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Supranational - 850,000
(31 December 2020: 14,546,122)

850,000 Insight Liquidity Funds Plc - ILF USD Liquidity
Fund

BeHatadt

AR

Australia - 14,575,803
(31 December 2020: 25,999,739)

200,000 Commonwealth Bank of Australia '144A' FRN
3.610% 12-Sep-2034

2,063,153 Liberty Series 2018-3 '2018-3 A2' FRN 1.910%
25-0ct-2050

1,739,000 Liberty Series 2020-3'2020-3 B FRN 2.110%
25-Dec-2051

1,480,000 Metro Finance 2021-1 Trust '2021-1 C' FRN 1.565%
20-Jun-2027

1,500,000 PepperI-Prime 2020-1 Trust '2020-1B' FRN
2.215% 18-Mar-2052

1,300,000 Pepper I-Prime 2021-1 Trust '2021-1 C' FRN
2.062% 22-Jan-2053

81871 Pepper Residential Securities Trust NO 18 FRN

2115% 12-Aug-2058

1,300,000 Pepper Residential Securities Trust No. 30 FRN
1.815% 15-Jan-2063

1,600,000 Pepper SPARKZ Trust No.3 ‘SPK-3 C' FRN 1.915%
17-Aug-2028

1,035,000 RESIMAC Premier Series 2020-1'2020-1X C' FRN
2.909% 07-Feb-2052

1,357,000 Ruby Bond Trust '2021-1 B' FRN 1.515%
12-Mar-2053

2,846,000 Santos Finance Ltd 'EMTN' 5.250% 13-Mar-2029

1,770,000 Solaris Trust 2021-1'2021-1 B' FRN 2.015%
156-Jun-2052

Belgium - 6,609,026
(31 December 2020: -)
2,161,000 Anheuser-Busch InBev SA/NV 'EMTN' 1.500%
18-Apr-2030
900,000 Anheuser-Busch InBev SA/NV 'EMTN' 2.875%
02-Apr-2032
2,100,000 Ethias SA 5.000% 14-Jan-2026

Bermuda - 632,604
(31 December 2020: 825,109)

637,000 PartnerRe Ireland Finance DAC 1.250%
15-Sep-2026

Brazil - 4,049,820
(31 December 2020: 6,513,458)
898,000 Braskem Netherlands Finance BV 'REGS' 4.500%

31-Jan-2030

1,098,000 Braskem Netherlands Finance BV 'REGS' 5.875%
31-Jan-2050

3,000,000 Brazil Notas do Tesouro Nacional Serie F 10.000%
01-Jan-2027

1,143,000 Suzano Austria GmbH 6.000% 15-Jan-2029

Canada - 5,884,941
(31 December 2020: 3,743,615)

86,280 Air Canada 2015-1 Class A Pass Through Trust
"144A' 3.600% 15-Mar-2027
2,261,581 Air Canada 2017-1 Class AA Pass Through Trust
"144A' 3.300% 15-Jan-2030
333,107 Air Canada 2020-2 Class A Pass Through Trust
"144A' 5.250% 01-Apr-2029
100,000 Bell Telephone Co of Canada or Bell Canada/The
4.300% 29-Jul-2049
20,000 Canadian Government Bond 2.000% 01-Dec-2051
1,478,000 Canadian Pacific Railway Co 3.100% 02-Dec-2051
1,487,000 Parkland Corp '144A' 4.500% 01-Oct-2029

China - 435,404
(31 December 2020: 3,775,658)
464,000 Prosus NV'REGS' 3.832% 08-Feb-2051

(2021£12A318KR#A)

