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202251 A=XK 25, 844 0.4 22,751 0.3 98.1 11.5
2AX 25, 264 A1.8 22,454 AT 1 95.9 17.3
3AX 26, 180 1.7 23,024 1.5 94.5 15.8
4 AX 26, 301 2.2 23, 267 2.5 99.9 13.8
5 X 26, 123 1.5 23,157 2.0 96. 4 18.6
(HA =x)
20225 6 A15H 25,913 0.7 23,198 2.2 97.8 16.6
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X BH B B % #® 10F 24,726 26,370 2, 605 2, 600
X B B & %£ ¥ 2% 12, 806 12,022 12,079 12,293
a4 X B B & %£ WY 20F 1,772 1,196 3,215 3,264
X B B & %£ ¥ 30F 9,474 9,818 1,457 1,449
X B B & %£ ¥ 5% 13, 658 13, 305 10,210 10, 842
h F+ ¥ E FE % B 10F 11,628 13,724 585 577
T—R+SUTEEBEEY 105 7,959 9,344 97 97
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X B B B %£ B 10F 606 604 12, 366 14, 381
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WIELGFEEHRMR (202146 A16BA 5202246 A15AF T)

NiEE
El #
8 & 5 it
# i) & i) # L] * i)

FA A
US TREASURY N/B 2.375% 49/11/15 1,368,412 | US TREASURY N/B 2.375% 49/11/15 1,367,989
FNCL 2% TBA Nov' 21 51/11/1 1,024,082 | US TREASURY N/B 0.125% 22/12/31 1,345, 150
US TREASURY N/B 0. 875% 26/6/30 972,831 | FNCL 2% TBA Nov' 21 51/11/1 1,030, 720
FR RA7388 4% 52/5/1 966, 666 | US TREASURY N/B 0.875% 26/6/30 972, 459
US TREASURY N/B 0.625% 26/7/31 963,861 |US TREASURY N/B 0.625% 26/7/31 963, 732
US TREASURY N/B 1% 28/7/31 941,720 | US TREASURY N/B 1% 28/7/31 947, 399
FNCL 2.5% TBA Sep’ 21 51/9/1 927,081 | FNCL 2.5% TBA Sep’ 21 51/9/1 925,317
US TREASURY N/B 2.75% 27/4/30 917,280 | US TREASURY N/B 2.75% 27/4/30 912,137
US TREASURY N/B 2.875% 29/4/30 908,400 |US TREASURY N/B 2.875% 29/4/30 910, 895
FNCL 2% TBA Oct’ 21 51/10/1 907,272 | FNCL 2% TBA Oct'21 51/10/1 907, 590

(B @HTZE LS, @BAF2EIEER TR XA, )
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WEAAZEDOBREMA (20224 6 H158RE)
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A EZFEENEFET
NE (NERE) A&

= HA x

K % B fi F L |556Bk | B & B @ 7 8 A Ik =
RIS T Y IES LY LY by e I PR VIR 2T
> 2 Uy 3 Fk L FREL FHA % % % % %
153, 662 144,323 19, 485, 083 59.3 1.8 497 8.3 1.4

7 5| THIAFL|  FATARR
3,750 3,745 390, 263 1.2 - 1.2 - -

X = o o| FAETasy| FAFaAy
12, 806 13, 404 88, 007 0.3 - 0.3 - -

pu — A Fa1—n0 Fa1—n0
F 1 v 3174 2,784 392,012 12 0.4 0.9 0.3 -
1 % J 7 8,520 7. 245 1,020,107 3.1 - 19 0.4 0.8
> 5 U X 5, 954 5. 595 787,782 2.4 0.3 2.3 0.1 -
F 5 © 5 6, 240 5, 248 738,022 2.3 — 17 0.5 -
2 R 4 > 4,576 4,454 627, 183 19 0.1 0.7 1 0.1
N 2. 450 2. 715 382, 277 12 - 11 0.1 -
F—RFU7 760 651 91, 692 0.3 — 0.1 0.2 -
NoEoTING 3,290 2,844 200, 445 12 - 0.8 0.2 0.2
S5 F 1115 832 117, 433 0.4 - 0.4 - -
EEPIS 3, 350 3,109 437, 885 13 0.3 0.6 0.7 -
RILEF AN 930 887 124. 920 0.4 - 0.4 - -
z o M 10, 405 9, 466 1,332, 821 41 0.1 14 2.6 -

Y = U = FERF FERSF
13,937 13, 690 2,220, 764 6.8 0.6 3.8 2.0 0.9

. Frov—990—2 |FFo¥—90—2
TV —7 1,520 2,023 38, 311 0.1 - 0.1 - -

T L= 7 FIL=T7 vk b [FRL=VTYUEY b
2. 860 2,632 80, 398 0.2 - 0.2 - -

A 4 FRAIN—Y FRAIN—Y
30, 800 32, 444 124, 909 0.4 - 0.4 - -

T s . o FAUTRLTNET FAUFRLTLET
A2 B2 71 4180, 000 13,973, 692 128, 557 0.4 - 0.4 - -

@ = FEERV+ FEEV+ Y
5,734,610 5,001, 851 532, 607 1.6 - 1.6 - -

FA TS a7 ARR FA 7Y a7 ARR
RFEATZ2T 125010 128,077 2,563, 388 7.8 - 2.8 5.0 -
& z — — 32,105, 777 978 3.6 72.8 215 35

(E1) MEMFESENL, WIRORHH 2 D25 [E OXFEERE TG OMEIC LY, ABBRKE LD TT,

(E2) MALFRIT, MEEREICE S 2RO S,
(E3) Zoficid, =—rZMELAOEIZET D RITEPFITT 22— nBOAMER G ENET,
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B {EAS#MWET
SE NEE) AE

El # *x
Lid < # L] £ Bl i il -
] £ | B @ £ # N EE S E | REEESE % & £ A A

(ZAYAH) % FREL FREL FA

EfREES ABU DHABI GOVT I 4.125% 4.125 410 377 50, 953 204771011
HUNGARY 5. 25% 5.25 260 252 34,117 2029/ 6./16
HUNGARY 5. 5% 5.5 200 189 25, 600 20346 /16
INDONESIA REP 3. 85% 3.85 280 273 36, 876 202777 /18
INDONESIA REP 4.125% 4.125 1,220 1,212 163, 713 202571715
INDONESIA REP 5.125% 5.125 240 225 30, 380 204571 /15
INDONESIA REP 5. 25% 5.25 200 192 26,011 204271 /17
INDONESIA REP 6. 75% 6.75 450 507 68, 507 2044, 1 /15
REPUBLIC OF PERU 3.23% 3.23 40 23 3,229 212177 /28
ROMANIA 3% 3.0 480 422 57, 060 20277 2 /21
ROMANIA 6. 125% 6.125 200 183 24,779 20441 /22
SAUDI INTL BOND 3. 25% 3.25 200 186 25,111 2030710722
SAUDI INTL BOND 4.5% 4.5 200 182 24, 639 20607 4 /22
SINK REP URUGUAY 4. 375% 4.375 100 99 13, 482 203171723
STATE OF ISRAEL 3.8% 3.8 430 355 47,941 206075713
STATE OF QATAR 5.103% 5.103 230 239 32,333 20487 4 /23
UNITED MEXICAN 3.75% 3.75 200 121 16, 450 20717 4 /19
UNITED MEXICAN 3.771% 3.1 210 130 17, 645 206175724
UNITED MEXICAN 4.75% 4.75 200 187 25, 341 20327 4 21

A MBS CALIFORNIA ST 7.625% 7.625 3,000 3,952 533, 620 20403 /1
ILLINOIS ST 6.725% SINK 6.725 2,800 2,917 393, 834 203574 /1

&% (R C £FE) | AFRICAN EXPORT 2.634% 2.634 200 179 24,166 20265 /11
AFRICAN EXPORT 3. 798% 3.798 200 17 23,149 203175 717
CAS 2021-R01 1M2 2.13446 151 144 19, 505 2041710725
CAS 2021-R03 1M2 2. 23446 133 123 16,612 2041712725
FG A46278 5.0 43 44 5,967 203577 /1
FG A61440 5.0 5 5 732 203772 /1
FG A83883 5.0 12 12 1,706 20341171
FG A85726 5.0 57 59 8,017 203974 /1
FG A87812 5.0 62 64 8,742 203978 /1
FG C01492 5.0 44 45 6, 109 2033721
FG G08341 5.0 75 7 10, 428 203974 /1
FGLMC GO1981 5.0 2 2 333 2035712/ 1
FGTW €90766 5.5 0.171 0.175 23 202371271
FGTW D96866 5.5 4 4 670 202571171
FHR 1725 D 7.0 49 50 6, 848 20247 4 /15
FHR 2338 ZC 6.5 144 152 20, 580 203177 /15
FHR 2343 ZU 6.5 259 272 36, 768 203178 .15
FHR 2755 ZA 5.0 275 282 38,193 20342 715
FHR 3001 PD 4.5 193 194 26, 301 202577 /15
FN 934943 4.5 5 5 710 203979 /1
FN AA4666 4.5 4 4 562 203951
FN AA7452 4.5 5 5 755 203951
FN AA8266 4.5 9 9 1,252 20396 .1
FN AC1579 4.5 34 35 4,745 203978 1
FN AE0378 5.5 0.032 0.033 4 202551
FN A18842 4.5 21 21 2,917 204178 /1
FN AL9105 4.5 142 143 19, 382 20467107 1
FN A02310 3.0 24 22 3,074 20427121
FN AP8670 3.0 7 6 940 204371 /1
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i X | @B @ & & N EE 2B | RERESE “EF AAB
% FREL Fk L FA
FN AQ0667 3.0 11 10 1,477 20421171
FN AQ2101 3.0 12 1 1,57 20421271
FN AQ2895 3.0 34 31 4,295 20421271
FN AQ4055 3.0 74 69 9, 357 20437471
FN AQ5701 3.0 15 14 1,942 20437171
FN AQ6570 3.0 14 13 1,869 20437171
FN AQ7146 3.0 65 60 8,159 20837171
FN AQ7310 3.0 48 44 6,036 20437171
FN AQ7988 3.0 13 12 1,732 20437171
FN AQ8330 3.0 34 32 4,333 204271271
FN AQ8656 3.0 46 42 5771 20421271
FN AQ9120 3.0 14 13 1,769 20421271
FN AQ9317 3.0 130 121 16, 401 20437171
FN AQ9691 3.0 37 35 4,764 20437171
FN AQ9855 3.0 13 12 1,650 20437171
FN AR1389 3.0 24 22 3,074 20437171
FN AR2041 3.0 20 19 2,580 20437171
FN AR3419 3.0 10 9 1,256 20437171
FN AR3468 3.0 13 12 1,644 20437171
FN AR3489 3.0 13 12 1,731 20437171
FN AR3942 3.0 18 16 2,292 2043371
FN AR6313 3.0 34 31 4,300 204374 /1
FN AR9653 3.0 48 45 6,113 204374 /1
FN AT0654 3.0 165 153 20,739 204374 /1
FN AT1751 3.0 136 126 17,130 20437471
FN AY3890 4.5 8 8 1,134 204671 .71
FN BM3280 4.5 574 577 78,023 20471171
FN BM5538 5.0 3N 379 51,211 204871171
FN CA2364 4.5 325 328 44, 352 204879 .71
FN CB3750 4.5 5,184 5119 691,195 2052761
FN FM8691 2.5 947 828 111,874 20517971
FN MA4492 2.0 4,848 4,056 547, 651 205171271
FNCL AC2861 4.5 1 1 1,606 203978 .71
FNCT 254453 7.0 0. 009 0. 009 1 202277 /1
FNR 1998-59 7 6.5 32 33 4,549 2028710725
FNR 2005-45 BE 4.5 261 262 35,471 202576 .725
FNR 2012-111 B 7.0 52 57 1.17 2042710725
FNR 2012-153 B 7.0 199 216 29, 240 204277 725
FR RA5801 2.5 933 816 110, 238 20517971
FR RA7388 4.0 7,429 7,241 977,700 2052571
FR SD7531 3.0 1,427 1,309 176, 816 205071271
FREDDIE MAC 6. 75% 6.75 4,920 5,985 808, 049 203173715
G2 81179 1.75 354 352 47,599 2034712720
G2 MA2522 4.0 170 169 22,884 20457 1.720
G2 MA2962 4.0 829 823 111,167 204577 720
G2 MA3174 4.0 82 82 11,094 2045.710.720
G2 MA3377 4.0 135 134 18,108 2046.71.720
G2 MA3597 3.5 2,441 2,346 316, 764 204674 .720
G2 MA5138 4.5 127 128 17,320 204874 .720
G2 MA5193 4.5 285 288 38, 908 2048.75.720
G2 MA5400 5.0 79 80 10, 903 2048.78.720
G2 MA5467 4.5 122 123 16, 675 2048.79.720
G2 MA5468 5.0 134 137 18,574 2048.9.720
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G2 MA5530 5.0 433 442 59, 803 2048.710.720
G2 MA5597 5.0 365 373 50, 382 2048.711.720
G2 MA5652 4.5 409 412 55, 691 2048.712.720
G2 MA5653 5.0 209 214 28,939 2048.712.720
G2 MAST11 4.5 1,062 1,068 142, 954 204971720
G2 MA5712 5.0 464 473 63, 985 20497 1.720
G2 MA5817 4.0 181 177 24,014 20497 3.720
G2 MA5818 4.5 138 139 18,768 2049.73.720
G2 MA5819 5.0 235 240 32,444 20497 3.720
G2 MA6221 4.5 255 256 34, 666 2049.710.720
G2 MA6544 4.5 253 254 34,388 20507 3.720
G2 MA7534 2.5 919 821 110, 860 2051.78.720
G2 MA7649 2.5 2,850 2,543 343, 364 2051710720
G2 MA7650 3.0 1,851 1,704 230,134 2051710720
G2 MA8046 4.5 4,090 4,094 552,763 205275720
G2AR 80031 2.625 6 6 913 202771720
G2AR 80032 2.625 4 4 617 202771720
G2AR 80044 2.625 3 3 532 202772720
G2AR 80059 1.875 17 17 2,411 202774 ./20
G2AR 80060 1.875 19 19 2,693 202774 ./20
G2AR 80070 1.875 3 3 534 20277 5.720
G2AR 80082 1.875 6 6 822 202776.720
G2AR 80133 1.75 2 1 268 202711720
G2AR 80141 1.75 6 6 813 202712720
G2AR 80154 2.625 13 13 1,854 20287 1.720
G2AR 80168 2.625 4 4 601 202872720
G2AR 80178 2.625 4 4 598 202873720
G2AR 80296 1.625 22 22 3,029 202977 .20
G2AR 80309 1.625 9 9 1,255 2029.78.720
G2AR 80317 1.625 2 2 336 2029.79.720
G2AR 80329 1.75 7 1 1,017 2029.710.720
G2AR 80331 1.75 4 4 660 2029.710.720
G2AR 80344 1.75 6 6 866 2029711720
G2AR 80346 1.75 10 10 1,421 2029.711.720
G2AR 80354 1.75 2 2 364 2029712720
G2AR 80356 1.75 0.521 0.51 68 2029712720
G2AR 80364 2.625 5 5 678 20307 1.720
G2AR 80376 2.625 1 1 190 20307 2.720
G2AR 80385 2.625 12 12 1,674 20307 3.720
G2AR 80393 1.875 2 2 382 20307 4.720
G2AR 80395 1.875 10 10 1,424 203074 .720
G2AR 80406 1.875 1 1 234 2030.75.720
G2AR 80408 1.875 20 20 2,721 203075.720
G2AR 80409 2.0 18 18 2,531 2030.75.720
G2AR 80413 1.875 5 5 681 20307 6.720
G2AR 80428 2.0 30 30 4,055 203077 .720
G2AR 80455 2.0 1 7 1,023 2030.79.720
G2AR 80460 1.75 1 1 1,520 2030.10.720
G2AR 8218 1.875 1 1 258 2023.76.720
G2AR 8228 1.625 1 1 151 202377 720
G2AR 8259 1.625 1 1 160 2023.78.720
G2AR 8280 1.625 3 2 404 2023.79.720
G2AR 8395 2.625 1 1 175 2024, 3.720
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G2AR 8399 1.875 8 8 1,130 20247 4 720
G2AR 8408 1.875 4 4 558 202474 720
G2AR 8421 1.875 1 1 240 20245.720
G2AR 8445 1.875 3 3 507 20246 .720
G2AR 8447 1.875 8 8 1,163 202476.720
G2AR 8449 2.0 2 2 350 20246 .720
G2AR 8456 1.625 3 3 527 202477 /20
G2AR 8466 2.0 5 5 687 202477 720
G2AR 8482 1.625 8 8 1,108 20248 .720
G2AR 8484 2.0 4 4 625 202478 720
G2AR 8502 1.625 1 1 202 20249.720
G2AR 8503 1.625 2 2 346 202479.720
G2AR 8547 2.0 5 5 701 202411720
G2AR 8565 2.0 1 1 263 202412720
G2AR 8567 2.5 4 4 638 202412720
G2AR 8580 2.625 3 3 498 202571720
G2AR 8595 2.625 2 2 315 202572720
G2AR 8631 2.0 8 8 1,189 202575720
G2AR 8663 2.0 9 9 1,308 202577720
G2AR 8815 2.625 4 4 572 202672720
G2AR 8913 1.625 0.213 0.212 28 202677 .20
GOAL 2010-1 A 2.22386 450 449 60, 635 204878 725
HEF 2014-1 A 2.57386 663 663 89, 521 20345725
10 FNR 2004-47 EI - 59 0.186 25 20346725
10 FNR 2004-62 DI - 21 0. 062 8 203377 .25
KOREA DEV BANK 2% 2.0 200 189 25,624 202572 724
KWFSL 2010-1 A 2.47386 381 377 50, 989 204272 725
PHEAA 2016-1A A 2.15571 1,114 1,114 150, 480 206579 .725
SBSN INDO II1 4.7% 4.7 210 205 27,749 20327676
SLMA 2005-5 A4 1.324 843 834 112, 602 2028710725
STACR 2017-DNA2 M2 4.455T1 290 297 40,110 2029710725
STACR 2021-DNA5 M2 2.23446 17 114 15,479 20341725
STACR 2022-DNA1 M1A 1.58446 300 291 39, 338 204271725
STACR 2022-DNA3 M1A 2.58446 110 110 14, 881 20427 4 /25

