FRN 4.875% USD Perpetual 5, 800, 000 4, 804, 507 0. 25
UBS Group AG 144A FRN 4.988% USD 05/08/2033 3, 000, 000 2, 655, 099 0.14
UBS Group AG 144A FRN 5.959% USD 12/01/2034 3,934, 000 3,719, 698 0.19
Credit Suisse AG FRN 6.25% USD Perpetual " 4, 360, 000 3, 398, 546 0.17
UBS Group AG FRN 6.875% USD Perpetual 8, 275, 000 7,701, 668 0. 39
Credit Suisse AG FRN 7.5% USD Perpetual 14, 000, 000 11,597,611 0.59
Credit Suisse AG FRN 9. 75% USD Perpetual " 4,985, 000 4,241, 188 0. 22
55, 599, 997 2.84
2=
Yapi ve Kredi Bankasi AS FRN 7.875% USD
99,/01,/2031 2, 630, 000 2,323,672 0.12
PETER
Barclays Bank Plc FRN 5.235% USD Perpetual 3, 350, 000 2,534, 341 0.13
Barclays Plc FRN 7.437% USD 02/11/2033 10, 000, 000 10, 158, 075 0. 52
Barclays Plc FRN 7.75% USD Perpetual 3,210, 000 3,014, 731 0.15
Barclays Plc OLKB FRN 8% USD Perpetual 9, 996, 000 9,272,870 0.47
Barclays Plc OLSW FRN 8% USD Perpetual 6, 410, 000 5,992, 661 0. 31
Diageo Capital Plc 5.5% USD 24/01/2033 7,651, 000 7,491, 367 0. 38
HSBC Bank Plc FRN 4.44% USD Perpetual 5, 300, 000 3,930, 812 0. 20
HSBC Bank Plc FRN 5.251% USD Perpetual 2, 000, 000 1, 481, 855 0. 08
HSBC Bank Plc FRN 5.401% USD Perpetual 21, 610, 000 16, 027, 329 0. 82
HSBC Holdings Plc FRN 4. 75% EUR Perpetual 2, 000, 000 1, 736, 620 0.09
HSBC Holdings Plc FRN 6. 375% USD Perpetual 4, 050, 000 3,738, 002 0.19
o 0,
Lloyds Banking Group Plc FRN 4.947% EUR 8, 200, 000 7,874, 460 0. 40

Perpetual
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Lloyds Banking Group Plc FRN 7.5% USD Perpetual 6, 870, 000 6,414, 201 0.33
MARB BondCo Plc 3.95% USD 29/01/2031 6, 022, 000 4,101, 604 0.21
NatWest Group Plc FRN 6% USD Perpetual 6, 139, 000 5, 445, 197 0.28
NatWest Group Plc FRN 8% USD Perpetual 10, 220, 000 9, 593, 966 0.49
United Kingdom Gilt 3.75% GBP 22/10/2053 6, 000, 000 6, 366, 797 0.33
United Kingdom Gilt 4.25% GBP 07/06/2032 20, 000, 000 23,713,766 1.21
Vmed 02 UK Financing I Plc 3.25% EUR 31/01/2031 5, 385, 000 4,274, 236 0.22
Vmed 02 UK Financing I Plc 144A 4.75% USD
3, 000, 000 2,323, 137 0.12
15/07/2031 ’ ’ ’ ’
Vodafone Group Plc FRN 3% EUR 27/08/2080 11, 500, 000 9, 262, 675 0.47
Vodafone Group Plc FRN 3.25% USD 04/06/2081 4, 039, 000 3,291, 769 0.17
148, 040, 471 7.57
TAUT
Amazon. com Inc 3.6% USD 13/04/2032 5, 275, 000 4,548, 371 0.23
Amazon. com Inc 4. 7% USD 01/12/2032 15, 000, 000 13,962, 358 0.71
Anheuser—Busch InBev Worldwide Inc 3. 5% USD
01,/06,/2030 5, 000, 000 4, 296, 885 0.22
Apple Inc 1.7% USD 05/08/2031 5, 000, 000 3, 751, 098 0.19
AT&T TInc 5.25% USD 01/03/2037 5, 000, 000 4,537,051 0. 23
BP Capital Markets America Inc 2.721% USD
4, 000, 000 3,170, 210 0.16
12/01/2032 ’ ’ ’ ’
Bristol-Myers Squibb Co 2.95% USD 15/03/2032 4, 000, 000 3, 256,411 0.17
Broadcom Inc 4.3% USD 15/11/2032 4, 000, 000 3, 345, 855 0.17
CCO Holdings LLC / CCO Holdings Capital Corp
144A 5.125% USD 01/05/2027 10, 650, 000 9,319, 438 0. 48
Citigroup Inc FRN 4.91% USD 24/05/2033 6, 135, 000 5,503, 676 0. 28
Coca—Cola Co/The 2.25% USD 05/01/2032 5, 000, 000 3,897, 734 0. 20
Comcast Corp 4.25% USD 15/01/2033 5, 000, 000 4, 407, 078 0.23
Comcast Corp 5.5% USD 15/11/2032 2, 387, 000 2,317,482 0.12
Crown Americas LLC / Crown Americas Capital
Corp VI 4.75% USD 01/02/2026 13, 400, 000 12, 138, 308 0. 62
Daimler Truck Finance North America LLC 144A
9. 5% USD 14/12/2031 5, 000, 000 3,782,021 0.19
Fidelity National Information Services Inc 5.1%
USD 15,/07/2032 3, 058, 000 2, 761, 246 0.14
Goldman Sachs Group Inc/The 0.523% USD
6, 666, 000 6, 278, 055 0. 32
08/03/2023 ’ ’ ’ ’
GSK C Health Capital US LLC 3.625%
onsumer Healihcare Lapita h 3, 468, 000 2, 855, 932 0.15