INEATE] #EATRERELL
CREL) (%) HE s
W (EE)
Colombia - 3,500,435
850,000 0419 (31 December 2020: 12,384,618)
850,000 019 805,000 Colombia Government International Bond 5.200%
15-May-2049
2,614,000 Ecopetrol SA5.375% 26-Jun-2026
850,000 0419
Cote d'Ivoire - 1,178,788
(31 December 2020: 1,786,726)
1,073,000 Ivory Coast Government International Bond 'REGS'
14,575,803 3.29 4.875% 30-Jan-2032
209,510 0.05
Denmark - 7,891,720
1,509,571 0.34 (31 December 2020: -)
2,643,000 Carlsberg Breweries AS 'EMTN' 2.500%
1,280,488 0.29 28-May-2024
4,139,000 Danske Bank A/S ‘EMTN' FRN 0.010%
1,078,449 0.24 10-Nov-2024
109,975 0.25 Egypt - 600,327
(31 December 2020: 3,273,922)
964,469 02z 650,000 Egypt Government International Bond 'REGS'
7.300% 30-Sep-2033
59,767 0.01
France - 15,012,873
945,152 0.21
(31 December 2020:59,428,253)
1171,907 0.27 2,646,000 Airbus SE 'EMTN' 2.375% 09-Jun-2040
200,000 Danone SA'EMTN' 1.125% 14-Jan-2025
781,028 018 1,100,000 Electricite de France SA 'EMTN' 2.000%
09-Dec-2049
988,209 0.22 200,000 Electricite de France SA FRN (Perpetual) 2.875%
15-Dec-2026
3,184,955 072 3,100,000 Orano SA'EMTN' 2.750% 08-Mar-2028
1,292,323 0.29 100,000 Orano SA'EMTN' 3.375% 23-Apr-2026
179,000 PSA Tresorerie GIE 6.000% 19-Sep-2033
3,100,000 Thales SA'EMTN' 0.875% 19-Apr-2024
1,966,000 WEA Finance LLC "144A' 4.625% 20-Sep-2048
6,609,026 1.49
2,620,386 0.59 Germany - 22,950,045
(31 December 2020: 84,335,975)
1223655 0.8 419,324 Bundesobligation 0.000% 10-0ct-2025
4,225,054 D
2764,985 ez 0.000% 15-Aug-2030
160,000 Daimler AG 'EMTN' 1.875% 08-Jul-2024
3,208,000 Daimler International Finance BV 'EMTN'0.250%
632,604 0.4 06-Nov-2023
632,604 014 3,900,000 Kreditanstalt fuer Wiederaufbau 0.250%
25-Apr-2023
3,703,000 Volkswagen Leasing GmbH 'EMTN' 0.000%
19-Jul-2024
4,049,820 0.91 3,200,000 Vonovia Finance BV 0.750% 15-Jan-2024
956,576 0.21 400,000 Vonovia SE 1.000% 16-Jun-2033
1,300,000 Vonovia SE 1.500% 14-Jun-2041
1,266,988 0.29
Ghana - 1,323,960
501,519 on (31 December 2020: )
1,100,000 Ghana Government International Bond 'REGS'
1324757 050 8125% 18-Jan-2026
374,000 Ghana Government International Bond ‘REGS'
8.625% 07-Apr-2034
5,884,941 133
87134 0.02 Hungary - 144,040
(31 December 2020: -)
sasss00 nez 130,000 Hungary Government International Bond 'REGS'
0.125% 21-Sep-2028
363,361 0.08
Indonesia - 4,001,053
122,130 0.03
(31 December 2020: 3,560,498)
17028 0.00 200,000 Indofood CBP Sukses Makmur Tok PT 3.541%
e o 1,172,000 fz‘\fprrjisazps kses Makmur Tok PT 4.745%
] 3 Indofoor ukses Makmur - %
1,490,613 034 o on0e
2,018,000 Indonesia Government International Bond 'REGS'
5.250% 08-Jan-2047
435,404 0.0
435,404 010

15 —
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3,500,435
742,403

2,758,032

1,178,788
1178788

7,891,720
3,173,575

4,718,145

600,327
600,327

15,012,873
3,385,648
234,978
1,338,965

234,032
3,683,762
122,274
296,185

3,599,305
2,117,724

22,950,045
487311
4,919,709

191,436
3,680,029

3,885,103
4,206,172
3,701,169

446,493
1,432,623

1,323,960
1,018,875

306,085

144,040
144,040

4,001,053
201,864

1,207,162

2,592,027

(%)