LEES (BUREEAES) | 3650R 2021-PF1 AS 2.778 350 283 38,223 2054711715
ABN AMRO BANK NV VAR 1.542 600 521 70, 375 202776716
ABU DHABI CRUDE 4. 6% 4.6 550 516 69, 767 20477117 2
AERCAP IRELAND 3% 3.0 275 228 30, 822 2028.710.729
AERCAP IRELAND 3. 3% 3.3 175 139 18, 805 20327 1.730
AIR LEASE CORP 2.875% 2.875 600 546 73, 806 20267 1.715
ALLIANZ SE VAR 3.2 200 153 20,712 -
AMAZON. COM ING 3. 1% 3.1 475 361 48,765 205175712
ANHEUSER-BUSCH 1 4. 6% 4.6 600 530 71, 658 204874 715
AT&T INC 3. 65% 3.65 550 414 55, 942 20517671
AT&T INC 4. 35% 4.35 100 84 11,372 20456 715
AT&T INC 4.5% 4.5 350 305 41,228 2048379
AUST & NZ BANKING VAR 2.95 400 372 50, 286 203077 722
AUTONATION INC 1.95% 1.95 75 61 8,262 202878 .71
AVIATION CAPITAL 1.95% 1.95 225 195 26, 335 20267 1.730
AVOLON HOLDINGS 3.95% 3.95 250 240 32,473 2024771
BAFG 2006-1 1A1 2.236862 250 240 32,415 2036712720
BAIDU INC 3.425% 3.425 200 178 24,089 20307477
BANCO SANTANDER 2. 706% 2.706 400 385 52,105 20246 .21
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BANCO SANTANDER 2. 749% 2.749 200 156 21,095 20301273
BANK 2017-BNK4 C 4.372 400 361 48,775 205075715
BANK 2017-BNK6 A4 3.254 450 420 56, 788 206077 715
BANK 2018-BN14 D 3.0 150 108 14,713 206079 .715
BANK 2018-BN15 D 3.0 130 93 12,625 2061711715
BANK 2019-BN19 D 3.0 100 70 9,508 2061.78.715
BANK 2021-BN32 A5 2.643 650 562 74, 558 205474 /15
BANK OF AMERICA 3.5% 3.5 225 216 29, 269 202674719
BANK OF AMERICA CORP VAR 2.972 785 653 88, 252 20337274
BANK OF AMERICA CORP VAR 4.571 400 380 51, 360 203374721
BARCLAYS PLC VAR 2.279 475 416 56, 249 2027711724
BECTON DICKINSON 3. 7% 3.7 300 286 38, 684 20277676
BMARK 2018-B6 D 3.259514 200 152 20, 604 2051710710
BMARK 2021-B23 AS 2.274 1,150 913 123,327 20542 715
BMARK 2021-B23 C 2.563 430 321 43, 367 20542 715
BNP PARIBAS 3. 375% 3.375 525 507 68, 549 20257179
BNP PARIBAS VAR 2.219 250 229 30, 957 20267679
BNP PARIBAS VAR 1.323 275 239 32,387 202771713
BOEING CO 3.25% 3.25 125 91 12,390 20357271
BOEING CO 3. 375% 3.375 125 80 10,903 204676 .15
BOEING CO 3.625% 3.625 50 33 4,517 2048731
BOEING GO 3. 85% 3.85 45 31 4,200 204871171
BOEING CO 5. 15% 5.15 225 212 28, 626 2030571
BOEING GO 5. 805% 5. 805 40 36 4,939 2050571
BP CAP MKT AMERICA 3.79% 3.79 200 200 27,050 202426
BP CAPITAL MARKE 3.814% 3.814 150 150 20,31 20242 710
BPCE SA VAR 1. 652 475 420 56, 834 202671076
BRISTOL-MYERS 2. 95% 2.95 325 287 38,793 20323715
BROADCOM INC 3.137% 3.137 1,351 1,007 135, 992 2035711715
BROADCOM INC 3. 469% 3.469 450 357 48,225 20344 /15
BROADCOM ING 4. 15% 4.15 225 198 26,772 203274 /15
BURLINGTON NORTH 4. 45% 4.45 92 86 11,624 205371715
BX 2021-ARIA C 2.521 450 424 57,310 2036710715
CEDF 2016-5A A1R 2.14429 6, 000 5,890 795, 216 203177 711
GFCRE 2016-C6 D 4.334106 150 120 16,219 2049711710
CGCMT 2016-GC36 C 4.907711 200 179 24,213 204972710
CGCMT 2017-P7 D 3.25 100 n 9,718 20507 4.714
CGCMT 2017-P8 D 3.0 200 152 20, 637 205079 .715
CHARTER COMM OPT 4.908 965 957 129, 280 202577 723
GHARTER COMM OPT LL 4.8% 4.8 350 273 36, 893 205073 .71
CITIGROUP ING VAR 3.106 600 571 71,138 20267478
CITIGROUP INC VAR 3. 668 300 278 37,559 202877 /24
GITIGROUP ING VAR 3.785 645 567 76, 685 203373 11
CITIGROUP ING VAR 4.91 250 240 32,514 2033.75.724
CITRIX SYSTEMS INC 3.3% 3.3 350 334 45,120 20307371
CK HUTCH INTNTL 21 2.5% 2.5 200 166 22,543 203174 .15
CMS ENERGY CORP VAR 3.75 250 195 26, 457 205071271
COMMONWEALTH BANK VAR 3.61 300 262 35, 405 203479712
COREBRIDGE FIN 3. 9% 3.9 475 422 57,034 2032745
COSTAR GROUP INC 2. 8% 2.8 325 268 36, 215 203077 715
CREDIT AGRICOLE LDN VAR 1.907 250 221 30, 677 2026.76.716
CREDIT AGRICOLE SA VAR 1.247 550 478 64, 660 202771726
CREDIT SUISSE GROUP VAR 3.091 475 376 50, 824 20325 .14
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CRNPT 2020-9A AR 2.22843 1,400 1,363 184,112 20347 /14
CSAIL 2021-C20 A3 2.8048 500 424 57, 367 205473 715
GSL FINANCE PLC 4. 25% 4.25 325 307 41,545 203274721
CSMC 2021-NQM8 A1 1.841 99 88 11,891 2066.10.725
CWHEL 2006-HW 2A1A 1.02471 704 662 89, 504 2036711715
DANSKE BANK A/S VAR 4.298 525 491 66, 293 202874 .71
DELL INT LLC / EMC 5.3% 5.3 150 145 19,700 202971071
DELL INT LLC / EMC 6.02% 6.02 400 410 55, 359 202676 .715
DELL INT LLC / EMC 6.2% 6.2 25 25 3,433 203077 715
DEUTSCHE BANK NY 0.962% 0.962 475 454 61,303 202371178
DEUTSCHE BANK NY VAR 2.222 300 289 39, 056 202479718
DEUTSCHE BANK NY VAR 2.129 150 131 17,815 2026711724
DEUTSCHE BANK NY VAR 3.742 325 241 32,594 2033177
DIAMONDBACK ENERGY 3. 5% 3.5 325 295 39, 845 202971271
DOLP 2021-NYC A 2.956 750 633 85,514 204175710
DOWDUPONT ING 4. 493% 4.493 450 449 60, 681 2025711715
ENEL FIN INTL NV 2.875% 2.875 350 232 31,395 204177 712
ENERGY TRANSFER OP 5. 25% 5.25 150 147 19,948 202974 /15
EXPEDIA GROUP INC 3.25% 3.25 600 494 66, 731 203072 715
GALAXY PIPELINE 2.16% 2.16 192 162 21, 891 2034, 3 731
GENERAL ELECTRIC 6. 75% 6.75 200 218 29,535 203273715
GENERAL MOTORS FINL 1.5% 1.5 750 642 86, 733 202676710
GENERAL MOTORS FINL 4.3% 4.3 275 249 33, 627 20294 ./6
GENERAL MOTORS FINL 5% 5.0 300 291 39, 354 20277479
GLENCORE FDG LLC 1.625% 1.625 300 264 35,674 20264721
GLENCORE FUNDING 4. 125% 4.125 200 198 26,784 20243 712
GLENCORE FUNDING 4. 875% 4.875 200 192 25,983 202973 712
GMACM 2007-HE3 2A1 7.0 55 54 7,341 203779.725
GSK CONSUMER 3. 625% 3.625 450 404 54,591 203273724
HALLIBURTON GO 2.92% 2.92 350 306 41,315 2030371
HCA INC 3. 375% 3.375 125 108 14,714 202973715
HP ENTERPRISE GO 6. 35% 6.35 100 100 13,585 2045710715
HP INC 4% 4.0 700 640 86, 481 202974 /15
HSBC HOLDINGS PLC 4.95% 4.95 200 193 26,073 2030 3.731
HSBC HOLDINGS PLC VAR 3.803 1,450 1,425 192, 465 202573 /11
HSBC HOLDINGS PLC VAR 4.762 350 317 42,844 2033.73.729
HUARONG FINANCE 5. 5% 5.5 210 206 27,855 202571716
HYUNDAI CAP AMER 1. 65% 1.65 1,175 1,020 137,790 202679 7117
ICG 2017-1A ARR 2.40814 800 173 104, 411 20347 728
IMM 2004-8 1A 1.72571 23 23 3,124 2034,710.725
ING GROEP NV VAR 6.75 350 344 46, 494 -

INTERNATIONAL FL 1.23% 1.23 250 222 29, 987 202571071
INTERNATIONAL FL 1.832% 1.832 100 84 11,435 2027710715
JPMDB 2017-C7 D 3.0 100 13 9,988 2050.710.715
JPMNMT 2021-6 A3 2.5 432 355 47,984 2051710725
JPMMT 2021-LTV2 A1 2.5195 576 484 65, 371 205275 .725
JPMORGAN CHASE & CO VAR 2.956 350 295 39, 935 203175713
JPMORGAN CHASE & GO VAR 2.963 475 397 53, 633 20337 1.725
KOMATSU FINANCE 2.437% 2.431 500 498 67,313 20227911
LOWE" S COS INC 3. 75% 3.75 275 246 33,330 20327471
LOWE'S COS INC 4.25% 4.25 275 228 30, 906 205274 .71
LXS 2007-16N 2A2 2.70571 435 399 53, 909 204779725
MACQUARIE BANK LTD VAR 3.052 425 332 44, 843 2036 3.7 3
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MACQUARIE GROUP LTD VAR 1.34 200 173 23, 451 202771712
MACQUARIE GROUP LTD VAR 3.763 190 174 23, 549 2028.711.728
MAGALLANES INC 4. 054% 4.054 100 90 12,244 202973715
MAGALLANES INC 4.279% 4.279 400 350 47,384 203273715
MAGALLANES INC 5. 05% 5.05 358 300 40, 593 20423 715
MARRIOTT INTL 2. 85% 2.85 300 244 32,998 203174715
MARRIOTT INTL 4.65% 4.65 900 866 117,049 202871271
MEXICO CITY ARPT 3.875% 3.875 270 233 31,495 202874 .730
MEXICO CITY ARPT 5.5% 5.5 200 141 19,103 204777 731
MOODY' S CORPORATION 3. 1% 3.1 315 212 28, 638 2061711729
MORGAN STANLEY VAR 2.943 250 209 28, 265 203371721
MORGAN STANLEY VAR 2.484 350 264 35, 686 2036.79.716
MPLX LP 4.5% 4.5 200 175 23,7117 203874 715
MSBAM 2015-G23 D 4.143067 150 132 17,893 205077 /15
MSBAM 2015-C26 D 3.06 150 129 17,426 2048710715
NATIONWIDE BLDG SOCI VAR 3.96 250 228 30, 806 203077 718
NATWEST GROUP PLC VAR 1.642 350 303 41,030 202776 .14
NEWMONT CORP 2. 6% 2.6 175 141 19,125 203277 715
NOMURA HOLDINGS 2. 608% 2.608 250 197 26, 623 203177 714
NORINCHUKIN BANK 1.284% 1.284 450 394 53,221 202679722
NXP BV/NXP FDG/NXP 3. 25% 3.25 310 210 28, 465 2051711730
OCGIDENTAL PETE 5. 55% 5.55 100 98 13, 365 202673 .715
OCCIDENTAL PETE 6. 45% 6.45 150 153 20, 754 203679715
ONE GAS INC 1.1% 1.1 750 707 95, 485 20243 /11
PACCAR FINL CORP 0. 9% 0.9 325 302 40, 810 20241178
PACIFIC GAS & ELECT 2.5% 2.5 100 75 10,128 20317271
PACIFIC GAS & ELECT 3.3% 3.3 50 34 4,610 20408 71
PACIFIC GAS & ELECT 3.5% 3.5 100 65 8,817 205078 .71
PACIFIC GAS&ELECTRIC 3% 3.0 325 276 37,359 2028.76.715
PIONEER NATURAL 1.125% 1.125 15 66 8,916 202671715
PROG 2021-SFR11 A 2.283 197 167 22,632 203971 711
PROSUS NV 3.832% 3.832 280 178 24,148 2051728
PT PERTAMINA 2. 3% 2.3 200 159 21,469 20317279
QATAR PETROLEUM 2. 25% 2.25 200 169 22,884 203177 712
QATAR PETROLEUM 3. 125% 3.125 270 208 28,086 204177 712
QATAR PETROLEUM 3. 3% 3.3 250 188 25, 447 205177 712
REALTY INCOME 4. 625% 4.625 600 600 81,030 202571171
RELIANCE INDUSTR 3. 625% 3. 625 250 181 24, 445 205271712
SA GLOBAL SUKUK 2.694% 2.694 1,870 1,631 220, 278 203176 711
SABINE PASS LI1QU 5. 625% 5. 625 150 152 20, 559 2025731
SABINE PASS LIQU 5. 75% 5.75 550 560 75, 609 20245715
SANTANDER UK GRO VAR 1.532 500 444 59, 961 202678 721
SANTANDER UK GROUP VAR 1.089 750 698 94, 349 202573715
SASOL FINANCING INT 4.5% 4.5 250 248 33,583 2022711714
SHACK 2019-14A A1R 2.26271 3,250 3,149 425,168 203477720
SINK GALAXY PIPELI 2.94% 2.94 412 332 44,922 204079.730
SLG 2021-0VA A 2.5854 450 370 50, 077 204177 715
SNDPT 2014-1RA A 2.19429 1,600 1,568 211,793 203177718
SOCIETE GENERALE VAR 1.488 850 738 99, 686 2026712714
SOCIETE GENERALE VAR 6.221 350 329 44,503 203376715
SPIRIT REALTY LP 3. 4% 3.4 350 299 40,474 203071715
STANDARD CHARTERED PLC 1.456 725 631 85, 263 202771714
STANDARD CHARTERED VAR 1.214 200 187 25,332 20253723
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STEEL DYNAMICS 1. 65% 1.65 325 274 37,088 2027710715
SUNCOR ENERGY INC 3.1% 3.1 250 250 33,752 202276730
SUNOCO LOGISTICS PA 5. 3% 5.3 100 85 11,603 20444 /1
SYNGENTA FINANCE 4.892% 4.892 400 393 53,119 202574 /24
T-MOBILE USA INC 3% 3.0 550 398 53,711 204172715
T-MOBILE USA INC 3.75% 3.75 450 425 57,441 20277 4 /15
TARGET CORP 2. 95% 2.95 475 347 46, 853 205271715
TENCENT HOLDINGS 3. 595% 3.595 260 243 32,836 202871719
TORONTO DOM BANK 4. 456% 4.456 150 143 19,313 2032/6./8
TRYSL 2021-1A Al 2.38271 2,550 2,496 337,069 203277 /20
UBS GROUP FUND SWITZ VAR 7.0 600 595 80, 459 204971731
UNICREDIT SPA VAR 1.982 350 299 40,414 20217673
UNITEDHEALTH GRP 4. 2% 4.2 375 363 49,078 2032765715
VERIZON COMMUNICA 4.329% 4.329 595 576 71,791 202879 721
VERUS 2021-8 Al 1.824 90 81 11,007 2066711725
VMWARE INC 1. 8% 1.8 125 102 13,814 202878 /15
WASTE CONNECTIONS 3. 2% 3.2 175 151 20, 396 203276/ 1
WELF 2019-XA A1R 2.23271 1,500 1,463 197,618 203277 /20
WELLS FARGO & VAR 2.188 1,150 1,067 144,058 20267 4 30
WESTPAC BANKING CORP VAR 411 300 270 36,516 20347 /24
WEYERHAEUSER CO 3. 375% 3.375 125 106 14, 402 2033379
WEYERHAEUSER CO 4% 4.0 100 81 10,972 20527379
WFCM 2016-C37 D 3.189016 100 8 10, 623 2049712715
WFCM 2019-C53 B 3.514 600 526 71,015 2052710715
WFCM 2022-C62 A4 4.0 550 512 69, 135 205574 /15
WFMBS 2019-3 Al 3.5 25 24 3,289 204977 /25
WORKDAY INC 3. 8% 3.8 325 286 38, 654 203274 /1
ZURICH FINANCE VAR 3.0 600 485 65, 523 205174 /19
N &t — - — 19, 485, 083 -
(hF%) FhFEFEL FhrEEL
E RS CANADA-GOV' T 2. 75% 2.75 750 660 68, 833 20487127 1
HhF7 T 5 BRITISH COLUMBIA 4. 95% 4.95 1,900 2,001 208, 540 204076 /18
ONTARIO PROVINCE 4. 65% 4.65 400 406 42,307 2041762
QUEBEG PROVINCE 4. 25% 4.25 700 677 70, 582 204312/ 1
N it - - — 390, 263 -
TEDE) FAFYARY | FAFYIARY
EfREE% MEX BONOS DESARR 10% 10.0 11, 564 12,244 80, 390 2036.711.720
MEX BONOS DESARR 8. 5% 8.5 1,241 1,160 1,617 2038711718
o &t - - - 88, 007 -
(G E= R ) Fa—no Fa—no
EEMES ACRETAES) | ALLIANZ SE VAR 2.625 400 303 42,715 -
COMMERZBANK AG VAR 4.0 200 190 26, 800 203071275
COMMERZBANK AG VAR 1.375 400 325 45, 863 2031712729
DEUTSCHE BANK AG VAR 4.0 400 360 50, 745 203276724
EURO 39X A1 0.65 799 113 108, 925 205177728
VOLKSWAGEN LEAS 0. 375% 0.375 675 597 84,129 202677 /20
VONOVIA SE 0. 625% 0. 625 300 232 32,774 20291214
(2—a-458Y7)
EfEGEH BTPS 3.25% 3.25 620 545 76,874 20387371
BTPS 6% 6.0 380 438 61,774 20317571
BUONI POLIENNALI 0.05% 0.05 1,445 1,440 202, 886 20231715
BUONI POLIENNALI 0.9% 0.9 2,760 2,134 300, 524 20317471
BUONI POLIENNALI 0. 95% 0.95 440 439 61,933 2023 3 /15
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BUONI POLIENNALI 1.85% 1.85 460 444 62, 639 202577 /1
BUONI POLIENNALI 2.15% 2.15 880 558 78, 600 20527971
BUONI POLIENNALI DE 2.8% 2.8 80 57 8,153 206731