USD 24/03/2032
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Home Depot Inc/The 3.25% USD 15/04/2032 4, 616, 000 3, 818, 483 0. 20
Home Depot Inc/The 4.95% USD 15/09/2052 4,412, 000 3, 988, 680 0. 20
HP Inc 4.2% USD 15/04/2032 8, 772, 000 7,135,907 0. 37
HP Inc 5.5% USD 15/01/2033 8, 909, 000 7,947, 605 0.41
Iron Mountain Inc 144A 4.875% USD 15/09/2027 4, 960, 000 4, 326, 761 0. 22
Iron Mountain Inc 144A 5.25% USD 15/03/2028 6, 180, 000 5, 354, 243 0.27
John Deere Capital Corp 4.35% USD 15/09/2032 2, 143, 000 1, 945, 343 0. 10
JPMorgan Chase & Co FRN 4. 586% USD 26/04/2033 4, 098, 000 3,617, 647 0.19
Kraft Heinz Foods Co 3.75% USD 01/04/2030 5,010, 000 4, 323, 206 0. 22
Levi Strauss & Co 144A 3.5% USD 01/03/2031 2, 000, 000 1, 542, 937 0. 08
Match Group Holdings IT LLC 144A 3.625% USD
01,/10/2031 4, 000, 000 2, 985, 995 0.15
McDonald s Corp 4.6% USD 09/09/2032 7,772, 000 7,080,714 0. 36
Mondelez International Inc 2.75% USD 13/04/2030 5, 000, 000 4, 055, 987 0.21
Morgan Stanley FRN 0.406% EUR 29/10/2027 3, 652, 000 3,154, 634 0.16
NBM US Holdings Inc 7% USD 14/05/2026 600, 000 546, 249 0. 03
Nestle Holdings Inc 144A 4.3% USD 01/10/2032 7, 793, 000 7,171, 405 0. 37
Netflix Inc 144A 3.625% USD 15/06/2025 2, 818, 000 2, 553, 199 0.13
Netflix Inc 3.625% EUR 15/05/2027 2, 000, 000 1, 931, 000 0.10
NextEra Energy Capital Holdings Inc 2.44% USD
15/01/2032 5, 000, 000 3,733, 357 0.19
NextEra Energy Capital Holdings Inc 5% USD
15/07/2032 2, 402, 000 2, 185, 293 0.11
Owens—Brockway Glass Container Inc 144A 5.875%
USD 15/08,/2023 2, 114, 000 1, 988, 836 0.10
PayPal Holdings Inc 4.4% USD 01/06/2032 2,683, 000 2,377,311 0.12
Pfizer Inc 2.625% USD 01/04/2030 4, 000, 000 3, 293, 558 0.17
QUALCOMM Inc 4.25% USD 20/05/2032 5, 000, 000 4,519, 333 0. 23
Thermo Fisher Scientific Inc 2% USD 15/10/2031 5, 000, 000 3, 760, 236 0.19
T-Mobile USA Inc 2.25% USD 15/02/2026 4,762, 000 4, 089, 302 0.21
T-Mobile USA Inc 2.625% USD 15/04/2026 4, 545, 000 3, 928, 980 0. 20
T-Mobile USA Inc 5.2% USD 15/01/2033 6, 176, 000 5, 686, 046 0.29
United States Treasury Inflation Indexed Bonds
0. 125% USD 15/10,/2025 93, 000, 000 95, 946, 118 4.91
United States Treasury Inflation Indexed Bonds
0.125% USD 15/01,/2030 20, 000, 000 19, 632, 148 1. 00
United States Treasury Inflation Indexed Bonds 60. 000, 000 67,917, 174 3 48