0.79
017

0.27
0.27

178
0.72

1.06

0414
014

3.39
077
0.05
0.30

0.83
0.03
0.07
0.81
0.48

5.18
011
111

0.04
0.83

0.95
0.84

010
0.32

0.30
0.23

0.07

0.03
0.03

0.90
0.05
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295,816
642,733
526,024

1,024,554

275,942
100,000
438,816
838,000
3,198,000
325,608
605,000
1,640,419

348,000
2,101,000

4,019,000

4,124,000

3,916,000
63,250,000

4,200,000
1,810,000

3,961,000

200,000
1,663,000

1,376,000

200,000
3,397,000
3,100,000
3,958,000

1,120,000

1,947,000

1,250,000

it

Ireland - 15,193,452

(31 December 2020: 21,971,025)

Arrow CMBS 2018 DAC '2018-1 C' FRN 2.050%
22-May-2030

European Loan Conduit No 37 DAC FRN 1.728%
02-May-2030

European Loan Conduit No 37 DAC FRN 2.478%
02-May-2030

European Residential Loan Securitisation
2019-NPL2 DAC '2019-NPL2 A' FRN 0.857%
24-Feb-2058

Last Mile Securities PE 2021 DAC '2021-1XC' FRN
1.600% 17-Aug-2031

Portman Square 2021-NPL1 DAC '2021-NPL1X A"
FRN 1.433% 25-Oct-2061

Retiro Mortgage Securities DAC FRN 1.444%
30-Jul-2075

Richmaond Park CLO 1 DAC FRN 1.500%
14-Jul-2031

Shamrock Residential 2021-1 DAC '2021-1B' FRN
0.757% 24-Dec-2059

Taurus 2021-1 UK DAC '2021-UK1X C' FRN 1700%
17-May-2031

Taurus 2021-3 DEU DAC '2021-DE3 B' FRN 1.800%
22-Dec-2030

Taurus 2021-4 UK DAC '2021-UK4X C' FRN 1.800%
17-Aug-2031

Toro European CLO 4 DAC FRN 2:100% 15-Jul-2030
Viridis European Loan Conduit No 38 DAC FRN
1.251% 22-Jul-2029

Italy - 9,305,892

(31 December 2020: 8,681,226)
FCA Bank SpA/lreland 'EMTN' 0.500%
13-Sep-2024

Leasys SpA 0.000% 22-Jul-2024

Japan - 15,378,474

(31 December 2020: 17,645,532)

Asahi Group Holdings Ltd 0.010% 19-Apr-2024
Japan Government Twenty Year Bond 0.400%
20-Sep-2040

Sumitomo Mitsui Financial Group Inc 2.696%
16-Jul-2024

Takeda Pharmaceutical Co Ltd 3175%
09-Jul-2050

Takeda Pharmaceutical Co Ltd 4.400%
26-Nov-2023

Mexico - 3,791,442

(31 December 2020: 18,906,494)

Mexico Government International Bond 3.250%
16-Apr-2030

Mexico Government International Bond 5.000%
27-Apr-2051

Orbia Advance Corp SAB de CV 'REGS' 5.875%
17-Sep-2044

Netherlands - 12,286,106

(31 December 2020: 10,212,496)

ABN AMRO Bank NV 'EMTN' 0.500% 15-Apr-2026
Athora Netherlands NV FRN 2.250% 15-Jul-2031
de Volksbank NV 'EMTN" 0.010% 16-Sep-2024
LeasePlan Corp NV 'EMTN' 1.375% 07-Mar-2024

Peru - 3,267,184

(31 December 2020: -)

Consorcio Transmantaro SA'REGS' 4.700%
16-Apr-2034,

Petroleos del Peru SA'REGS' 4.750% 19-Jun-2032
Republic of Serbia - 1,304,964

(31 December 2020: -)