LEES (BUREEAES) | ENEL SPA VAR 1.375 625 498 70, 241 -
ENEL SPA VAR 3.375 105 94 13,338 -
INTESA SANPAOLO 0. 625% 0. 625 450 391 55,173 202672 724
INTESA SANPAOLO 1. 35% 1.35 275 198 217,967 203172 /24
(a—a-73 V&)

EfEiEH FRANCE (GOVT OF) 1.25% 1.25 810 668 94,108 203875725
FRANCE (GOVT OF) 2% 2.0 90 78 11,074 2048.75.725
FRANCE 0.A.T. 3.25% 3.25 110 120 16, 996 20455 725
FRANCE 0.A. T. 4.5% 4.5 1,350 1,714 241,370 204174 725

H5 iK% (R < £RHT) | FRANCAISE DEVELOP 0. 125% 0.125 700 559 78,817 2031.79.729

EEitRS (BURAEAES) | BNP PARIBAS VAR 0.875 300 233 32, 845 203378 31
ELEC DE FRANCE SA VAR 2.875 600 501 70, 621 -
ELECTRICITE DE F VAR 5.375 100 95 13,515 -
ENGIE SA 1% 1.0 100 93 13,198 202673 /13
LA MONDIALE 2. 125% 2.125 200 157 22,192 2031.76.723
ORANGE SA 0% - 100 89 12,569 202676 .29
SOCIETE GENERALE VAR 1.125 500 423 59, 685 2031.76.730
TOTALENERGIES SE VAR 3.369 510 476 67,140 -
TOTALENERGIES SE VAR 2.125 153 1 15, 657 —
TOTALENERGIES SE VAR 2.0 131 115 16, 203 -
VALEO SA 1% 1.0 200 154 21,784 20288 /3
(a—a-#F352%)

EELRS (BURATARS) | AKELIUS RESIDENT 0. 75% 0.75 275 205 28, 981 20302 .722
AMER MED SYST EU 0. 75% 0.75 575 546 76, 936 202538
AMER MED SYST EU 1.625% 1.625 375 320 45,186 2031738
HEIMSTADEN BOST 1. 375% 1.375 150 120 17,012 202877 724
HEIMSTADEN BOST 1. 625% . 625 600 429 60, 411 2031710713
IBERDROLA INTL BV VAR 2.25 200 160 22,573 -
IBERDROLA INTL BV VAR 1.45 400 339 47,832 -
ING GROEP NV VAR 2.125 200 182 25,704 2031.75.726
ING GROEP NV VAR 1.0 300 245 34,581 2032711716
JAB HOLDINGS BV 1% 1.0 500 430 60, 586 2027712720
JDE PEET'S NV 0. 244% 0.244 220 204 28,798 202571716
TECHNIP ENERGIES 1.125% 1.125 525 412 58,130 2028.75.728
THERMO FISHER 0% - 300 275 38, 742 2025711718
VOLKSWAGEN INTFN VAR 4.625 120 116 16, 350 -
VOLKSWAGEN INTFN VAR 3.748 100 88 12,407 -
WINTERSHALL DEA 0. 84% 0.84 200 182 25,721 202579 /25
WINTERSHALL DEA 1.332% 1.332 400 332 46, 813 202879 725
WPC EUROBOND BV 0. 95% 0.95 150 110 15, 504 2030761
WPC EUROBOND BV 1.35% 1.35 650 544 76, 648 20287 4 /15
(A—\-2RRA )

EfREE S BONOS Y OBLIG EST 1.25% 1.25 100 88 12,416 2030710731
SPANISH GOV' T 2. 55% 2.55 380 359 50, 613 2032710731
SPANISH GOV’ T 3. 45% 3.45 600 558 78, 633 2066”7 /30
SPANISH GOV' T 5. 9% 5.9 1,480 1,690 238,013 202677 /30

EELRS (BURATARS) | BANCO SANTANDER 1.625% 1.625 400 309 43, 540 2030710722
CAIXABANK SA 1.125% 1.125 300 292 41,188 202475 /117
CAIXABANK SA VAR 0.375 300 268 37, 809 2026711718
GELLNEX FINANCE 0. 75% 0.75 200 169 23,934 2026711715
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CELLNEX FINANCE 1.25% 1.25 100 16 10, 747 202971 715
FCC AQUALIA SA 2.629% 2.629 366 342 48,208 20276 .78
IBERDROLA FIN SA VAR 1.575 200 162 22,854 -
SERVICIOS MEDIO 1.661% 1. 661 150 136 19, 223 20267127 4
(—a---R)L¥-—)

EfEiE % BELGIAN 4. 25% 4.25 820 996 140, 251 204173728
BELGIUM KINGDOM 4% 4.0 1,140 1,303 183, 495 203273728

ERUES (BORELARS) | AB INBEV SA/NV 2. 7% 2.7 190 189 26,677 20267 3 .731
AGEAS VAR 1.875 300 226 31,853 2051711724
(—A-A—=Z Y 7)

EfEE % REP OF AUSTRIA 2.1% 2.1 260 204 28,733 211779720

ERHUES (BORELARS) | VOLKSBANK WIEN AG 0.875% 0.875 500 447 62,958 20267 3 .723
(=8 +ErINY)

EEMES (BORELAES) | BLACKSTONE PP EUR 1% 1.0 275 218 30,716 202857 4
BLACKSTONE PP EUR 1. 75% 1.75 300 242 34,197 202973 712
BLACKSTONE PP EUR HLD 2% 2.0 350 3 48,067 202472 /15
BLACKSTONE PROP 1.625% 1.625 375 285 40,133 203074 .720
HELVETIA EUROPE SA VAR 2.75 400 321 46, 064 204179730
HIGHLAND HOLDINGS 0% - 225 218 30, 827 2023711712
HOLCIM FINANCE LUX 0. 5% 0.5 115 101 14,292 2026711729
LOGICOR FIN 1.625% 1.625 150 118 16, 651 203071 717
LOGICOR FINANCING 0. 75% 0.75 450 426 60, 065 202477 /15
LOGICOR FINANCING 1.625% .625 500 433 60, 966 202777 715
SEGRO CAPITAL 1.875% .875 150 131 18, 463 203073 723
(@a—a-74232F)

EREES FINNISH GOV’ T 0. 125% 0.125 590 486 68,513 203179 715

ERMES (SURELARS) | SBB TREASURY 0YJ 0.75% 0.75 525 347 48,920 2028712714
(A—B-FAILT2K)

EEE%H IRISH GOVERNMENT 0. 35% 0.35 310 250 35,270 2032710718
IRISH TSY 2.4% 2.4 350 357 50, 347 20305715
TREASURY 0% - 60 48 6,773 2031710718

ERHES (BORELARS) | AIB GROUP PLC VAR 0.5 150 129 18, 169 2027711117
AIB GROUP PLC VAR 1.875 300 2176 38,899 2029711719
AIB GROUP PLC VAR 2.875 350 315 44,376 2031.75.730
BANK OF IRELAND VAR 1.875 700 660 93,030 2026.°6./5
BANK OF IRELAND VAR 0.375 325 281 39, 692 202775710
DELL BANK INTL 1.625% 1.625 700 686 96, 716 202476 724
SMURFIT KAPPA AQ 2.875% 2.875 105 103 14, 608 202671 715
(@a—a---R)L kAL

E&EES OBRIGACOES DO TESO 1.95% 1.95 930 887 124, 920 202976 715
(—A--Z0ith)

EREES INDONESIA REP 2. 15% 2.15 180 178 25,071 202477 718
ROMANIA 2% 2.0 70 48 6,799 203271728
ROMANIA 3.375% 3.375 140 83 11,720 205071728

% (R < £MH6T) | EURO STABILITY MECHA 1% 1.0 660 623 87,824 202776723
EUROPEAN UNION 0. 8% 0.8 800 715 109, 135 202577/ 4

EEUES BORELARS) | APT PIPELINES LTD 2% 2.0 150 126 17,764 203077 715
AT&T INC 1.8% 1.8 300 215 30, 353 203979 .14
BABCOCK INTL 1.375% 1.375 200 172 24,313 202779 713
BARCLAYS PLC VAR 3.375 450 451 63, 556 202574 72
BARCLAYS PLC VAR 2.885 125 697 98, 221 202771731
BECTON DICKINSON 0. 034% 0.034 105 96 13, 555 20258 713
BP CAPITAL MARKETS VAR 3.625 460 402 56, 672 —
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BP CAPITAL MARKETS VAR 3.25 450 414 58, 417 -
CREDIT SUISSE AG VAR 0. 65 750 624 87,975 202871714
CREDIT SUISSE GROUP VAR 3.25 300 292 41,133 202674 .72
DANSKE BANK A/S VAR 0.01 525 509 71,783 2024711710
DIAGEO FINANCE 2. 375% 2.375 105 104 14, 687 2026.75.720
FIDELITY NATL INF 0.625% 0.625 300 276 38,873 202571273
GEN MOTORS FIN 0. 85% 0.85 135 121 17,078 202672 .726
GEN MOTORS FIN 1.694% 1.694 100 95 13, 409 202573 726
HEIMSTADEN BOSTAD 1.125% 1.125 200 178 25, 155 202671721
IMPERIAL BRANDS 3. 375% 3.375 175 172 24,322 20267 2 /26
MCKESSON CORP 1.5% 1.5 100 95 13,471 202571117
MITSUBISHI UFJ FG 0. 339% 0.339 450 428 60, 375 202477 719
NATWEST GROUP PLC VAR 1.043 250 202 28,515 203279 714
ORIGIN ENERGY FINANCE 1% 1.0 200 150 21,167 202979 717
PROSUS NV 2.031% 2.031 100 72 10, 208 2032873
SWISS RE FINANCE UK VAR 2.714 300 238 33,593 205276 .7 4
UBS GROUP AG VAR 1.0 425 412 58, 062 202573721
UBS GROUP AG VAR 0.25 650 583 82,139 202671173
VODAFONE GROUP 1. 875% 1.875 100 97 13,785 202579 /11
VOLVO TREASURY AB 0. 125% 0.125 550 523 73,676 20249 717
i B - - = 6, 453, 484 =
CEDES) FHERARUKR FHEKRUF
EfEIE % ISLE OF MAN 1.625% 1.625 175 115 18, 790 205179 714
UK TREASURY 3. 5% 3.5 540 603 97,820 20457 1.722
UK TREASURY 3.5% 3.5 330 413 67,111 206877 .722
UK TREASURY 4. 25% 4.25 1,658 2,087 338, 559 204671277
UK TSY 1.75% 2057 1.75% 1.75 140 111 18,079 205777 /22
UNITED KINGDOM GILT 1.5% 1.5 400 300 48, 698 205377 731
75 EE S PROVINCE OF QUEBEC 2.25% 2.25 260 252 41,031 202679 .715
58S (B < £R&) | AGENCE FRANCAISE 1.25% 1.25 800 766 124, 263 20256.718
DEXIA CREDIT LOCAL 1.25% 1.25 1,300 1,238 200, 953 202577 721
NORDIC INVESTMENT 1.125% 1.125 960 917 148, 795 202576 718
EEMES (BURELAES) | AVIVA PLC VAR 6.125 250 257 41,769 2036711714
BANCO SANTANDER SA VAR 2.25 400 333 54,132 20327107 4
BANK NOVA SCOTIA 1.25% 1.25 700 636 103, 282 2025712717
BARCLAYS PLC VAR 3.75 650 615 99,770 2030711722
BAT INTL FINANCE 2.25% 2.25 200 166 27,011 202876 .26
BLACKSTONE PROP 2. 625% 2.625 125 106 17, 263 2028710720
CITIGROUP INC 2. 75% 2.75 400 394 63, 936 202471 724
CREDIT AGRICOLE SA VAR 1.874 200 17 217,825 203171279
EURO 38X A 1.67815 499 495 80, 374 202977 /22
GATWICK FUNDING 2. 5% 2.5 125 107 17, 461 203074 715
GSK CONSUMER 2. 875% 2.875 125 118 19,191 2028710729
HARBR 1 B 1. 60488 600 581 94, 307 205471 728
LEGAL & GENERAL VAR 3.75 200 172 28, 000 2049711726
NATWEST GROUP PLC VAR 3.619 275 257 41,842 2029.73.729
NATWEST GROUP PLC VAR 2.105 475 411 66,818 2031711728
PINEWOOD FINANCE 3.25% 3.25 250 228 37,058 20257 9.730
TESCO CORP TREAS 1. 875% 1.875 350 301 48, 825 20287117 2
UBS AG LONDON 0. 625% 0. 625 750 ni 116, 450 2023712718
WELLS FARGO BANK 5. 25% 5.25 800 809 131,338 202378 /1
I &t — — — 2,220,764 -
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EMEEE% KINGDOM OF DENMA 4.5% 4.5 1,520 2,023 38,311 203911715
(RL—o7) FIL=YTUUEYE  |[FIL=YTYUEYE

EMfREEH MALAYSIA GOVERNM 3. 844% 3.844 2,130 1,967 60, 075 2033 4 /15
MALAYSIA GOVT 3.828% 3.828 730 665 20, 323 203475
N i - — — 80, 398 —
(24) FaAN=Y FaA =Y

EMEES THAILAND 3.775% 3.775 30, 800 32, 444 124, 909 2032/ 6./25
AU FERTT) FAURRVTIVET  [FAVERVTILET

EMfREEH INDONESIA GOV 7.5% 1.5 5,637, 000 5,524, 260 50, 823 203576 /15
INDONESIA GOV 8. 75% 8.75 4,001, 000 4,257,064 39, 164 203175715
INDONESIA GOV' T 6.375% 6.375 3,008, 000 2,786,912 25, 639 2032 4 /15
INDONESIA GOV' T 6. 375% 6.375 584, 000 516, 256 4,749 203777 /15
INDONESIA GOV’ T 6.5% 6.5 950, 000 889, 200 8,180 2031,/ 2 /15
N L1 — — - 128, 557 -
(82E) FHEYA > FEEYS Y

EfEiE% KOREA TREASURY BON1. 875% - 5,141, 850 4,562, 251 477,211 20297 6.710
KOREA TRSY BD 2. 375% - 592, 760 529, 600 55, 396 2031712710
N 11 — — - 532, 607 —
(FEA7237) FAI7va7ARR |[FA7YaT7ARR

EfEFES CHINA GOVT BOND 1.99% 1.99 6,940 6,853 137,178 2025/ 4.9
CHINA GOVT BOND 2. 85% 2.85 65, 410 66, 007 1,321,107 202776/ 4
CHINA GOVT BOND 3.25% 3.25 8,930 9,171 183, 559 2026/ 6./ 6
CHINA GOVT BOND 3.25% 3.25 2,100 2,163 43, 301 2028711722
CHINA GOVT BOND 3.27% 3.27 24,610 25, 408 508, 534 2030711719
CHINA GOVT BOND 3.39% 3.39 2,220 2,238 44, 800 20507 3./16
CHINA GOVT BOND 3.86% 3.86 11, 350 12, 351 247, 205 204977 /22
CHINA GOVT BOND 4.08% 4.08 3,450 3,882 77,703 2048710722
i = — — - 2,563, 388 —
& 18 - 32,105,777 —