0.625% USD 15/04/2023
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g&é;;g Eg;tfz/giizzggy Inflation Indexed Bonds 20, 000, 000 29, 689, 891 16
g?;;zz ig;tfz/giizzggy Inflation Indexed Bonds 15, 000, 000 15, 874, 897 0,81
T?;;egsit?gjz2}ggggury Inflation Indexed Bonds 10, 000, 000 5, 185, 479 0. 47
Tgiifizgggtes Treasury Note/Bond 0.875% USD 95, 000, 000 18, 750, 423 0,06
Tg;g;jziggtes Treasury Note/Bond 1.25% USD 40, 000, 000 20, 683, 506 o6
Tg;;ifzzggtes Treasury Note/Bond 1.625% USD 35, 000, 000 20, 153,788 Lo
Tg;g;jzzgztes Treasury Note/Bond 1.875% USD 199, 000, 000 07, 268, 673 L o8
Tg;g;jzggites Treasury Note/Bond 2.25% USD 15, 000, 000 13,073,936 067
Tg;g;jzgggtes Treasury Note/Bond 2.625% USD 30, 000, 000 25, 989, 896 s
Tg;ggjzzgztes Treasury Note/Bond 2. 75% USD 15, 000, 000 12, 830, 343 066
Tg;g;jzzgztes Treasury Note/Bond 2.875% USD 10, 006, 000 7 696, 659 030
Tg;gggzigztes Treasury Note/Bond 3% USD 51, 000, 000 10,287, 761 ) o
TE;ETjZEEZteS Treasury Note/Bond 3. 125% USD 30, 000, 000 26,770,941 .
Tg;g;jZEEEtes Treasury Note/Bond 3. 5% USD 55, 000, 000 50, 062, 348 ) 56
Tg;;ijzigztes Treasury Note/Bond 4% USD 10, 000, 000 0. 561, 076 o1
Y;;égjgoggmmunications Inc 2. 355% USD 5. 000, 000 N 010
Visa Inc 4.15% USD 14/12/2035 2,474, 000 2,199, 621 0.11
Yziggigggéa Holdings Inc 144A 4.279% USD 3. 000, 000 9, 436, 615 o 13
WMG Acquisition Corp 144A 3.875% USD 15/07/2030 2, 000, 000 1, 597, 339 0. 08
Yum! Brands Inc 3.625% USD 15/03/2031 2, 000, 000 1, 564, 624 0. 08
789, 086, 355 40. 37




A4 oRZR0 HREELEEE <H—2J72F

it FIEREIZ LD D

&k i %
24| KA R (1) HA (%)
EHREH 1,915, 347, 546 97.99
A7 LS E2RD 5T B £ idfo
BRI GG ST B IO b 5 AR & 3 L, 915, 347, 546 97.99
F =7 v RRIEE(EEE
TANVT R
Invesco Liquidity Funds plc - Invesco Euro
Liquidity Portfolio 2 2 0.00
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BE A MR A 1, 915, 347, 548 97.99
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