Serbia International Bond 'REGS' 2.050%
23-Sep-2036

INTEAf $SHTREELL
CRIFL) (%) it
DR (EE)
15193452  3.43
337184 0.08 1,423,000
869,847 0.20
710,284 016
1,800,000
1160,226 0.26
2712,000
315,822 007
112,825 003
497,627 on 370,000
951,557 0.21
3,661,058 0.83
1,435,000
440,866 010
2,017,000
667,960 015
2,208,524 050
395725 009 2,011,000
2,843,947 0.64 -
906,000
9,305,892 210 50000
4,617,546 1.04
4,802,000
4,688,346 106 3206000
3,231,000
15,378,474 3.47
4,462,627 101
545,327 012 430,000
4360713 098
1,836,654 041
4193153 095 1120,000
200,000
3,791,442  0.86
206,506 005
1,893,442 0.43 1.056,000
202,000
1,692,494 0.38 884,492
620,000
12,286,106  2.77 800,000
231621 005 2,350,000
3,866,554 0.87 P
3,544,004 0.80
4,644,927 105 507,078
298,004
3,267184 074
1,232,218 0.28 1,849,000
2,034,966 0.46 715,000
963,840
1,304,964 0.30 -
1,304,964 0.30
738,000

16 —
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Romania - 1,507,094
(31 December 2020:2,413,869)

Romanian Government International Bond 'REGS'
2.000% 28-Jan-2032

Spain - 5,279,250

(31 December 2020: 15,652,616)

Banco de Credito Social Cooperativo SA 'EMTN'
FRN 5.250% 27-Nov-2031

Lorca Telecom Bondco SA 'REGS' 4.000%
18-Sep-2027

Supranational - 3,677,751
(31 December 2020: -)

International Bank for Reconstruction &
Development 0.125% 20-Apr-2023

Sweden - 3,841,160
(31 December 2020: 6,759,863)
Samhallsbyggnadsbolaget i Norden AB 'EMTN'
1.000% 12-Aug-2027

SBB Treasury Oyj 'EMTN' 1.125% 26-Nov-2029

Switzerland - 16,576,140

(31 December 2020: -)

Credit Suisse Group AG '144A" 4.282%
09-Jan-2028

Credit Suisse Group AG 'EMTN' FRN 0.650%
14-Jan-2028

Credit Suisse Group AG 'REGS' FRN 3.091%
14-May-2032

Credit Suisse Group AG 'REGS' FRN 4.194%
01-Apr-2031

Roche Holdings Inc '144A" 2.076% 13-Dec-2031
Roche Holdings Inc "144A" 2.607% 13-Dec-2051
UBS Group AG 'EMTN' FRN 0.250% 29-Jan-2026

Tunisia - 373,898
(31 December 2020: 1,918,920)

Banque Centrale de Tunisie International Bond
'REGS' 6.375% 15-Jul-2026

United Arab Emirates - 1,578,811

(31 December 2020: 3,585,351)

DPWorld Ltd/United Arab Emirates 'REGS' 5.625%
25-Sep-2048

Galaxy Pipeline Assets Bidco Ltd 'REGS' 2.940%
30-Sep-2040

United Kingdom - 66,693,139

(31 December 2020: 65,573,357)

AA Bond Co Ltd 'EMTN' 3.250% 31-Jul-2028
AABond Co Ltd 'EMTN' 4.875% 31-Jul-2024

Alba 2007-1 Plc '2007-1 B' FRN 0.462%
17-Mar-2039

Atlas Funding 2021-1 PLC '2021-1 B' FRN 1.550%
25-Jul-2058

BAT Capital Corp 5.282% 02-Apr-2050

Bellis Acquisition Co Plc 'REGS' 4.500%
16-Feb-2026

BP Capital Markets Plc FRN (Perpetual) 3.625%
22-Mar-2029

British Airways 2018-1 Class AA Pass Through
Trust '144A' 3.800% 20-Sep-2031

British Airways 2020-1 Class A Pass Through Trust
"144A" 4.250% 15-Nov-2032

British American Tobacco Plc FRN (Perpetual)
3.000% 27-Sep-2026

British American Tobacco Plc FRN (Perpetual)
3.750% 27-Jun-2029

Canada Square Funding 2019-1 Plc '2019-1 A"
FRN 1.150% 17-0ct-2051

Canada Square Funding 2021-2 Plc '2021-2 C' FRN
1.649% 17-Jun-2058

Castell 2020-1 Plc '2020-1 C' FRN 2.471%
25-Mar-2053

NEAMfE REERELL
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1,507,094
1,507,094