(E1) MEMFESENL, WIRORHH 2 D25 [E OXFEEREZHAGOMEIC LY, AEHRFE LD TT,
£ 2) Zzofiid, a—eZMELUAOEIZET D FITERNFITT 52— n BOMUES & EhE T,
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FH %
N #t & 32,105,778 94.5
a — L - B — v s . F 0 M 1,871,105 5.5
% & & Bt Bt B #a #8 33,976, 883 100. 0
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x g A & 22,468, 343,978 52 h F B A 527,018
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(B)& & 22, 369, 172, 546 (C)% 4 H 31 % He 31 8 & A 531,530,448
Al = £ 22,398 14 3] & 1,288, 495, 373
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[Ef#zZE% | ARAB REPUBLIC OF EGYPT 3.875 880 652 94,531 | 2026/2/16
ARAB REPUBLIC OF EGYPT 7.6003 1, 807 1,298 188,219 | 2029/3/1
ARAB REPUBLIC OF EGYPT 7.0529 215 133 19,382 | 2032/1/15
ARAB REPUBLIC OF EGYPT 7.3 214 130 18,840 | 2033/9/30
ARAB REPUBLIC OF EGYPT 8.5 1,854 1,079 156,507 | 2047/1 /31
ARAB REPUBLIC OF EGYPT 8. 7002 705 410 59,513 | 2049/3/1
COMMONWEALTH OF BAHAMAS 8.95 507 302 43,891 | 2032/10/15
DOMINICAN REPUBLIC 5.5 135 131 19,072 | 2025/1 /27
DOMINICAN REPUBLIC 8.625 788 802 116,323 | 2027/4 /20
DOMINICAN REPUBLIC 5.5 390 340 49,287 | 2029/ 2 /22
DOMINICAN REPUBLIC 6.4 796 584 84,772 | 2049/6/5
DOMINICAN REPUBLIC 5. 875 2,973 2,004 290,498 | 2060/ 1 /30
EMIRATE OF ABU DHABI 3.125 860 806 116,826 | 2027/10/11
EMIRATE OF ABU DHABI 3.125 2,670 2,421 350,854 | 2030/4/16
EMIRATE OF ABU DHABI 3.125 3,671 2,570 372,500 | 2049/ 9 /30
GABONESE REPUBLIC 6.95 940 796 115,450 | 2025/6/16
GABONESE REPUBLIC 6. 625 201 136 19,758 | 2031/2/6
HUNGARY GOVERNMENT 5.25 447 401 58,191 | 2029/6 /16
HUNGARY GOVERNMENT 2.125 1,439 1,003 145,365 | 2031/ 9 /22
HUNGARY GOVERNMENT 5.5 1,236 1,057 153,182 | 2034/6/16
TVORY COAST 6.375 200 179 25,955 | 2028/3/3
KINGDOM OF BAHRAIN 7.375 285 271 39,399 | 2030/5/14
KINGDOM OF BAHRAIN 6.0 490 341 49,498 | 2044/ 9 /19
KINGDOM OF SAUDI ARABIA 2.875 255 253 36,677 | 2023/3/4
KINGDOM OF SAUDI ARABIA 3.25 1,378 1, 307 189, 465 | 2026/10/26
KINGDOM OF SAUDI ARABIA 5.0 497 447 64,912 | 2049/4 /17
KINGDOM OF SAUDI ARABIA 5.25 2, 861 2, 682 388,702 | 2050/1/16
KINGDOM OF SAUDI ARABIA 3.45 1,275 863 125,183 | 2061/2/2
KSA SUKUK LTD 3.628 2, 245 2,149 311,518 | 2027/4/20
OMAN GOV INTERNTL BOND 4. 875 382 369 53,491 | 2025/2/1
OMAN GOV INTERNTL BOND 5. 625 1,035 969 140,430 | 2028/1 /17
OMAN GOV INTERNTL BOND 6.75 352 292 42,339 | 2048/1 /17
REPUBLIC OF ANGOLA 8.0 359 274 39,800 | 2029/11/26
REPUBLIC OF ANGOLA 9.125 4,112 2, 862 414,828 | 2049/11/26
REPUBLIC OF ARGENTINA 1.0 1,283 251 36,376 | 2029/7/9
REPUBLIC OF ARGENTINA 0.5 5, 659 1,148 166,501 | 2030/7/9
REPUBLIC OF ARGENTINA 1.5 4,917 914 132,541 | 2035/7/9
REPUBLIC OF ARGENTINA 3.875 4,913 1,167 169,234 | 2038/1/9
REPUBLIC OF ARGENTINA 3.5 1,512 329 47,798 | 2041/7/9
REPUBLIC OF AZERBAIJAN 4.75 1,190 1,161 168,391 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 1,325 1,083 157,071 | 2032/9/1
REPUBLIC OF CHILE 2.75 1, 360 1,234 178,958 | 2027/1 /31
REPUBLIC OF CHILE 2.45 345 280 40,585 | 2031/1/31
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[Ef#7E% | REPUBLIC OF CHILE 2.55 2, 425 1,930 279,783 | 2032/ 1 /27
REPUBLIC OF CHILE 3.1 420 288 41,845 | 2041/5/7
REPUBLIC OF CHILE 3.1 1,779 1,052 152,480 | 2061/ 1 /22
REPUBLIC OF COLOMBIA 3.875 2, 754 2, 359 341,937 | 2027/4 /25
REPUBLIC OF COLOMBIA 3.125 3,076 2,173 314,911 | 2031/4/15
REPUBLIC OF COLOMBIA 3.25 2, 046 1,406 203,848 | 2032/ 4 /22
REPUBLIC OF COLOMBIA 5. 625 336 225 32,721 | 2044/ 2/26
REPUBLIC OF COLOMBIA 3.875 666 347 50,327 | 2061/2/15
REPUBLIC OF ECUADOR 5.5 1,363 6683 96,855 | 2030/ 7 /31
REPUBLIC OF ECUADOR 2.5 1,831 634 92,012 | 2035/7/31
REPUBLIC OF ECUADOR 2.5 3,182 1,103 159,911 | 2035/7/31
REPUBLIC OF ECUADOR 1.5 1,090 334 48,444 | 2040/ 7 /31
REPUBLIC OF EL SALVADOR 6. 375 899 364 52,789 | 2027/1/18
REPUBLIC OF EL SALVADOR 8. 625 624 256 37,121 | 2029/2/28
REPUBLIC OF EL SALVADOR 7.65 255 92 13,460 | 2035/6 /15
REPUBLIC OF EL SALVADOR 7.625 1,335 474 68,717 | 2041/2/1
REPUBLIC OF GHANA 8.627 889 333 48,296 | 2049/6/16
REPUBLIC OF GUATEMALA 4.375 2,040 1,884 273,057 | 2027/6/5
REPUBLIC OF INDONESTA 1.85 7,215 5,592 810,453 | 2031/3/12
REPUBLIC OF INDONESTA 3.55 852 744 107,897 | 2032/3/31
REPUBLIC OF INDONESTA 8.5 1,484 1,813 262,751 | 2035/10/12
REPUBLIC OF INDONESIA 6. 625 382 402 58,310 | 2037/2/17
REPUBLIC OF INDONESIA 4. 45 525 404 58,592 | 2070/4/15
REPUBLIC OF LEBANESE6 — 126 7 1,041 | 2023/1/27
REPUBLIC OF LEBANESES. 1 — 994 57 8,309 | 2049/10/ 4
REPUBLIC OF LEBANESES. 2 - 540 30 4,441 | 2025/2/26
REPUBLIC OF LEBANESES. 65 - 1,467 83 12,131 | 2024/4 /22
REPUBLIC OF LEBANESES. 65 - 2,107 120 17,423 | 2028/11/3
REPUBLIC OF NIGERIA 7.375 893 562 81,530 | 2033/9/28
REPUBLIC OF NIGERIA 7.696 292 180 26,130 | 2038/ 2/23
REPUBLIC OF NIGERIA 7.625 1,282 753 109, 150 | 2047/11/28
REPUBLIC OF NIGERIA 8.25 1,275 758 109,939 | 2051/9/28
REPUBLIC OF PAKISTAN 8. 875 604 226 32,834 | 2051/4/8
REPUBLIC OF PANAMA 3.75 1,299 1,226 177,756 | 2026/ 4 /17
REPUBLIC OF PANAMA 3. 362 942 782 113,392 | 2031/6/30
REPUBLIC OF PANAMA 2. 252 380 268 38,954 | 2032/9/29
REPUBLIC OF PANAMA 3.87 2,015 1,198 173,748 | 2060/ 7 /23
REPUBLIC OF PARAGUAY 5.0 473 459 66,567 | 2026/4 /15
REPUBLIC OF PARAGUAY 4.95 1,030 927 134,368 | 2031/4 /28
REPUBLIC OF PARAGUAY 3.849 381 302 43,854 | 2033/6/28
REPUBLIC OF PERU 1.862 385 271 39,397 | 2032/12/ 1
REPUBLIC OF PERU 2.78 1,531 840 121,794 | 2060/12/ 1
REPUBLIC OF PHILIPPINES 5.5 381 387 56,186 | 2026/ 3 /30
REPUBLIC OF PHILIPPINES 3.229 211 197 28,555 | 2027/3/29
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[Ef#7E% | REPUBLIC OF PHILIPPINES 3.0 566 516 74,856 | 2028/2/1
REPUBLIC OF PHILIPPINES 3.75 299 279 40,519 | 2029/ 1 /14