5,279,250
2,133,006

3,146,244

3,677,751
3.677751

3,841,160
1,619,481

2,221,679

16,576,140
2,185,829

2,452,981
923,888
276,273

4,798,644

2,252,489
3,686,036

373,898
373,898

1,578,811
1,379,282

199,629

66,693,139
1,419,672
2992114
1125,057

842,673

910,699
3,185,520

223,029
621,493
316,461

2,065,639
797939

1,307,588
712,497

1,011,847

(%)

0.34
0.34

119
0.48

0.87
0.37

1.08
0.51
0.83

0.08
0.08

0.36
031

15.06

0.68
0.25
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United Kingdom contd.
2,542,000 Channel Link Enterprises Finance Plc FRN 1761%
30-Jun-2050
381,000 CK Hutchison Europe Finance 18 Ltd 2.000%
13-Apr-2030
3,412,000 Hammerson Ireland Finance DAC 1.750%
-Jun-2027
2,155,000 Hastings Group Finance Plc 3.000% 24-May-2025
1,123,000 Hawksmoor Mortgage Funding 2019-1 Plc'2019-
1X B' FRN 1.800% 25-May-2053
3,295,000 HSBC Holdings Plc FRN 3.000% 22-Jul-2028
1,962,000 Imperial Brands Finance Plc 'EMTN' 2.125%
12-Feb-2027
200,000 LSEGA Financing Plc "144A' 3.200% 06-Apr-2041
200,000 NatWest Markets Plc '144A' 0.800% 12-Aug-2024

678,000 Newday Funding Master Issuer Plc - Series 2021-2
'2021-2X C' FRN 1.696% 15-Jul-2029
826,000 Newday Partnership Funding 2020-1 Plc '2020-1X
B'FRN 2.300% 15-Nov-2028
3,164,000 Prudential Plc 'EMTN' FRN 2.950% 03-Nov-2033
2,584,000 RAC Bond Co Plc 'EMTN' 4.870% 06-May-2026
114,808 Ribbon Finance 2018 Plc '2018-1 D' FRN 1.961%
20-Apr-2028
756,000 Ripon Mortgages Plc FRN 1.614% 20-Aug-2056
925,000 Ripon Mortgages Plc FRN 1.614% 20-Aug-2056
378,000 Salus European Loan Conduit NO 33 DAC FRN
2.804% 23-Jan-2029

1,753,000 Stratton Mortgage Funding 2019-1 Plc '2019-1D"
FRN 2.550% 25-May-2051
2,042,593 Towd Point Mortgage Funding 2019-Auburn 13 Plc
'2019-A13X A1' FRN 0.950% 20-Jul-2045
642,997 Tower Bridge Funding 2021-2 PLC '2021-2C' FRN
1.550% 20-Nov-2063
2,743,000 United Kingdom Gilt 0.375% 22-Oct-2030
643,000 United Kingdom Gilt 1.250% 22-Oct-2041
2,048,000 Utmost Group Plc 4.000% 15-Dec-2031
2,169,000 Virgin Media Secured Finance Plc 'REGS' 4.250%
15-Jan-2030

United States of America - 183,035,456
(31 December 2020: 358,029,952)
1,605,000 7-Eleven Inc'144A" 1.800% 10-Feb-2031
200,000 7-Eleven Inc'REGS' 1.800% 10-Feb-2031
200,000 AbbVie Inc 4.050% 21-Nov-2039
2,522,000 American International Group Inc 3.750%
10-Jul-2025
59,000 Analog Devices Inc 2.950% 01-Oct-2051
2,122,000 AT&T Inc 3.300% 01-Feb-2052
200,000 AT&T Inc 3.500% 01-Jun-2041
1,329,000 AT&T Inc 4.500% 09-Mar-2048
200,000 Avangrid Inc 3.800% 01-Jun-2029
3,900,000 Bank of America Corp FRN 2.299% 21-Jul-2032
3,630,000 Bank of America Corp 'MTN' FRN 2.496%
13-Feb-2031
300,000 Bank of America Corp "MTN' FRN 4.271%
23-Jul-2029
1,995,000 Boeing Co/The 4.875% 01-May-2025
2,387,000 Charter Communications Operating LLC / Charter
Communications Operating Capital 3.700%
01-Apr-2051
4,400,000 Chubb INA Holdings Inc 0.300% 15-Dec-2024
2,010,000 Cigna Corp 3.400% 15-Mar-2051
100,000 Citigroup Inc FRN 5.316% 26-Mar-2041
100,000 Commonwealth Edison Co 4.000% 01-Mar-2049
2,887,000 Consolidated Edison Co of New York Inc 3.950%
01-Apr-2050
100,000 Crown Castle International Corp 3.250%
15-Jan-2051
3,927,000 Danaher Corp 1.700% 30-Mar-2024
293,000 Dell International LLC / EMC Corp 8.350%
15-Jul-2046
942,000 Dell International LLC / EMC Corp '144A' 3.375%
15-Dec-2041
2,825,000 Digital Euro Finco LLC 1125% 09-Apr-2028
4,000,000 Duke Energy Corp 3.400% 15-Jun-2029
779,000 Eli Lilly & Co 1.375% 14-Sep-2061

2,893,983
470,574
3,826,025

3,071,045
1,529,611

4,666,303
2,347,412

209,735
196,849
917153

1123,570

3,139,827
3,792,981
153,320

1,024,340
1,253,406
511,267

2,375,715
2,769,606
876,341

3,545,195

878,775
2,771,961
2,915,917

183,035,456
1,522,236
189,687
230,996
2,701,893

60,992
2,092151
206,551
1,558,501
217,849
3,843,191
3,646,734

334,963

2,185,237
2,322,327

5,044,952
2014712
132,739
119,413
3,319,144

98,927

4,646,233
489,493

936,427

3,266,842
4,250,267
811,631

on

0.86

0.69
0.35

1.05
0.53

0.05
0.04
0.21

07
0.86
0.03

0.23
0.28
012

0.80
0.20
0.63
0.66

41.32
0.34
0.04
0.05
061

0.01
0.47
0.05
0.35
0.05
0.87
0.82

0.08

0.49
0.53

114
0.48
0.03
0.03
075

1.05
01

074
0.96
018
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United States of America cont'd.
1,829,000 Energy Transfer LP 6.250% 15-Apr-2049
4,900,000 Entergy Corp 2.800% 15-Jun-2030
300,000 Eversource Energy 2.550% 15-Mar-2031
4,500,000 Exelon Corp 4.050% 15-Apr-2030
3,437,000 FedEx Corp 4.250% 15-May-2030
4,005,000 Fidelity National Information Services Inc 1.100%
15-Jul-2024
1,282,000 FirstEnergy Transmission LLC '144A' 4.550%
01-Apr-2049
480,000 FirstEnergy Transmission LLC '144A" 5.450%
15-Jul-2044
100,000 General Motors Co 5.950% 01-Apr-2049
4,828,000 Goldman Sachs Group Inc/The 'EMTN' 0.750%
23-Mar-2032
5,482,000 JPMorgan Chase & Co FRN 2.522% 22-Apr-2031
300,000 JPMorgan Chase & Co FRN 3.702% 06-May-2030
3,107,000 Kraft Heinz Foods Co 4.125% 01-Jul-2027
3,132,000 Kyndryl Holdings Inc '144A’ 3150% 15-0ct-2031
17,000 Lowe's Cos Inc 1.700% 15-Sep-2028
15,000 Lowe's Cos Inc 2.800% 15-Sep-2041
150,000 Lowe's Cos Inc 3.650% 05-Apr-2029
2,252,000 Marathon Petroleum Corp 5.125% 15-Dec-2026
4,400,000 McDonald's Corp 'GMTN' 0.625% 29-Jan-2024
100,000 McDonald's Corp "MTN' 4.200% 01-Apr-2050
1,856,000 Meritage Homes Corp "144A’ 3.875% 15-Apr-2029
4,375,000 Morgan Stanley FRN 1.102% 29-Apr-2033
300,000 Morgan Stanley FRN 3.591% 22-Jul-2028