REPUBLIC OF PHILIPPINES 3. 556 1,085 946 137,207 | 2032/9/29

REPUBLIC OF PHILIPPINES 3.2 1,441 967 140,199 | 2046/7/6

REPUBLIC OF PHILIPPINES 4.2 2,918 2, 296 332,830 | 2047/3/29

REPUBLIC OF SENEGAL 6.25 507 388 56,359 | 2033/5/23

REPUBLIC OF SENEGAL 6.75 201 129 18,702 | 2048/3/13

REPUBLIC OF SOUTH AFRICA 5.75 576 380 55,092 | 2049/9 /30

REPUBLIC OF SRI LANK7.55 — 309 76 11,049 | 2030/ 3/28

REPUBLIC OF SRI LANK7.85 - 1,397 343 19,828 | 2029/3/14

REPUBLIC OF SRI LANKAG.2 - 356 87 12,730 | 2027/5/11

REPUBLIC OF TURKEY 4.25 2, 740 2,421 350,920 | 2025/3/13

REPUBLIC OF TURKEY 4. 875 3, 681 2,075 300,732 | 2043/ 4/16

REPUBLIC OF TURKEY 6. 625 447 296 42,997 | 2045/ 2 /17

REPUBLIC OF TURKEY 5.75 2, 306 1,380 200,093 | 2047/5 /11

REPUBLIC OF VENEZ 11.95 — 801 56 8,134 | 2031/8/5

REPUBLIC OF VENEZ 12.75 — 2, 020 151 21,965 | 2049/ 8 /23

REPUBLIC OF VENEZ 7.75 - 1,267 95 13,777 | 2049/10/13

REPUBLIC OF VENEZ 9 - 1,166 31 11,833 | 2023/5/7

REPUBLIC OF VENEZ 9.25 - 3,042 212 30,859 | 2027/9/15

REPUBLIC OF VENEZ 9.25 - 2,020 141 20,500 | 2028/5/7

REPUBLIC OF ZAMBIA 8.97 — 1,666 828 120,009 | 2027/ 7 /30

ROMANTA 5.25 946 866 125,612 | 2027/11/25

ROMANTA 3.0 652 477 69,230 | 2031/2/14

ROMANTA 3.625 984 728 105,551 | 2032/3/27

ROMANTA 6.0 454 387 56,089 | 2034/5/25

SHARJAH SUKUK LTD 3.764 392 373 54,174 | 2024/9/17

STATE OF QATAR 3.25 430 409 59,355 | 2026/6/2

STATE OF QATAR 3.75 2, 085 1,965 284,784 | 2030/ 4/16

STATE OF QATAR 5.103 1,547 1,494 216,624 | 2048/ 4 /23

STATE OF QATAR 4.817 691 637 92,378 | 2049/ 3 /14

STATE OF QATAR 4.4 1,572 1,375 199,337 | 2050/4 /16

UKRAINE GOVERNMENT 7. 75 - 1,314 295 42,845 | 2023/9/1

UKRAINE GOVERNMENT 7. 75 — 1,019 203 29,534 | 2024/9/1

UKRAINE GOVERNMENT 7. 75 - 332 66 9,622 | 2025/9/1

UKRAINE GOVERNMENT 7. 75 — 2, 542 517 74,966 | 2026/9/1

UNITED MEXICAN STATES 2.659 355 278 40,334 | 2031/5/24

UNITED MEXICAN STATES 4.35 3,120 2,251 326,339 | 2047/1/15

UNITED MEXICAN STATES 4.4 1,095 774 112,271 | 2052/2/12

UNITED MEXICAN STATES 3.771 3, 740 2,273 329,536 | 2061/5 /24

He#kf% | DEVELOPMENT BANK OF KAZA 5.75 620 616 89,277 | 2025/5/12
(K< &) | EXPORT-IMPORT BANK CHINA 4.0 3, 520 3,053 442,476 | 2047/11/28
WA % | 10 RENEW POWER SUBSIDIAR 4.5 295 224 32,491 | 2028/ 7 /14
ABSA GROUP LTD 6. 375 245 210 30,508 | 2099/11/27
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WA % | ACU PETROLEO LUXEMBOURG 7.5 660 532 77,193 | 2032/1/13
ADANT ELECTRICITY MUMBAT 3.949 259 191 27,758 | 2030/ 2/12
ADANT GREEN ENERGY LTD 4. 375 640 539 78,252 | 2024/9/8
AEROPUERTO INTL TOCUMEN 5.125 802 569 82,469 | 2061/8/11
AES GENER SA 6.35 393 337 48,980 | 2079/10/ 7
ALFA DESARROLLO SPA 4. 55 620 417 60,495 | 2051/9 /27
AXTEL SAB DE CV 6. 375 285 197 28,635 | 2024/11/14
BANK HAPOALIM 3. 256 292 241 35,017 | 2032/1/21
BBFI LIQUIDATING TRUST — 965 574 83,234 | 2099/12/31
BIDVEST GROUP UK PLC 3.625 578 493 71,581 | 2026/9/23
BRASKEM IDESA SAPT 6. 99 884 622 90,188 | 2032/2/20
BRASKEM NETHERLANDS 4.5 410 356 51,645 | 2028/1/10
BRF SA 4. 875 360 291 42,256 | 2030/1/24
CA MAGNUM HOLDINGS 5. 375 243 207 30,137 | 2026/10/31
CEMEX SAB DE CV 7.375 312 310 45,056 | 2027/6/5
CHILE ELEC PEC SPA — 1,228 874 126,686 | 2028/ 1 /25
CHINA MODERN DAIRY HOLDI 2.125 295 247 35,896 | 2026/ 7 /14
CHINA SCE GRP HLDGS LTD 6.0 202 26 3,902 | 2026/2/4
CIA DE MINAS BUENAVENTUR 5.5 231 197 28,685 | 2026/ 7 /23
CNTL AMR BOTTLING CORP 5.25 232 205 29,731 | 2029/4 /27
CODELCO INC 3.0 1,910 1,602 232,215 | 2029/9/30
CODELCO INC 3.7 295 198 28,704 | 2050/ 1 /30
COLBUN SA 3.95 200 181 26,235 | 2027/10/11
COMETA ENERGIA SA 6. 375 175 157 22,784 | 2035/4 /24
COMISION FEDERAL DE ELEC 4. 688 609 518 75,199 | 2029/5/15
COMISION FEDERAL DE ELEC 3.348 630 467 67,692 | 2031/2/9
COMISION FEDERAL DE ELEC 5.0 523 407 58,996 | 2036/9/29
COMISION FEDERAL DE ELEC 4.677 417 254 36,855 | 2051/2/9
CSN RESOURCES SA 4.625 325 233 33,838 | 2031/6/10
DEV BANK PHILIPPINES 2. 375 641 480 69,670 | 2031/3/11
DP WORLD CRESCENT LTD 3.875 770 691 100,206 | 2029/ 7 /18
DP WORLD PLC 5. 625 1,408 1,218 176,602 | 2048/ 9 /25
DP WORLD SALAAM 6.0 1,536 1,488 215,640 | 2099/7/1
ECOPETROL SA 7.375 650 495 71,814 | 2043/9/18
EMBRAER NETHERLANDS FINA 5.4 387 358 51,958 | 2027/2/1
EMPRESA DE TRANSPORTE ME 4.7 825 623 90,289 | 2050/5/7
EMPRESA GEN ELEC HAINA 5. 625 490 394 57,177 | 2028/11/8
EMPRESAS PUBLIC MEDELLIN 4.25 777 569 82,537 | 2029/7/18
ENGIE ENERGIA CHILE SA 3.4 317 241 35,042 | 2030/1/28
ESKOM HOLDINGS SOC LTD 6.75 485 461 66,859 | 2023/8/6
ESKOM HOLDINGS SOC LTD 7.125 602 539 78,168 | 2025/2/11
FREEPORT INDONESIA PT 5.315 280 236 34,237 | 2032/4/14
GACT FIRST INVESTMENT 5.0 400 396 57,428 | 2027/10/13
GACT FIRST INVESTMENT 5.25 795 785 113,863 | 2032/10/13
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WA A% | GACT FIRST INVESTMENT 5. 375 368 295 42,798 | 2122/10/13
GCM MINING CORP 6. 875 570 420 60,938 | 2026/8/9
GEOPARK LTD 5.5 295 240 34,842 | 2027/1/17
GLOBO COMUNICACAO E PART 5.5 550 419 60,765 | 2032/1/14
GRAN TIERRA ENERGY INC 7.75 339 266 38,656 | 2027/5/23
GRAN TIERRA ENERGY INTL 6.25 263 216 31,348 | 2025/2/15
HAIDILAO INTERNATIONAL H 2.15 695 559 81,079 | 2026/1/14
HUARONG FINANCE 2019 3.75 202 184 26,781 | 2024/5/29
HUARONG FINANCE 2019 3.25 255 225 32,700 | 2024/11/13
HUARONG FINANCE 1T 4. 875 239 196 28,429 | 2026/11/22
HUNT OIL CO OF PERU 6. 375 458 416 60,399 | 2028/6/1
IHS HOLDING LTD 5. 625 360 288 41,828 | 2026/11/29
TIRSA NORTE FINANCE LTD 8.75 154 159 23,143 | 2024/5 /30
INDIA CLEAN ENERGY HLDG 4.5 530 385 55,877 | 2027/4/18
INDIKA ENERGY CAPITAL IV 8.25 395 372 53,951 | 2025/10/22
INDONESIA ASAHAN ALUMINI 5.8 510 389 56,392 | 2050/ 5/15
INTERCORP FIN SER INC 4.125 308 265 38,442 | 2027/10/19
TOCHPE-MAX/MAX WHEELS MX 5.0 475 374 54,243 | 2028/5/7
ISRAEL ELECTRIC CORP LTD 3.75 380 323 46,946 | 2032/2 /22
JOY TRSR ASSETS HLD 4.5 320 265 38,499 | 2029/ 3/20
JSW HYDRO ENERGY LTD 4.125 648 516 74,831 | 2031/5/18
JSW INFRASTRUCTURE 4.95 387 303 43,913 | 2029/1/21
JSW STEEL LTD 3.95 280 222 32,259 | 2027/4/5
KAISA GROUP HOLDINGS10.5 — 201 20 3,009 | 2025/1/15
KAISA GROUP HOLDINGS9. 95 — 421 42 6,188 | 2025/7/23
KALLPA GENERACION SA 4.125 380 334 48,505 | 2027/8/16
KAZMUNAYGAS NATIONAL CO 4.75 1,080 908 131,647 | 2027/4/19
KAZMUNAYGAS NATIONAL €O 6. 375 465 327 47,508 | 2048/10/24
KONDOR FINANCE PLC 7. 375 - 1,408 337 48,971 | 2049/ 7 /19
KONDOR FINANCE PLC 7. 625 — 432 90 13,119 | 2026/11/8
KWG GROUP HOLDINGS 7.4 220 31 4,622 | 2027/1/13
LAMAR FUNDING LTD 3.958 1,391 1,292 187,321 | 2025/5/7
LEVIATHAN BOND LTD 6.75 167 419 60,828 | 2030/ 6 /30
LIGHT SERVICOS ENERGIA 4. 375 200 166 24,129 | 2026/6/18
LIMA METRO LINE 2 FIN LT 5. 875 227 216 31,329 | 2034/7/5
LIMA METRO LINE 2 FIN LT 4.35 432 371 53,844 | 2036/4/5
MDGH — GMTN BV 4.5 1,136 1,115 161,727 | 2028/11/7
MDGH — GMTN BV 2.875 790 680 98,587 | 2030/ 5/21
MDGH GMTN RSC LTD 3.0 963 896 129,858 | 2027/ 3/28
MEDCO OAK TREE PTE LTD 7.375 545 485 70,293 | 2026/ 5 /14
MELCO RESORTS FINANCE 5.75 400 278 40,287 | 2028/ 7 /21
MINEJESA CAPITAL BV 5. 625 385 270 39,136 | 2037/8/10
MV24 CAPITAL BV 6. 748 290 248 35,973 | 2034/6/1
NATIONAL CENTRAL COOLING 2.5 371 315 45,727 | 2027/10/21
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@A fE % | NATURA &CO LUX HLD SARL 6.0 386 322 46,709 | 2029/4 /19
NBM US HOLDINGS INC 7.0 770 752 108,988 | 2026/5/14
ODEBRECHT HOLDCO FIN LTD - 782 2 396 | 2058/9/10
OEC FINANCE LTD 4. 375 - 111 2 355 | 2029/10/25
OEC FINANCE LTD 5. 25 - 407 8 1,299 | 2033/12/27
OEC FINANCE LTD 7.125 — 200 4 697 | 2046/12/26
OIL & GAS HOLDING 7.625 920 914 132,559 | 2024/11/7
OIL & GAS HOLDING 7.5 2,164 2,104 304,943 | 2027/10/25
OOREDOO INTL FINANCE 2. 625 502 420 60,927 | 2031/4/8
PERTAMINA PERSERO PT 2.3 2, 390 1,809 262,193 | 2031/2/9
PERTAMINA PERSERO PT 6.0 1,596 1,416 205,315 | 2042/5/3
PERTAMINA PERSERO PT 5. 625 211 179 25,997 | 2043/5/20
PERTAMINA PERSERO PT 4. 15 600 390 56,535 | 2060/ 2 /25
PERU LNG SRL 5. 375 240 193 28,015 | 2030/ 3 /22
PETROLEOS DE VENEZ 5. 375 — 1,961 39 5,684 | 2027/4/12
PETROLEOS DE VENEZ 5.5 — 2,019 40 5,851 | 2037/4/12
PETROLEOS DE VENEZ 6 — 7,167 154 22,333 | 2026/11/15
PETROLEOS DE VENEZ 9 - 1,781 40 5,809 | 2049/11/17
PETROLEOS MEXICANOS 6. 875 3, 162 2,883 417,912 | 2026/8/4
PETROLEOS MEXICANOS 5.35 821 634 91,982 | 2028/2/12
PETROLEOS MEXICANOS 6.5 3, 568 2,789 404,186 | 2029/1 /23
PETROLEOS MEXICANOS 6.7 1,121 812 117,739 | 2032/2/16
PETROLEOS MEXICANOS 6.75 1,395 823 119,397 | 2047/9/21
PETROLEOS MEXICANOS 7.69 1,245 800 116,013 | 2050/ 1 /23
PETROLEOS MEXICANOS 6.95 4,338 2,542 368,522 | 2060/ 1 /28
PETRONAS ENERGY CANADA 2.112 365 315 45,698 | 2028/ 3 /23
POWER FINANCE CORP LTD 3.35 260 202 29,315 | 2031/5/16
POWERLONG REAL ESTATE 4.9 205 25 3,713 | 2026/5/13
PROSUS NV 3.68 764 583 84,547 | 2030/1/21
QATAR PETROLEUM 3.3 3,917 2,781 403,139 | 2051/7/12
RELIANCE INDUSTRIES LTD 2.875 545 427 61,885 | 2032/1/12
SAUDI ARABIAN OIL CO 1.625 945 847 122,867 | 2025/11/24
SEPLAT PETROLEUM DEV CO 7.75 557 447 64,919 | 2026/4/1
SHIMAO GROUP HLDGS 5. 2 — 280 32 4,666 | 2027/1/16
SHIMAO GROUP HLDGS 5.6 - 660 75 10,999 | 2026/ 7 /15
STERRACOL ENRGY ANDINA 6.0 572 381 55,228 | 2028/ 6 /15
SINOCHEM OFFSHORE CAPITA 2.375 325 244 35,484 | 2031/9/23
SINOPEC GRP DEV 2018 2.7 1,594 1,381 200,177 | 2030/ 5/13
SINOPEC GRP OVERSEAS DEV 3.625 3,290 3, 140 455,169 | 2027/4 /12
SINOPEC GRP OVERSEAS DEV 3.25 1,420 1,327 192,309 | 2027/9/13
SOUTHERN GAS CORRIDOR 6. 875 492 482 69,867 | 2026/ 3 /24
ST SAVINGS BK OF UKRAINE 9. 625 220 121 17,650 | 2025/3 /20
STATE AGE ROADS 6. 25 — 853 149 21,694 | 2028/ 6 /24
STATE OIL CO OF THE AZER 6.95 215 207 30,121 | 2030/3/18
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W% | STUDIO CITY CO LTD 7.0 200 171 24, 781 2027/ 2 /15
STUDIO CITY FINANCE LTD 6.5 200 100 14, 492 2028/1/15
SUNAC CHINA HOLDINGS 6.5 — 245 32 4, 704 2026/ 1 /26
TENGIZCHEVROIL FIN CO IN 4.0 712 591 85, 725 2026/ 8 /15
TENGIZCHEVROIL FIN CO IN 3.25 543 385 55,934 2030/ 8 /15
TIMES CHINA HLDG LTD 6.2 340 37 5,420 2026/ 3 /22
TIMES CHINA HLDG LTD 5.75 202 22 3, 220 2027/1/14
TONON LUXEMBOURG SA 6.5 — 318 0.03182 4 2024/10/31
TRANSJAMATCAN HIGHWAY 5.75 588 487 70,707 2036/10/10
TRINIDAD GEN UNLTD 5.25 593 574 83,214 2027/11/ 4
TSMC ARIZONA CORP 3. 875 481 457 66, 343 2027/ 4 /22
TULLOW OIL PLC 10. 25 545 460 66, 699 2026/ 5 /15
VALE OVERSEAS LIMITED 3.75 530 443 64, 205 2030/7/8
VEDANTA RESOURCES 13. 875 750 645 93, 541 2024/1 /21
VIRGOLINO DE OLIV 10.875 — 320 0.032 4 2049/1 /13
VIRGOLINO DE OLIVE 11.75 — 1, 082 0. 1082 15 2049/2/9
VIRGOLINO DE OLIVEI 10.5 — 423 0. 0423 6 2049/ 1 /28
VOLCAN CIA MINERA SAA-CM 4. 375 311 261 37,909 2026/ 2 /11
WEIBO CORP 3.375 273 200 29, 098 2030/7/8
WYNN MACAU LTD 5.625 215 154 22,453 2028/ 8 /26
WYNN MACAU LTD 5. 625 200 144 20, 886 2028/ 8 /26
XTAOMI BEST TIME INTL 2. 875 410 282 40, 990 2031/ 7 /14
YANGO JUSTICE INTL 7.5 — 202 8 1, 170 2025/ 2 /17
YANGO JUSTICE INTL 8. 25 — 290 11 1, 681 2023/11/25
YANGO JUSTICE INTL 9. 25 — 200 8 1, 159 2023/4 /15
/N 7t 26, 288, 930
TV FIIINVTN| FTTINVT NV
[EsfEnieS REPUBLIC OF BRAZIL 10.0 16, 520 15, 345 425,573 2029/1/1
REPUBLIC OF BRAZIL 10.0 12, 535 11, 429 316, 968 2031/1/1
7N Eis 742, 541
A=V Fapre7Xy | FaprerXy
[ESEnieS REPUBLIC OF COLOMBIA 7.0 11, 724, 100 8, 138, 049 255,713 2031/ 3/26
W@ AES: | FIDEICOMISO RUTA AL I/L 6. 75 1, 462, 235 1, 161, 906 36, 509 2044/ 2 /15
7N Eis 292, 223
T—n Foa—n Foa—n
DA [EsfiEnies ARAB REPUBLIC OF EGYPT 5. 625 778 467 66, 372 2030/ 4 /16
ARAB REPUBLIC OF EGYPT 6. 375 279 168 23,950 2031/ 4 /11
TVORY COAST 5.875 450 330 46,902 2031/10/17
IVORY COAST 4. 875 445 303 43,125 2032/1 /30
IVORY COAST 6. 625 128 79 11, 246 2048/ 3 /22
REPUBLIC OF SENEGAL 4.75 410 336 47,703 2028/ 3 /13
UKRAINE GOVERNMENT 6. 75 — 428 79 11, 234 2026/ 6 /20
7N Eis 250, 535
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H H ERES I H ENE.
A A
A EBE 29,737, 154, 352 (A) BERHZHEINE 1,822, 496, 958
a— - m— 644, 964, 242 ZHUFILE 1, 820, 427, 695
IFEAE GHmAE) 27, 663, 979, 488 & DI 2,086, 727
LA 898, 224, 062 SRR A 17, 464
ERIENSN 392, 335, 651 (B) HimFEsHFTRIEH A 1,882, 526,535
RiTHL 2 80, 610, 784 Dy =€ 9, 288, 056, 024
ZENZREREIL G 57, 040, 125 FEE A A11, 170, 582, 559
B) &fE 1,197, 488,172 (C) ZYERSIEEG|I8% A 82,234,432
HKins 1, 083, 838, 855 NGIEAN 555, 211, 555
RALRAT A 112, 200, 000 irGIE ] A 637,445,987
RELFLE 117 D) BREERE A 9,028, 881
YN 1, 449, 200 (B) ZfEHESL(A+B+C+D) A 151,292, 890
(C) #MEEMEE(A—B) 28,539, 666, 180 (F) wifAfgduiass 20, 305, 232, 580
JEAR 9, 462, 582, 424 6) EMEFEEESE 2,791, 317, 667
U 5 4 19, 077, 083, 756 H) BHEiEHe A 3,868,173, 601
(D) ZIEHLOK 9,462,582,4240 () F(E+F+G+H) 19,077, 083, 756
1HOH-YBEEMHEE(C D) 30,161 REPIEHIEES (1) 19, 077, 083, 756
() # 1 o A %09,916,796,652 [ . M o B N Rk E ot A () #HEOWRWOHTE) BilFEHFTEEES LOC) EMIREIE
1,424, 421, 65419, Hith —¥ARA SCAKE]L, 878, 635, 8821, X EEHERIIMROMIRZIC L Db DEEHRET,
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NE—7 7 v ROMATTAREONTRIL, FiLD LB TT, ZUNNET,
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TIAT VR R=U RBA v » 2= THi 547 7 » N B Gl R E FEH M) 298, 087, 027H
TIAT A NR=U AH A - FBEIES P — H GBI E M) 2,139, 004, 476 4
TIAT VA e NR—= ZE A v« FBLERESRD — H GlEkk iR g M) 2, 689, 570, 691
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— 163 —



R7YVGR - GA—mN)L=nNf - A—)LE RV K- T7UFK

AEMBHTEE, BEHMIIERAMEKIIBarings Unbrella Fund Plc Annual Report & Audited
Financial Statements for the financial year ended 31 December 2021hRA 5#r4% L THER L
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HURA 92, 301
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MEEDES) 24, 649, 530
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(2) HREBMEI$EAME (the Schedule of Investments)
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(202112831 HIRE)
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Transferable Securities (Corporate Bonds) - 93.43% (Dec 2020: 95.79%)

Australia - 0.57% (Dec 2020: Nil)

6,066,000  Coronado Finance Pty Ltd 10.750% 15/05/2026 6,544,971 0.25
8,019,000  PIC AU Holdings LLC / PIC AU Holdings
Corp 10.000% 31/12/2024 8,270,396 0.32
14,815,367 0.57
Austria - 0.34% (Dec 2020: 0.46%)
8,100,000 ams AG 2.125% 03/11/2027 8,988,786 0.34
Belgium - 0.40% (Dec 2020: 1.12%)
2,181,716  LSF9 Balta Issuer SARL 8.750% 31/12/2024 2,478,925 0.10
6,975,000  Sarens Finance Co NV 5.750% 21/02/2027 7,886,440 0.30
10,365,365 0.40

Bermuda - Nil (Dec 2020: 0.32%)

Bulgaria - 0.32% (Dec 2020: 0.53%)

7,570,000 United Group BV 3.625% 15/02/2028 8,388,071 0.32
Canada - 1.41% (Dec 2020: 1.96%)

2,558,000 Air Canada 4.625% 15/08/2029 2,022,214 0.08
17,275,000 Mattamy Group Corp 4.625% 01/03/2030 17,619,205 0.68
16,003,000 MEG Energy Corp 7.125% 01/02/2027 17,066,079 0.65

36,707,498 1.41
Denmark - 0.38% (Dec 2020: 0.61%)
5,020,000 DKT Finance ApS 9.375% 17/06/2023 5,097,263 0.19
4,300,000 DKT Finance ApS 7.000% 17/06/2023 4,971,184 0.19
10,068,447 0.38
France - 4.20% (Dec 2020: 1.98%)

6,500,000 Accor SA 2.375% 29/11/2028 7,427,814 0.29

3,400,000 Afflelou SAS 4.250% 19/05/2026 3,946,768 0.15

4,810,000 Afflelou SAS 8.000% 19/05/2027 5,626,778 0.22

3,100,000 Altice France SA 4.000% 15/07/2029 3,491,786 0.13

3,831,000 Banijay Entertainment SASU 5.375% 01/03/2025 3,911,930 0.15

3,000,000 Banijay Entertainment SASU 3.500% 01/03/2025 3,441,020 0.13

2,900,000 Banijay Group SAS 6.500% 01/03/2026 3,441,659 0.13

1,690,000 BCP V Modular Services Finance Il Plc 4.750% 30/11/2028 1,946,087 0.08

6,350,000 BCP V Modular Services Finance Plc 6.750% 30/11/2029 7,143,623 0.27

5,850,000 CAB SELAS 3.375% 01/02/2028 6,675,421 0.26

4,800,000 Casino Guichard Perrachon SA 3.580% 07/02/2025 5,291,673 0.20

5,650,000 Casino Guichard Perrachon SA 6.625% 15/01/2026 6,520,777 0.25
12,170,000 CGG SA 7.750% 01/04/2027 13,776,425 0.53

3,500,000 Chrome Bidco SASU 3.500% 31/05/2028 4,027,178 0.15

9,500,000 Chrome Holdco SASU 5.000% 31/05/2029 10,856,305 0.42

7,400,000 Electricite de France SA 3.375% 15/09/2099 8,724,402 0.33

1,800,000 Electricite de France SA 3.000% 31/12/2099 2,112,365 0.08

4,125,000 IPD 3BV 5.500% 01/12/2025 4,841,192 0.19

5,357,000 SPCM SA 3.125% 15/03/2027 5,299,037 0.20

1,002,000 Titan Holdings Il BV 5.125% 15/07/2029 1,135,073 0.04

109,637,313 4.20
Germany - 1.74% (Dec 2020: 2.35%)

5,532,000 APCOA Parking Holdings GmbH 4.625% 15/01/2027 6,260,076 0.24

4,325,000 CeramTec BondCo GmbH 5.250% 15/12/2025 4,997,625 0.19

2,580,867 Mangrove Luxco III Sarl 7.775% 09/10/2025 2,722,350 0.10
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Transferable Securities (Corporate Bonds) - 93.43% (Dec 2020: 95.79%) (continued)

Germany - 1.74% (Dec 2020: 2.35%) (continued)

2,450,000 Nidda BondCo GmbH 7.250% 30/09/2025 2,843,557 0.11
2,300,000 Nidda Healthcare Holding GmbH 3.500% 30/09/2024 2,602,969 0.10
3,200,000 Renk AG 5.750% 15/07/2025 3,789,837 0.14
5,580,269 Techem Verwaltungsgesellschaft 674 mbH 6.000% 30/07/2026 6,551,199 0.25
10,400,000 Wintershall Dea Finance 2 BV 2.499% 31/12/2099 11,656,207 0.45
800,000 ZF Europe Finance BV 3.000% 23/10/2029 943,214 0.04
600,000 ZF Finance GmbH 2.750% 25/05/2027 701,959 0.03
1,900,000 ZF Finance GmbH 3.750% 21/09/2028 2,337,304 0.09
45,406,297 1.74

Greece - 0.30% (Dec 2020: Nil)
6,775,000 Sani/lkos Financial Holdings 1 Sarl 5.625% 15/12/2026 7,854,875 0.30

Ireland - 0.41% (Dec 2020: 0.29%)
7,146,000 Energia Group NI FinanceCo Plc /

Energia Group ROI Holdings DAC 4.750% 15/09/2024 9,701,243 0.37
925,000 Energia Group NI FinanceCo Plc /

Energia Group ROI Holdings DAC 4.000% 15/09/2025 1,060,500 0.04
10,761,743 0.41

Italy - 0.50% (Dec 2020: 0.72%)
5,200,000 Libra Groupco SpA 5.000% 15/05/2027 6,024,394 0.23
4,100,000  Marcolin SpA 6.125% 15/11/2026 4,775,106 0.18
28,000  Telecom ltalia Capital SA 6.000% 30/09/2034 29,657 0.00
1,468,000  Telecom ltalia Finance SA 7.750% 24/01/2033 2,234,038 0.09
13,063,195 0.50

Lithuania - 0.12% (Dec 2020: 0.19%)
2,600,000 PLT VII Finance Sarl 4.625% 05/01/2026 3,030,224 0.12

Macau - Nil (Dec 2020: 0.12%)

Mexico - 0.12% (Dec 2020: 0.14%)

4,550,810 Grupo Idesa SA de CV 10.125% 22/05/2026 3,038,053 0.12
Netherlands - 0.97% (Dec 2020: 1.45%)
7,100,000 Nobian Finance BV 3.625% 15/07/2026 8,032,826 0.31
4,499,000 Sunshine Mid BV 6.500% 15/05/2026 5,273,253 0.20
3,325,000 Trivium Packaging Finance BV 3.750% 15/08/2026 3,845,701 0.15
7,005,000 WP/AP Telecom Holdings Ill BV 5.500% 15/01/2030 8,125,315 0.31
25,277,095 0.97
Norway - 0.35% (Dec 2020: 0.59%)
8,550,000 Explorer Il AS 3.375% 24/02/2025 9,155,183 0.35
Portugal - 0.33% (Dec 2020: 0.40%)
5,800,000 Altice Financing SA 3.000% 15/01/2028 6,278,237 0.24
71,000 Altice Financing SA 5.000% 15/01/2028 69,399 0.00
2,350,000 Altice Financing SA 5.750% 15/08/2029 2,330,060 0.09
8,677,696 0.33
Puerto Rico - 0.51% (Dec 2020: 0.75%)
12,690,000 LCPR Senior Secured Financing DAC 6.750% 15/10/2027 13,337,190 0.51
Spain - 0.62% (Dec 2020: 0.73%)
3,490,000 Foodco Bondco SA 6.250% 15/05/2026 3,688,275 0.14
4,689,000 Kaixo Bondco Telecom SA 5.125% 30/09/2029 5,392,791 0.21
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Transferable Securities (Corporate Bonds) - 93.43% (Dec 2020: 95.79%) (continued)

Spain - 0.62% (Dec 2020: 0.73%) (continued)

1,200,000 Naviera Armas SA 6.500% 31/07/2023 1,082,030 0.04
6,675,000 Naviera Armas SA 4.250% 15/11/2024 5,919,999 0.23
16,083,095 0.62

Sweden - 0.92% (Dec 2020: 0.92%)
3,850,000 Verisure Holding AB 3.875% 15/07/2026 4,474,995 0.17

16,810,000 Verisure Midholding AB 5.250% 15/02/2029 19,466,379 0.75

23,941,374 0.92
Switzerland - 0.68% (Dec 2020: 0.41%)
2,400,000 Dufry One BV 0.750% 30/03/2026 2,506,448 0.09

14,020,000 Dufry One BV 3.625% 15/04/2026 15,360,916 0.59

17,867,364 0.68
United Kingdom - 8.44% (Dec 2020: 7.80%)