1,724,000 MPT Operating Partnership LP/ MPT Finance Corp
2.500% 24-Mar-2026
465,000 MPT Operating Partnership LP/ MPT Finance Corp
3.692% 05-Jun-2028
100,000 Oncor Electric Delivery Co LLC 3.700%
15-May-2050
1,042,000 ONEOK Inc 7.150% 15-Jan-2051
2,957,000 Oracle Corp 3.600% 01-Apr-2050
1,897,000 Phillips 66 3.300% 15-Mar-2052
3,753,000 Prudential Financial Inc FRN 5.625% 15-Jun-2043
220,000 Schlumberger Holdings Corp '144A' 3.900%
17-May-2028
2,851,000 Southern Co/The FRN 1.875% 15-Sep-2081
1,378,000 Stellantis Finance US Inc '144A" 2.691%
15-Sep-2031
245,000 Stryker Corp 2.625% 30-Nov-2030

1,951,000 Targa Resources Partners LP/ Targa Resources
Partners Finance Corp '144A' 4.000% 15-Jan-2032
1,185,000 Thermo Fisher Scientific Inc 0.750% 12-Sep-2024
2,100,000 Travelers Cos Inc/The 3.050% 08-Jun-2051
786,600 United States Treasury Note/Bond 0.125%
30-Jun-2022
385100 United States Treasury Note/Bond 0.125%
30-Nov-2022
3,502,000 United States Treasury Note/Bond 0.250%
31-May-2025
2,505,400 United States Treasury Note/Bond 0.375%
30-Nov-2025
27,810,000 United States Treasury Note/Bond 0.750%
31-May-2026
8,032,400 United States Treasury Note/Bond 1125%
15-May-2040
3,075,200 United States Treasury Note/Bond 2.750%
15-Feb-2028~
5,900,000 Verizon Communications Inc 2.550% 21-Mar-2031
200,000 Verizon C: ications Inc 3.400% 22-M 1
1,591,000 WP Carey Inc 2.450% 01-Feb-2032
950,000 WPC Eurobond BV 0.950% 01-Jun-2030
1,383,000 WPC Eurobond BV 1.350% 15-Apr-2028

itftEE

2,400,948
4,997,435

301,608
5,009,843
3,916,182
4,665,806

1,472,099
608,782

137,632
5,318,782

5,552,475
328,459
4,622,801
3,044,835
16,686
14712
164,740
2,566,024
5,089,915
121,799
1,951,463
4,988,942
323,887
2,329,730

659,059
115,845
1,511,630
2,911,357
1,805,806
3,906,201
238,012

3,153,359
1,358,148

321133
2,042170

1,376,100
2,208,278
786,312
384,245
3,408,157
2,431,217
27,257,059
7,065,061
3,326,982

5,965,249

210,341
1,565,788
1,048,695
1,599,679

431,881,052

0.54
113
0.07
113
0.88
1.05

0.03
1.20

125
0.07
1.04
0.69
0.00
0.00
0.04
0.58
115
0.03
0.44
113
0.07
0.53

0.34
0.66
0.43
0.88
0.05

on
031

0.07
0.46

031
0.50
018

1.35
0.05
0.35
0.24
0.36

97.50
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