12,000,000 Albion Financing 2SARL 8.750% 15/04/2027 12,210,000 0.47
6,425,000 Aston Martin Capital Holdings Ltd 10.500% 30/11/2025 7,074,696 0.27
3,700,000 Bellis Acquisition Co Plc 3.250% 16/02/2026 4,833,491 0.19
4,130,000 Bellis Finco Plc 4.000% 16/02/2027 5,302,827 0.20
2,250,000 Boparan Finance PLC 7.625% 30/11/2025 2,545,647 0.10
4,455,000 Cidron Aida Finco Sarl 6.250% 01/04/2028 5,984,839 0.23

13,595,000 Cidron Aida Finco Sarl 5.000% 01/04/2028 15,610,935 0.60
6,611,000 Constellation Automotive Financing Plc 4.875% 15/07/2027 8,836,241 0.34
2,269,000 CPUK Finance Ltd 4.875% 28/08/2025 3,083,536 0.12
4,025,000 CPUK Finance Ltd 6.500% 28/08/2026 5,689,114 0.22
2,195,000 CPUK Finance Ltd 4.500% 28/08/2027 2,990,136 0.11
6,350,000 Galaxy Bidco Ltd 6.500% 31/07/2026 8,873,736 0.34
5,550,000 Gatwick Airport Finance Plc 4.375% 07/04/2026 7,394,771 0.28
1,336,000 Heathrow Finance Plc 4.375% 01/03/2027 1,788,997 0.07

370,000 Heathrow Finance Plc 4.625% 01/09/2029 494,804 0.02
1,082,000 House of Fraser Funding PLC 6.270% 15/09/2020 40,275 0.00
5,892,635 KCA Deutag UK Finance Plc 9.875% 01/12/2025 6,373,657 0.24
6,955,000 Maison Finco Plc 6.000% 31/10/2027 9,609,995 0.37

15,025,000 Motion Bondco DAC 4.500% 15/11/2027 16,428,441 0.63
1,400,000 Motion Finco Sarl 7.000% 15/05/2025 1,671,417 0.06
3,999,000 Moto Finance Plc 4.500% 01/10/2022 5,338,420 0.20
9,562,000 Neptune Energy Bondco Plc 6.625% 15/05/2025 9,783,265 0.37
8,095,000 RAC Bond Co Plc 5.250% 04/11/2046 10,708,357 0.41
3,000,000 Rolls-Royce Plc 5.750% 15/10/2027 4,525,290 0.17
2,580,000 Stonegate Pub Co Financing 2019 Plc 8.000% 13/07/2025 3,560,692 0.14
1,845,000 Stonegate Pub Co Financing 2019 Plc 8.250% 31/07/2025 2,543,787 0.10
1,515,000 Stonegate Pub Co Financing 2019 PLC 5.750% 31/07/2025 1,707,139 0.07
2,137,000 Summer BC Bidco B LLC 5.500% 31/10/2026 2,190,425 0.08
7,613,895 Summer BC Holdco A Sarl 9.250% 31/10/2027 9,372,621 0.36
4,100,000 TalkTalk Telecom Group Plc 3.875% 20/02/2025 5,302,905 0.20

10,967,000 Travelex Financing Plc* 8.000% 15/05/2022 - 0.00
5,713,637 Travelex Issuerco Ltd* 12.500% 05/08/2025 11,213,855 0.43
4,050,000 TVL Finance PLC 5.509% 15/07/2025 5,257,805 0.20
1,029,000 Virgin Media Secured Finance Plc 4.125% 15/08/2030 1,378,301 0.05

216,000 Virgin Media Secured Finance Plc 4.500% 15/08/2030 217,713 0.01
3,600,000 Virgin Media Vendor Financing Notes IlI

DAC 4.875% 15/07/2028 4,890,487 0.19
1,700,000 Vmed O2 UK Financing | Plc 4.500% 15/07/2031 2,301,044 0.09
4,755,000 Vodafone Group Plc 3.000% 27/08/2080 5,471,085 0.21
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United Kingdom - 8.44% (Dec 2020: 7.80%) (continued)

Waldorf Production UK Ltd 9.750% 01/10/2024 4,466,000 0.17
Wheel Bidco Ltd 6.750% 15/07/2026 3,374,057 0.13
220,440,803 8.44

United States - 68.58% (Dec 2020: 69.74%)
Acuris Finance US Inc / Acuris Finance

SARL 5.000% 01/05/2028 5,367,257 0.21
AdaptHealth LLC 4.625% 01/08/2029 6,209,393 0.24
AdaptHealth LLC 5.125% 01/03/2030 10,324,609 0.40
Adient Global Holdings Ltd 4.875% 15/08/2026 14,829,131 0.57
Albion Financing 1 SARL / Aggreko

Holdings Inc 5.250% 15/10/2026 5,968,545 0.23
Alliance Data Systems Corp 4.750% 15/12/2024 14,937,975 0.57
Alliance Data Systems Corp 7.000% 15/01/2026 2,102,190 0.08
Alta Equipment Group Inc 5.625% 15/04/2026 11,368,898 0.44
AMC Entertainment Holdings Inc 10.500% 15/04/2025 767,549 0.03
AMC Entertainment Holdings Inc 10.500% 24/04/2026 9,934,527 0.38
American Airlines Inc / AAdvantage

Loyalty IP Ltd 11.750% 15/07/2025 4,425,345 0.17
American Airlines Inc / AAdvantage

Loyalty IP Ltd 5.500% 20/04/2026 12,041,014 0.46
American Airlines Inc / AAdvantage

Loyalty IP Ltd 5.750% 20/04/2029 4,648,147 0.18
Apache Corp 5.100% 01/09/2040 1,810,528 0.07
Apache Corp 4.750% 15/04/2043 1,701,708 0.07
Apache Corp 5.350% 01/07/2049 2,823,367 0.11
Appvion Inc* 9.000% 01/06/2025 - 0.00
APX Group Inc 5.750% 15/07/2029 10,664,079 0.41
Arcosa Inc 4.375% 15/04/2029 2,087,313 0.08
Aretec Escrow Issuer Inc 7.500% 01/04/2029 4,020,696 0.15
Avaya Holdings Corp 2.250% 15/06/2023 5,188,767 0.20
Banff Merger Sub Inc 8.375% 01/09/2026 3,932,252 0.15
Bath & Body Works Inc 6.875% 01/11/2035 7,274,077 0.28
Bath & Body Works Inc 6.750% 01/07/2036 2,335,673 0.09
Bausch Health Americas Inc 9.250% 01/04/2026 4,714,268 0.18
Bausch Health Americas Inc 8.500% 31/01/2027 2,067,141 0.08
Bausch Health Cos Inc 6.125% 15/04/2025 3,568,403 0.14
Bausch Health Cos Inc 9.000% 15/12/2025 2,807,026 0.11
Bausch Health Cos Inc 5.000% 30/01/2028 2,273,526 0.09
Bausch Health Cos Inc 4.875% 01/06/2028 6,689,790 0.26
Bausch Health Cos Inc 5.000% 15/02/2029 13,025,814 0.50
Bausch Health Cos Inc 6.250% 15/02/2029 5,271,511 0.20
Bausch Health Cos Inc 5.250% 30/01/2030 2,203,875 0.08
Bausch Health Cos Inc 5.250% 15/02/2031 5,904,172 0.23
BCPE Ulysses Intermediate Inc 7.750% 01/04/2027 12,723,972 0.49
Blackstone Holdings Finance Co LLC 5.500% 15/06/2031 17,047,079 0.65
Boxer Parent Co Inc 9.125% 01/03/2026 13,442,298 0.51
BroadStreet Partners Inc 5.875% 15/04/2029 9,370,711 0.36
CA Magnum Holdings 5.375% 31/10/2026 6,614,703 0.25
Caesars Entertainment Inc 6.250% 01/07/2025 6,191,903 0.24
Caesars Entertainment Inc 8.125% 01/07/2027 7,278,254 0.28
Caesars Entertainment Inc 4.625% 15/10/2029 2,430,080 0.09
Caesars Resort Collection LLC / CRC

Finco Inc 5.750% 01/07/2025 3,452,538 0.13
Carnival Corp 10.125% 01/02/2026 2,906,867 0.11
Carnival Corp 7.625% 01/03/2026 1,671,941 0.06
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United States - 68.58% (Dec 2020: 69.74%) (continued)

13,402,000 Carnival Corp 5.750% 01/03/2027 13,422,103 0.51
8,368,000 Carnival Corp 6.000% 01/05/2029 8,342,687 0.32
2,500,000 Carnival Corp (Registered) 7.625% 01/03/2026 3,002,437 0.12
9,016,000 Carriage Purchaser Inc 7.875% 15/10/2029 8,668,027 0.33
7,701,000 CCO Holdings LLC / CCO Holdings
Capital Corp 4.750% 01/03/2030 8,022,709 0.31

1,589,000 CCO Holdings LLC / CCO Holdings
Capital Corp 4.500% 15/08/2030 1,629,098 0.06

5,400,000 CCO Holdings LLC / CCO Holdings
Capital Corp 4.250% 01/02/2031 5,458,455 0.21

13,303,000 CCO Holdings LLC / CCO Holdings
Capital Corp 4.250% 15/01/2034 13,111,936 0.50
5,316,000 Centene Corp 4.625% 15/12/2029 5,742,290 0.22
38,000 Chesapeake Energy Corp 5.500% 01/02/2026 40,040 0.00
6,813,000 Chesapeake Energy Corp 5.875% 01/02/2029 7,297,609 0.28
1,354,000 CHS / Community Health Systems Inc 5.625% 15/03/2027 1,434,631 0.05
667,000 CHS / Community Health Systems Inc 6.000% 15/01/2029 712,243 0.03
1,429,000 CHS / Community Health Systems Inc 6.875% 15/04/2029 1,457,980 0.06
4,465,000 CHS / Community Health Systems Inc 6.125% 01/04/2030 4,424,078 0.17
8,000,000 Clarios Global LP / Clarios US Finance Co  8.500% 15/05/2027 8,490,280 0.33
7,252,000 Clear Channel Outdoor Holdings Inc 7.750% 15/04/2028 7,770,736 0.30
8,925,000 Clear Channel Outdoor Holdings Inc 7.500% 01/06/2029 9,542,788 0.37
1,178,000 Clear Channel Worldwide Holdings Inc 5.125% 15/08/2027 1,220,408 0.05
5,156,000 Coinbase Global Inc 3.375% 01/10/2028 4,825,139 0.18
7,835,000 Coinbase Global Inc 3.625% 01/10/2031 7,222,381 0.28
2,083,000 Community Health Systems Inc 4.750% 15/02/2031 2,104,601 0.08
2,879,000 Consensus Cloud Solutions Inc 6.000% 15/10/2026 2,997,600 0.11
2,095,000 Consensus Cloud Solutions Inc 6.500% 15/10/2028 2,192,250 0.08
139,000 Consolidated Communications Inc 6.500% 01/10/2028 147,688 0.01
6,378,000 Consolidated Communications Inc 5.000% 01/10/2028 6,451,475 0.25
6,662,000 Consolidated Energy Finance SA 6.500% 15/05/2026 6,793,841 0.26

15,897,000 Consolidated Energy Finance SA 5.625% 15/10/2028 15,561,653 0.60
5,000,000 Constellium SE 3.125% 15/07/2029 5,667,736 0.22
9,400,000 Coty Inc 3.875% 15/04/2026 10,953,327 0.42
6,993,000 Coty Inc 5.000% 15/04/2026 7,212,790 0.28
4,106,000 CrownRock LP / CrownRock Finance Inc 5.000% 01/05/2029 4,266,216 0.16
2,848,000 CSC Holdings LLC 7.500% 01/04/2028 3,058,994 0.12

29,000 CSC Holdings LLC 5.750% 15/01/2030 28,948 0.00

19,079,000 CSC Holdings LLC 4.625% 01/12/2030 18,085,747 0.69
9,376,000 CVR Energy Inc 5.250% 15/02/2025 9,057,919 0.35
6,997,000 CVR Energy Inc 5.750% 15/02/2028 6,727,021 0.26

11,208,485 CWT Travel Group Inc. 8.500% 19/11/2026 11,470,539 0.44
6,045,000 Diebold Nixdorf Dutch Holding BV 9.000% 15/07/2025 7,357,194 0.28
3,404,000 Diebold Nixdorf Inc 9.375% 15/07/2025 3,668,950 0.14

15,355,000 Directv Financing LLC / Directv Financing

Co-Obligor Inc 5.875% 15/08/2027 15,741,946 0.60
1,306,000 DISH DBS Corp 5.875% 15/11/2024 1,343,299 0.05
1,644,000 DISH DBS Corp 5.250% 01/12/2026 1,673,033 0.06
2,115,000 DISH DBS Corp 5.750% 01/12/2028 2,140,116 0.08

10,000,000 DISH DBS Corp 5.125% 01/06/2029 9,116,200 0.35

13,511,000 DISH Network Corp 3.375% 15/08/2026 12,822,655 0.49
7,525,275 Elwood Energy LLC 8.159% 05/07/2026 7,791,482 0.30

17,444,000 Emergent BioSolutions Inc 3.875% 15/08/2028 16,768,656 0.64
2,224,000 Empire Communities Corp 7.000% 15/12/2025 2,304,420 0.09
3,550,000 Energizer Gamma Acquisition BV 3.500% 30/06/2029 3,922,008 0.15
1,216,000 EnLink Midstream LLC 5.625% 15/01/2028 1,266,415 0.05
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277,000 EnLink Midstream LLC 5.375% 01/06/2029 283,698 0.01
991,000 EnLink Midstream Partners LP 4.400% 01/04/2024 1,036,641 0.04
804,000 EnLink Midstream Partners LP 4.850% 15/07/2026 847,086 0.03
6,777,000 EnLink Midstream Partners LP 5.600% 01/04/2044 6,844,634 0.26
1,968,000 EnLink Midstream Partners LP 5.450% 01/06/2047 1,988,270 0.08
2,579,000 EQM Midstream Partners LP 6.000% 01/07/2025 2,807,551 0.11
2,143,000 EQM Midstream Partners LP 6.500% 01/07/2027 2,402,860 0.09
2,913,000 EQM Midstream Partners LP 4.500% 15/01/2029 3,033,817 0.12
2,632,000 EQM Midstream Partners LP 4.750% 15/01/2031 2,787,512 0.11
1,672,000 EQT Corp 7.500% 01/02/2030 2,151,137 0.08
837,000 ESC GCB Briggs & Stratton* 6.875% 15/12/2049 66,960 0.00
1,404,000 Everi Holdings Inc 5.000% 15/07/2029 1,420,350 0.05
10,686,000 First Student Bidco Inc / First Transit
Parent Inc 4.000% 31/07/2029 10,402,981 0.40
1,161,000 Ford Motor Credit Co LLC 5.596% 07/01/2022 1,163,310 0.04
1,914,000 Ford Motor Credit Co LLC 3.087% 09/01/2023 1,948,873 0.07
2,205,000 Ford Motor Credit Co LLC 3.664% 08/09/2024 2,292,770 0.09
5,699,000 Ford Motor Credit Co LLC 4.687% 09/06/2025 6,132,437 0.23
1,072,000 Ford Motor Credit Co LLC 4.134% 04/08/2025 1,138,871 0.04
3,803,000 Ford Motor Credit Co LLC 4.389% 08/01/2026 4,102,030 0.16
4,527,000 Ford Motor Credit Co LLC 4.125% 17/08/2027 4,891,967 0.19
368,000 Ford Motor Credit Co LLC 5.113% 03/05/2029 418,771 0.02
8,336,000 Frontier Communications Holdings LLC 5.000% 01/05/2028 8,601,168 0.33
2,260,000 Frontier Communications Holdings LLC 6.750% 01/05/2029 2,353,858 0.09
2,341,000 Frontier Communications Holdings LLC 6.000% 15/01/2030 2,356,732 0.09
19,000,000 Gates Global LLC / Gates Corp 6.250% 15/01/2026 19,638,307 0.75
8,309,000 Genesis Energy LP / Genesis Energy
Finance Corp 6.500% 01/10/2025 8,213,779 0.31
8,221,000 Genesis Energy LP / Genesis Energy
Finance Corp 8.000% 15/01/2027 8,481,441 0.32
2,570,000 Genesis Energy LP / Genesis Energy
Finance Corp 7.750% 01/02/2028 2,592,912 0.10
18,309,000 Getty Images Inc 9.750% 01/03/2027 19,412,117 0.74
36,784,761 Global Aircraft Leasing Co Ltd 6.500% 15/09/2024 35,538,309 1.36
7,822,000 Gray Escrow Il Inc 5.375% 15/11/2031 8,060,923 0.31
3,837,000 Grifols Escrow Issuer SA 4.750% 15/10/2028 3,920,915 0.15
4,620,000 Grifols Escrow Issuer SA 3.875% 15/10/2028 5,292,374 0.20
2,600,000 GYP Holdings IIl Corp 4.625% 01/05/2029 2,610,478 0.10
13,655,000 Harvest Midstream | LP 7.500% 01/09/2028 14,630,240 0.56
8,636,000 Hecla Mining Co 7.250% 15/02/2028 9,264,614 0.35
16,203,239 Highlands Holdings Bond Issuer Ltd /
Highlands Holdings Bond Co-Issuer Inc 7.625% 15/10/2025 17,193,014 0.66
8,080,000 Hilcorp Energy | LP / Hilcorp Finance Co 6.250% 01/11/2028 8,505,452 0.33
1,336,000 Hilcorp Energy | LP / Hilcorp Finance Co 5.750% 01/02/2029 1,378,919 0.05
4,113,000 Hilcorp Energy | LP / Hilcorp Finance Co 6.000% 01/02/2031 4,262,096 0.16
11,877,000 Icahn Enterprises LP / Icahn Enterprises
Finance Corp 4.750% 15/09/2024 12,338,006 0.47
2,586,000 Icahn Enterprises LP / Icahn Enterprises
Finance Corp 6.375% 15/12/2025 2,634,048 0.10
12,000,000 Icahn Enterprises LP / Icahn Enterprises
Finance Corp 6.250% 15/05/2026 12,513,660 0.48
9,831,000 Icahn Enterprises LP / Icahn Enterprises
Finance Corp 5.250% 15/05/2027 10,123,325 0.39
127,000 Icahn Enterprises LP / Icahn Enterprises
Finance Corp 4.375% 01/02/2029 124,017 0.00
6,694,000 iHeartCommunications Inc 8.375% 01/05/2027 7,066,354 0.27
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5,173,000 iHeartCommunications Inc 5.250% 15/08/2027 5,385,610 0.21
6,255,000 ION Trading Technologies Sarl 5.750% 15/05/2028 6,451,876 0.25
14,342,000 ITT Holdings LLC 6.500% 01/08/2029 14,222,101 0.54
4,062,000 Jazz Securities DAC 4.375% 15/01/2029 4,212,985 0.16
14,003,000 JBS Finance Luxembourg Sarl 3.625% 15/01/2032 14,079,876 0.54
6,435,000 JBS USA LUX SA / JBS USA Food Co /
JBS USA Finance Inc 6.750% 15/02/2028 6,952,631 0.27
11,200,000 JBS USA LUX SA / JBS USA Food Co /
JBS USA Finance Inc 6.500% 15/04/2029 12,338,928 0.47
7,806,000 JBS USA LUX SA / JBS USA Food Co /
JBS USA Finance Inc 5.500% 15/01/2030 8,502,139 0.33
2,940,000 JBS USA LUX SA / JBS USA Food Co /
JBS USA Finance Inc 3.750% 01/12/2031 2,988,319 0.11
10,568,000 Jefferson Capital Holdings LLC 6.000% 15/08/2026 10,710,985 0.41
2,648,000 Kinross Gold Corp 6.875% 01/09/2041 3,546,982 0.14
9,037,000 LCPR Senior Secured Financing DAC 5.125% 15/07/2029 9,095,740 0.35
12,535,000 Live Nation Entertainment Inc 4.750% 15/10/2027 12,898,515 0.49
3,837,000 LSF11 A5 HoldCo LLC 6.625% 15/10/2029 3,784,836 0.14
8,465,000 Mauser Packaging Solutions Holding Co 7.250% 15/04/2025 8,495,897 0.33
591,000 Michaels Cos Inc 7.875% 01/05/2029 583,143 0.02
1,791,000 Michaels Cos Inc/The 5.250% 01/05/2028 1,794,752 0.07
6,046,000 Midas OpCo Holdings LLC 5.625% 15/08/2029 6,199,175 0.24
14,114,000 Midcap Financial Issuer Trust 6.500% 01/05/2028 14,737,980 0.56
4,701,000 Midcap Financial Issuer Trust 5.625% 15/01/2030 4,720,368 0.18
1,846,000 Midcontinent Communications /
Midcontinent Finance Corp 5.375% 15/08/2027 1,903,226 0.07
13,646,000 Midwest Gaming Borrower LLC / Midwest
Gaming Finance Corp 4.875% 01/05/2029 13,734,972 0.53
10,884,000 Mileage Plus Holdings LLC / Mileage Plus
Intellectual Property Assets Ltd 6.500% 20/06/2027 11,635,050 0.45
7,797,000 Millennium Escrow Corp 6.625% 01/08/2026 7,824,640 0.30
3,872,000 ModivCare Escrow Issuer Inc 5.000% 01/10/2029 3,960,204 0.15
7,863,000 ModivCare Inc 5.875% 15/11/2025 8,265,586 0.32
5,246,000 Molina Healthcare Inc 4.375% 15/06/2028 5,412,324 0.21
3,921,000 MoneyGram International Inc 5.375% 01/08/2026 3,984,246 0.15
7,207,000 Mozart Debt Merger Sub Inc 5.250% 01/10/2029 7,320,294 0.28
3,269,000 Murphy Oil Corp 6.375% 15/07/2028 3,479,393 0.13
7,358,000 Nabors Industries Inc 7.375% 15/05/2027 7,633,484 0.29
7,158,000 Nabors Industries Ltd 7.250% 15/01/2026 6,656,940 0.25
50,000 Nabors Industries Ltd 7.500% 15/01/2028 45,321 0.00
2,872,000 NCL Corp Ltd 5.875% 15/03/2026 2,863,025 0.11
1,823,000 NCL Finance Ltd 6.125% 15/03/2028 1,798,709 0.07
429,000 New Enterprise Stone & Lime Co Inc 9.750% 15/07/2028 459,637 0.02
12,939,000 NGL Energy Operating LLC / NGL Energy
Finance Corp 7.500% 01/02/2026 13,360,876 0.51
18,665,000 NMG Holding Co Inc. / Neiman Marcus
Group LLC 7.125% 01/04/2026 19,839,775 0.76
1,271,000 Nordstrom Inc 4.000% 15/03/2027 1,278,626 0.05
1,268,000 Nordstrom Inc 4.375% 01/04/2030 1,281,060 0.05
18,598,000 Nordstrom Inc 5.000% 15/01/2044 17,371,648 0.67
3,738,000 Northwest Fiber LLC / Northwest Fiber
Finance Sub Inc 4.750% 30/04/2027 3,704,358 0.14
238,000 Northwest Fiber LLC / Northwest Fiber
Finance Sub Inc 6.000% 15/02/2028 233,621 0.01
17,261,000 Northwest Fiber LLC / Northwest Fiber
Finance Sub Inc 10.750% 01/06/2028 18,838,914 0.72
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1,179,000 Novelis Corp 3.250% 15/11/2026 1,190,702 0.05
1,215,000 Novelis Corp 3.875% 15/08/2031 1,209,296 0.05
2,150,000 Novelis Sheet Ingot GmbH 3.375% 15/04/2029 2,522,297 0.10
3,096,000 Occidental Petroleum Corp 6.950% 01/07/2024 3,445,894 0.13
3,903,000 Occidental Petroleum Corp 5.875% 01/09/2025 4,307,956 0.17
5,207,000 Occidental Petroleum Corp 6.375% 01/09/2028 6,189,665 0.24
12,995,000 Occidental Petroleum Corp 6.125% 01/01/2031 15,810,757 0.61
9,081,000 Occidental Petroleum Corp 6.450% 15/09/2036 11,596,437 0.44
5,000,000 Occidental Petroleum Corp 7.950% 15/06/2039 6,607,050 0.25
2,443,000 Occidental Petroleum Corp 6.200% 15/03/2040 3,008,457 0.12
1,044,000 Occidental Petroleum Corp 4.500% 15/07/2044 1,076,907 0.04
4,454,000 Occidental Petroleum Corp 6.600% 15/03/2046 5,786,058 0.22
2,594,000 Occidental Petroleum Corp 4.400% 15/04/2046 2,663,753 0.10
392,000 Occidental Petroleum Corp 4.200% 15/03/2048 392,635 0.02
1,006,000 Occidental Petroleum Corp 4.400% 15/08/2049 1,020,099 0.04
7,309,000 Olympus Water US Holding Corp 4.250% 01/10/2028 7,278,997 0.28
2,781,000 Olympus Water US Holding Corp 3.875% 01/10/2028 3,185,472 0.12
3,746,000 Olympus Water US Holding Corp 6.250% 01/10/2029 3,657,613 0.14
2,730,000 Olympus Water US Holding Corp 5.375% 01/10/2029 3,013,695 0.12
7,150,000 Ontex Group NV 3.500% 15/07/2026 7,774,774 0.30
12,000,000 Organon & Co / Organon Foreign Debt
Co-Issuer BV 4.125% 30/04/2028 12,215,760 0.47
3,216,000 Organon & Co / Organon Foreign Debt
Co-Issuer BV 5.125% 30/04/2031 3,365,464 0.13
7,084,000 OT Merger Corp 7.875% 15/10/2029 6,978,838 0.27
2,671,000 Outfront Media Capital LLC / Outfront
Media Capital Corp 4.250% 15/01/2029 2,679,908 0.10
4,093,000 Pactiv Evergreen Group Issuer LLC /
Pactiv Evergreen Group Issuer Inc. 4.375% 15/10/2028 4,068,503 0.16
4,796,000 Par Pharmaceutical Inc 7.500% 01/04/2027 4,908,370 0.19
4,039,000 Park-Ohio Industries Inc 6.625% 15/04/2027 3,923,889 0.15
1,607,000 PECF USS Intermediate Holding IIl Corp 8.000% 15/11/2029 1,666,523 0.06
7,661,000 PG&E Corp 5.000% 01/07/2028 8,071,476 0.31
4,251,000 PG&E Corp 5.250% 01/07/2030 4,465,654 0.17
10,226,000 Post Holdings Inc 5.500% 15/12/2029 10,760,718 0.41
2,734,000 Prime Security Services Borrower LLC 6.250% 15/01/2028 2,855,048 0.1
11,760,000 PROG Holdings Inc 6.000% 15/11/2029 12,117,269 0.46
4,061,000 Radiate Holdco LLC / Radiate Finance Inc 4.500% 15/09/2026 4,106,564 0.16
10,759,000 Radiate Holdco LLC / Radiate Finance Inc 6.500% 15/09/2028 10,824,092 0.41
22,801,000 Radiology Partners Inc 9.250% 01/02/2028 23,976,050 0.92
3,632,000 Railworks Holdings LP 8.250% 15/11/2028 3,768,200 0.14
4,955,000 Realogy Group LLC / Realogy Co-Issuer
Corp 7.625% 15/06/2025 5,257,255 0.20
15,584,000 Realogy Group LLC / Realogy Co-Issuer
Corp 5.750% 15/01/2029 15,997,366 0.61
5,387,000 Rent-A-Center Inc 6.375% 15/02/2029 5,623,597 0.22
13,750,000 Resideo Funding Inc 4.000% 01/09/2029 13,509,375 0.52
2,510,000 RLJ Lodging Trust LP 3.750% 01/07/2026 2,526,453 0.10
108,000 RLJ Lodging Trust LP 4.000% 15/09/2029 107,006 0.00
3,922,000 Rockcliff Energy Il LLC 5.500% 15/10/2029 4,046,190 0.15
9,495,000 Royal Caribbean Cruises Ltd 5.500% 31/08/2026 9,665,150 0.37
1,817,000 RP Escrow Issuer LLC 5.250% 15/12/2025 1,835,297 0.07
1,744,000 Scientific Games International Inc 7.250% 15/11/2029 1,947,446 0.07
9,920,000 Seaspan Corp 5.500% 01/08/2029 10,033,138 0.38
6,294,000 Service Properties Trust 7.500% 15/09/2025 6,824,174 0.26
2,000,000 Service Properties Trust 4.750% 01/10/2026 1,947,180 0.07
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Transferable Securities (Corporate Bonds) - 93.43% (Dec 2020: 95.79%) (continued)

United States - 68.58% (Dec 2020: 69.74%) (continued)

829,000 Service Properties Trust 4.950% 15/02/2027 805,021 0.03
2,418,000 Service Properties Trust 5.500% 15/12/2027 2,483,438 0.10
1,075,000 Service Properties Trust 3.950% 15/01/2028 985,603 0.04
1,698,000 Service Properties Trust 4.375% 15/02/2030 1,564,639 0.06
1,672,000 Sirius XM Radio Inc 3.125% 01/09/2026 1,674,684 0.06
9,116,000 Sirius XM Radio Inc 3.875% 01/09/2031 8,953,963 0.34
3,340,000 Sonic Automotive Inc 4.625% 15/11/2029 3,377,391 0.13
1,863,000 Sonic Automotive Inc 4.875% 15/11/2031 1,883,875 0.07
1,585,000 Southwestern Energy Co 4.750% 01/02/2032 1,672,238 0.06
5,253,000 Sprint Capital Corp 6.875% 15/11/2028 6,653,870 0.25
5,777,000 Sprint Capital Corp 8.750% 15/03/2032 8,675,205 0.33
7,852,000 Sprint Corp 7.875% 15/09/2023 8,658,597 0.33
4,847,000 Sprint Corp 7.625% 01/03/2026 5,825,440 0.22
9,293,000 Staples Inc 7.500% 15/04/2026 9,560,638 0.37

14,831,000 Staples Inc 10.750% 15/04/2027 13,993,642 0.54
11,974,000 Suburban Propane Partners LP/Suburban
Energy Finance Corp 5.000% 01/06/2031 12,129,004 0.46
2,816,000 Superior Plus LP / Superior General
Partner Inc 4.500% 15/03/2029 2,898,565 0.11
8,493,000 Sylvamo Corp 7.000% 01/09/2029 8,885,079 0.34
4,519,000 Targa Resources Partners LP / Targa
Resources Partners Finance Corp 4.875% 01/02/2031 4,915,226 0.19
1,613,000 Tenet Healthcare Corp 4.625% 01/09/2024 1,651,018 0.06
5,821,000 Tenet Healthcare Corp 4.875% 01/01/2026 5,987,859 0.23
1,929,000 Tenet Healthcare Corp 4.625% 15/06/2028 1,984,835 0.08
4,627,000 Tenet Healthcare Corp 6.125% 01/10/2028 4,896,546 0.19
12,394,000 Terrier Media Buyer Inc 8.875% 15/12/2027 13,414,026 0.51
2,877,000 TransDigm Inc 8.000% 15/12/2025 3,038,788 0.12
6,244,000 TransDigm Inc 6.250% 15/03/2026 6,497,756 0.25
3,535,590 Transocean Guardian Ltd 5.875% 15/01/2024 3,353,649 0.13
8,888,000 Transocean Inc 7.250% 01/11/2025 6,853,004 0.26
2,743,000 Transocean Inc 7.500% 15/01/2026 2,046,388 0.08
4,809,000 Transocean Inc 8.000% 01/02/2027 3,467,481 0.13
642,000 Transocean Poseidon Ltd 6.875% 01/02/2027 621,000 0.02
12,998,000 Trident TPI Holdings Inc 9.250% 01/08/2024 13,597,988 0.52
6,955,000 Triumph Group Inc 6.250% 15/09/2024 7,006,084 0.27
16,106,000 Triumph Group Inc 7.750% 15/08/2025 16,001,955 0.61
6,039,000 Unifrax Escrow Issuer Corp 5.250% 30/09/2028 6,115,695 0.23
3,002,000 Unifrax Escrow Issuer Corp 7.500% 30/09/2029 3,036,283 0.12
2,429,000 United Airlines Inc 4.375% 15/04/2026 2,535,997 0.10
2,513,000 United Airlines Inc 4.625% 15/04/2029 2,596,758 0.10
396,000 Uniti Group LP / Uniti Fiber Holdings Inc /
CSL Capital LLC 7.875% 15/02/2025 413,800 0.02

3,681,000 Uniti Group LP / Uniti Group Finance Inc /
CSL Capital LLC 4.750% 15/04/2028 3,656,135 0.14

1,709,000 Uniti Group LP / Uniti Group Finance Inc /
CSL Capital LLC 6.500% 15/02/2029 1,705,719 0.07
5,476,000 Univision Communications Inc 6.625% 01/06/2027 5,905,948 0.23
4,957,000 US Foods Inc 4.750% 15/02/2029 5,045,631 0.19
3,403,000 Venture Global Calcasieu Pass LLC 3.875% 15/08/2029 3,536,279 0.14
3,889,000 Venture Global Calcasieu Pass LLC 4.125% 15/08/2031 4,129,068 0.16
7,524,000 Venture Global Calcasieu Pass LLC 3.875% 01/11/2033 7,925,556 0.30
12,950,000 Veritas US Inc. / Veritas Bermuda Ltd 7.500% 01/09/2025 13,420,150 0.51
4,422,000 Warrior Met Coal Inc 7.875% 01/12/2028 4,538,763 0.17
2,579,000 WASH Multifamily Acquisition Inc 5.750% 15/04/2026 2,713,611 0.10
3,946,000 Weatherford International Ltd 6.500% 15/09/2028 4,180,787 0.16
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Transferable Securities (Corporate Bonds) - 93.43% (Dec 2020: 95.79%) (continued)

United States - 68.58% (Dec 2020: 69.74%) (continued)

14,385,000 Weatherford International Ltd 8.625% 30/04/2030 14,852,512 0.57
1,731,000 Western Midstream Operating LP 5.300% 01/02/2030 1,905,874 0.07
2,461,000 Western Midstream Operating LP 5.450% 01/04/2044 2,944,390 0.11
7,752,000 Western Midstream Operating LP 5.300% 01/03/2048 9,352,478 0.36
5,429,000 Windstream Escrow LLC / Windstream

Escrow Finance Corp 7.750% 15/08/2028 5,765,490 0.22
1,790,911,923 68.58

Zambia - 1.22% (Dec 2020: 2.21%)
6,218,000 First Quantum Minerals Ltd 7.250% 01/04/2023 6,297,435 0.24
3,640,000 First Quantum Minerals Ltd 6.500% 01/03/2024 3,689,504 0.14
8,062,000 First Quantum Minerals Ltd 7.500% 01/04/2025 8,303,659 0.32
13,024,000 First Quantum Minerals Ltd 6.875% 01/03/2026 13,543,918 0.52
31,834,516 1.22
Total Transferable Securities (Corporate Bonds) (Cost: US$2,408,175,587) 2,439,651,473 93.43

A IEfHfE Sl E LR
REH #8 * KL %

Transferable Securities (Common Stock) - 0.91% (Dec 2020: 0.35%)

Canada - 0.39% (Dec 2020: 0.21%)

282,098 Tourmaline Oil Corp 9,107,777 0.35
1,311,379 Tourmaline Oil Corp* 1,036,705 0.04
10,144,482 0.39

United Kingdom - 0.00% (Dec 2020: 0.00%)
39,936 Travelex Topco Ltd* - 0.00

United States - 0.52% (Dec 2020: 0.14%)

242,765 Carlson Travel Inc 8,375,392 0.32
57,852 KCA Deutag 5,229,821 0.20
13,605,213 0.52
Total Transferable Securities (Common Stock) (Cost: US$10,238,450) 23,749,695 0.91

Transferable Securities (Warrants) - 0.02% (Dec 2020: 0.04%)

United Kingdom - 0.02% (Dec 2020: 0.04%)

5,289 Travelex Ltd Warrant* 572,714 0.02
Total Transferable Securities (Warrants) (Cost: US$Nil) 572,714 0.02
Total Transferable Securities (Cost: US$2,418,414,037) 2,463,973,882 94.36

Investment Funds - 0.78% (Dec 2020: 0.00%)

France-0.78%(Dec 2020:0.00%)

20,500,000 BlackRock ICS US Dollar Liquidity Fund 20,500,000 0.78
Total Investment Funds (Cost: US$20,500,000) 20,500,000 0.78
Total Investments at Fair Value (Cost: US$2,438,914,037) 2,484,473,882 95.14
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Financial Derivative Instruments** - 0.27% (Dec 2020: 1.65%)
Open Forward Foreign Currency Exchange Contracts - 0.27% (Dec 2020: 1.65%)
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04/01/2022 State Street Bank AUD 542 USD 393 2 0.00
14/01/2022 State Street Bank AUD 15,865,651 USD 11,299,248 244,100 0.01
14/01/2022 National Australia Bank AUD 13,936,835 USD 9,922,817 217,183 0.01
14/01/2022 State Street Bank CAD 1,023,096 USD 803,275 5,525 0.00
14/01/2022  State Street Bank CAD 20,962,289 USD 16,580,859 (9,348) (0.00)
14/01/2022 State Street Bank CHF 121,425,514 USD 131,330,201 1,962,604 0.07
14/01/2022 National Australia Bank CHF 114,537,952 USD 123,859,629 1,872,474 0.07
14/01/2022 State Street Bank CNH 165,126,490 USD 25,874,327 87,455 0.00
14/01/2022 State Street Bank CNH 827,971 USD 130,338 (160) (0.00)
04/01/2022  State Street Bank EUR 7,140 USD 8,093 36 0.00
14/01/2022 State Street Bank EUR 419,771,606 USD 473,205,329 4,798,493 0.17
14/01/2022 National Australia Bank EUR 133,844,225 USD 150,730,682 1,680,894 0.06
04/01/2022 State Street Bank GBP 913,026 USD 1,225,326 10,500 0.00
14/01/2022 State Street Bank GBP 83,011,962 USD 109,968,947 2,389,721 0.09
14/01/2022 National Australia Bank GBP 55,628,471 USD 73,677,129 1,617,336 0.06
04/01/2022 State Street Bank HKD 955,627 USD 122,541 14 0.00
14/01/2022 State Street Bank JPY  2,711,640,648 USD 23,872,723 (297,926) (0.01)
14/01/2022 State Street Bank NOK 235,115,815 USD 26,078,308 614,518 0.02
14/01/2022  State Street Bank NzD 1,617,999 USD 1,097,215 10,856 0.00
14/01/2022 State Street Bank SEK 151,444,274 USD 16,632,633 128,448 0.00
14/01/2022 State Street Bank SEK 47,5632 USD 5,268 (8) (0.00)
14/01/2022 State Street Bank SGD 68,014,886 USD 49,770,895 697,228 0.03
14/01/2022  State Street Bank usbD 1,106,899 AUD 1,554,185 (23,878) (0.00)
14/01/2022 State Street Bank usD 13,220,532 CAD 16,715,121 6,572 0.00
14/01/2022 State Street Bank usb 398,765 CAD 512,449 (6,346) (0.00)
04/01/2022 State Street Bank usbD 82,043 CHF 75,307 (603) (0.00)
14/01/2022 State Street Bank usD 25,930,273 CHF 23,955,661 (366,647) (0.01)
04/01/2022  State Street Bank usbD 91,804 EUR 80,996 (409) (0.00)
14/01/2022 National Australia Bank usb 198,272,859 EUR 176,068,038 (2,219,969) (0.08)
14/01/2022  State Street Bank usD 256,257,977 EUR 227,510,993 (2,814,153) (0.09)
04/01/2022 State Street Bank usD 162,292 GBP 120,929 (1,391) (0.00)
14/01/2022 State Street Bank usb 58,153,943 GBP 43,871,536 (1,227,228) (0.04)
14/01/2022 National Australia Bank usbD 103,373,388 GBP 78,055,943 (2,277,195) (0.09)
04/01/2022  State Street Bank usD 65,940 HKD 514,226 (7) (0.00)
06/01/2022 State Street Bank usb 106,219 HKD 828,255 (1) (0.00)
14/01/2022 State Street Bank usb 105,609 JPY 11,977,706 1,475 0.00
04/01/2022  State Street Bank usbD 1,702,302 NOK 15,000,000 (976) (0.00)
14/01/2022 State Street Bank usD 1,502,354 NOK 13,569,582 (38,209) (0.00)
14/01/2022 State Street Bank usb 58,843 NzZD 86,729 (553) (0.00)
14/01/2022 State Street Bank usD 13,714 SEK 128,737 20 0.00
14/01/2022  State Street Bank usbD 1,061,390 SEK 9,653,053 (6,960) (0.00)
14/01/2022 State Street Bank usbD 731,983 SGD 999,748 (9,846) (0.00)
Unrealised gain on open forward foreign currency exchange contracts 16,345,454 0.59
Unrealised loss on open forward foreign currency exchange contracts (9,301,813) (0.32)
Net unrealised gain on open forward foreign currency exchange contracts 7,043,641 0.27
Total Financial Derivative Instruments** 7,043,641 0.27
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Total Investments 2,491,517,523 95.41
Cash at bank 93,774,564 3.59
Other net assets 26,050,060 1.00
Total net assets 2,611,342,147 100.00

Classification
*This is a level 3 security.
**All financial derivative instruments are traded over the counter (“OTC”").
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PENN REAL ESTATE INVEST TST — — 1 6
A 2D ( —)
RPT REALTY 11 137 — —
REALTY INCOME CORP 96 6, 281 11 752
REGENCY CENTERS CORP 17 1,092 2 191
SAUL CENTERS INC 1 49 — —
SL GREEN REALTY CORP 9 517 3 270
(A0.028)  ( 61)
LIFE STORAGE INC 11 1,315 1 152
SUN COMMUNITIES INC 17 2,772 1 366
SUNSTONE HOTEL INVESTORS INC 21 239 4 48
44 TANGER FACTORY OUTLET CENTER 10 176 — —
CUBESMART 27 1,197 2 154
UDR INC 37 1,742 1 87
UNIVERSAL HEALTH RLTY INCOME 1 47 — —
URSTADT BIDDLE — CLASS A 3 67 — —
VENTAS INC 48 2, 346 8 482
ELME COMMUNITIES 8 170 — —
PS BUSINESS PARKS INC/MD 1 179 0. 382 61
( 8) ( 1,597)
UMH PROPERTIES INC 13 243 3 81
GLADSTONE COMMERCIAL CORP 3 71 — —
MONMOUTH REAL ESTATE INV COR — — — —
(39 ( 819)
HEALTHCARE REALTY TRUST INC 7 201 — —
( 65) (' 2,066)
] CENTERSPACE 2 174 — —
DOUGLAS EMMETT INC 23 580 4 156
PEBBLEBROOK HOTEL TRUST 14 245 — —
PIEDMONT OFFICE REALTY TRU-A 18 242 3 57
HUDSON PACIFIC PROPERTIES IN 16 268 10 168
AMERICAN ASSETS TRUST INC 5 170 —
SUMMIT HOTEL PROPERTIES INC 6 48 — —
OFFICE PROPERTIES INCOME TRU 7 132 — —
RLJ LODGING TRUST 20 248 8 113
RETAIL OPPORTUNITY INVESTMEN 14 226 — —
STAG INDUSTRIAL INC 19 652 — —
SABRA HEALTH CARE REIT INC 22 313 — —
HEALTHCARE REALTY TRUST INC 40 1,036 4 146
( 65) ( 2, 066)
WP CAREY INC 29 2,371 0. 965 75
RYMAN HOSPITALITY PROPERTIES 7 596 1 129
CHATHAM LODGING TRUST 3 48 — —
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TERRENO REALTY CORP 7 467 4 239
SPIRIT REALTY CAPITAL INC 24 1,012 3 151
GEO GROUP INC/THE — — 48 325
DUKE REALTY CORP 33 1,787 5 340
(A 178)] (A 11,057)
ARMADA HOFFLER PROPERTIES IN 5 78 — —
REXFORD INDUSTRIAL REALTY IN 33 2,032 3 218
PHYSICIANS REALTY TRUST 27 433 — —
AMERICAN HOMES 4 RENT- A 44 1, 580 2 111
CYRUSONE INC 3 311 1 160
(51 (' 4,597)
BRAEMAR HOTELS & RESORTS INC 15 65 9 49
EMPIRE STATE REALTY TRUST-A 15 119 — —
BRIXMOR PROPERTY GROUP INC 37 826 5 137
44 CARETRUST REIT INC 9 182 — —
PREFERRED APARTMENT COMMUNIT 3 79 2 56
( 20) ( 406)
GAMING AND LEISURE PROPERTIE 40 1,932 1 65
INDEPENDENCE REALTY TRUST IN 72 1,703 3 85
TRON MOUNTAIN INC 31 1,536 3 156
STORE CAPITAL CORP 37 1,104 2 78
URBAN EDGE PROPERTIES 16 261 — —
EQUINIX INC 11 7,631 1 1, 154
PARAMOUNT GROUP INC 28 209 5 57
EASTERLY GOVERNMENT PROPERTI 11 211 — —
XENIA HOTELS & RESORTS INC 10 172 — —
NATIONAL STORAGE AFFILIATES 10 480 —
NEXPOINT RESIDENTIAL 3 187 0.5 43
APPLE HOSPITALITY REIT INC 25 393 6 113
BLUEROCK RESIDENTIAL GROWTH — — — —
(11 ( 312)
GLOBAL NET LEASE INC 11 151 — —
SERITAGE GROWTH PROP- A REIT — 14 119
FOUR CORNERS PROPERTY TRUST 9 241 — —
COMMUNITY HEALTHCARE TRUST I 4 155 1 81
FARMLAND PARTNERS INC 9 135 — —
MANULIFE US REAL ESTATE INV 238 146 — —
( A 5)
PARK HOTELS & RESORTS INC 29 446 10 162
EQUITY RESIDENTIAL 40 2,935 7 611
DIGITALBRIDGE GROUP INC 20 134 221 1,332
INVITATION HOMES INC 72 2,599 21 829
JBG SMITH PROPERTIES 10 239 4 113
ALEXANDER & BALDWIN INC 11 216 2 57
GLADSTONE LAND CORP 2 50 — —
GLOBAL MEDICAL REIT INC 4 48 — —
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VICI PROPERTIES INC 236 7,097 9 267
AMERICOLD REALTY TRUST INC 36 1,014 8 226
INDUSTRIAL LOGISTICS PROPERT 3 76 — —
RETAIL VALUE INC — 5 17
BRT APARTMENTS CORP 2 62 2 47
INNOVATIVE INDUSTRIAL PROPER 4 629 — —
SAFEHOLD INC 4 142 — —

( 29| ( —)
NECESSITY RETAIL REIT INC/TH 13 91 — —
ESSENTIAL PROPERTIES REALTY 24 538 2 57
COREPOINT LODGING INC 3 55 — —
( 17 ( 280)
PLYMOUTH INDUSTRIAL REIT INC 9 178 2 50
PRIME US REIT 118 55 — —

74 ( —)| (A 6)
NETSTREIT CORP 10 217 — —
CREATIVE MEDIA & COMMUNITY T — — 6 43
KEPPEL PACIFIC OAK US REIT 71 50 — —

( I OA 5)
BROADSTONE NET LEASE INC 23 441 2 63
APARTMENT INCOME REIT CO 18 802 4 203
CTO REALTY GROWTH INC 3 54 — —

( 4 ( —)
POSTAL REALTY TRUST INC- A 9 170 5 98
ORION OFFICE REIT INC 4 83 — —
DIGITAL CORE REIT MANAGEMENT 177 155 — —

( I OA 1)
PHILLIPS EDISON & COMPANY IN 49 1,599 — —
CBL & ASSOCIATES PROPERTIES 12 358 — —
] INVENTRUST PROPERTIES CORP 33 931 — —
BLUEROCK HOMES TRUST INC — — — —

( D ( 28)
NEXPOINT DIVERSIFIED REAL ES 16 195 — —
HOST HOTELS & RESORTS INC 77 1,352 10 185
ISTAR INC 38 492 — —
PUBLIC STORAGE 20 6, 535 2 971
SIMON PROPERTY GROUP INC 37 4, 307 6 857
VORNADO REALTY TRUST 18 577 1 65
KIMCO REALTY CORP 70 1, 504 11 273
AVALONBAY COMMUNITIES INC 16 3,231 2 552
APARTMENT INVT & MGMT CO —A 15 131 — —
I 3t 3, 604 141, 822 647 21, 940
(A 4D| ( 2,137) (' 280) (13, 663)
HFH THhFH v ThFH v
BOARDWALK REAL ESTATE INVEST 1 68 — —
SMARTCENTRES REAL ESTATE INV 5 160 — —
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CAN APARTMENT PROP REAL ESTA 7 339 — —
COMINAR REAL ESTATE INV-TR U — — — —
( 32 ( 379)
DREAM OFFICE REAL ESTATE INV 7 169 2 82
H&R REAL ESTATE INV-REIT UTS 9 111 — —
RIOCAN REAL ESTATE INVST TR 18 387 3 63
ALLIED PROPERTIES REAL ESTAT 8 289 1 55
CROMBIE REAL ESTATE INVESTME 6 111 — —
NORTHWEST HEALTHCARE PROPERT 14 167 — —
GRANITE REAL ESTATE INVESTME 4 297 0.9 66
INTERRENT REAL ESTATE INVEST 8 99 — —
DREAM INDUSTRIAL REAL ESTATE 25 313 5 61
CHOICE PROPERTIES REIT 18 261 — —
CT REAL ESTATE INVESTMENT TR 3 62 — —
44 PLAZA RETAIL REIT — — 25 102
SLATE GROCERY REIT-CL U 5 81 — —
KILLAM APARTMENT REAL ESTATE 6 97 — —
SUMMIT INDUSTRIAL INCOME REI 13 255 — —
TRUE NORTH COMMERCIAL REAL E 13 77 — —
MINTO APARTMENT REAL ESTATE 5 79 — —
FIRST CAPITAL REAL ESTATE IN 9 158 — —
AUTOMOTIVE PROPERTIES REAL E — — 5 81
NEXUS INDUSTRIAL REIT 6 83 — —
PRIMARIS REIT 11 157 — —
( 14)]  ( —)
PRO REAL ESTATE INVESTMENT T 13 83 — —
BSR REAL ESTATE INVESTMENT T 8 178 — —
I 3t 230 4,094 44 514
( 14)]  ( —) (32 ( 379)
a—n Ta—n Ta—n
P
ALSTRIA OFFICE REIT-AG — — 63 1,207
( IO 24)
HAMBORNER REIT AG 8 59 — —
I 5 8 59 63 1,207
( 0l A 24)
A 207
COIMA RES SPA — — — —
( 8) ( 59)
& i (9 (59
VATV
GECINA SA 5 549 — —
KLEPIERRE 21 455 2 57
( | A 139)
COVIVIO 4 250 — —
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ATV
MERCIALYS 18 152 — —
ICADE 4 178 — —
( 0l A 13)
ALTAREA 0.35 46 — —
(=) ( 10)
CARMILA 9 131 — —
( -)| (A 19)
UNIBAIL-RODAMCO-WESTFIELD 11 641 4 230
I 5t 76 2, 405 6 287
( I OA 171) ( —) ( 10)
Eaad
NSI NV 2 58 — —
VASTNED RETAIL NV 1 41 — —
a EUROCOMMERCIAL PROPERTIES NV 6 137 — —
( 0.223)] ( —)
WERELDHAVE NV 2 40 — —
- 13 278 — —
¢ it C 0.223)| ¢« —)
AL
LAR ESPANA REAL ESTATE SOCIM 23 118 10 51
( I OA 3)
MERLIN PROPERTIES SOCIMI SA 35 340 — —
( 0l A 31)
INMOBILIARIA COLONIAL SOCIMI 41 256 — —
( -)| (A 19)
I 5 100 716 10 51
( 0l A 54)
L F—

BEFIMMO 2 68 11 523
INTERVEST OFFICES & WAREHOUS 2 63 — —
RETAIL ESTATES 1 56 — —
WAREHOUSES DE PAUW SCA 22 662 1 54
AEDIFICA 5 553 0. 982 108
MONTEA NV 1 138 — —
CARE PROPERTY INVEST 2 48 — —
XIOR STUDENT HOUSING NV 4 175 — —
COFINIMMO 3 336 — —

/h i 45 2,103 13 686
TANVT R

HIBERNIA REIT PLC — — — —

( 265) ( 344)

IRISH RESIDENTIAL PROPERTIES 54 57 — —

I 5 54 57 — —

( 265) ( 344)
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[ CROMWELL REIT EUR 163 331 — —
/h i 163 331 — —
B _ o <t 461 5,952 94 2,232
(0.223)] (A 250) ( 273) ( 415)
FUR TFAXY ARV R FAXY AR R
BRITISH LAND CO PLC 98 442 — —
GREAT PORTLAND ESTATES PLC 18 95 — —
HAMMERSON PLC 792 205 434 147
LAND SECURITIES GROUP PLC 79 524 5 48
PRIMARY HEALTH PROPERTIES 148 191 — —
SEGRO PLC 136 1,334 13 177
WORKSPACE GROUP PLC 11 63 — —
SHAFTESBURY PLC 31 155 — —
44 BIG YELLOW GROUP PLC 16 207 2 45
DERWENT LONDON PLC 12 307 1 47
LONDONMETRIC PROPERTY PLC 148 326 17 46
SAFESTORE HOLDINGS PLC 19 193 3 47
TRITAX BIG BOX REIT PLC 209 389 31 75
ASSURA PLC 328 203 — —
SCHRODER REAL ESTATE INVESTM 91 42 — —
EMPIRIC STUDENT PROPERTY PLC 71 70 — —
REGIONAL REIT LTD 52 37 — —
NEWRIVER REIT PLC 73 50 — —
CIVITAS SOCIAL HOUSING PLC 85 52 — —
UNITE GROUP PLC/THE 37 373 — —
IMPACT HEALTHCARE REIT PLC 51 63 — —
LXI REIT PLC 650 910 121 179
UK COMMERCIAL PROPERTY REIT 104 58 — —
] TRIPLE POINT SOCIAL HOUSING 39 37 — —
PICTON PROPERTY INCOME LTD 62 55 — —
CAPITAL & COUNTIES PROPERTIE 127 167 30 53
BALANCED COMM PROPERTY TRUST 116 101 — —
CUSTODIAN PROPERTY INCOME RE 66 67 — —
SUPERMARKET INCOME REIT PLC 218 261 — —
HOME REIT PLC 179 190 — —
PRS REIT PLC/THE 43 46 — —
WAREHOUSE REIT PLC 197 285 — —
EDISTON PROPERTY INVESTMENT 100 75 — —
URBAN LOGISTICS REIT PLC 217 367 — —
CLS HOLDINGS PLC 90 133 — —
/I it 4,728 8, 089 663 869
— A2 07 FA—=ANTIT FW FA—=ANTIT FW
VICINITY CENTRES 590 1,070 157 280
ABACUS PROPERTY GROUP 40 105 — —
INGENIA COMMUNITIES GROUP 62 287 15 77
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CHARTER HALL GROUP 62 874 10 152
CHARTER HALL SOCIAL INFRASTR 33 118 — —
CROMWELL PROPERTY GROUP 135 109 — —
REGION RE LTD 135 353 — —
GROWTHPOINT PROPERTIES AUSTR 65 231 19 85
NATIONAL STORAGE REIT 114 278 — —
GDI PROPERTY GROUP 52 54 — —
DEXUS INDUSTRIA REIT 52 167 49 166
SCENTRE GROUP 606 1,692 75 231
ARENA REIT 28 128 — —
AVENTUS GROUP — — — —
( 165) ( 600)
WAYPOINT REIT 42 108 — —
CHARTER HALL LONG WALE REIT 77 333 — —
44 CENTURIA OFFICE REIT 41 60 — —
RURAL FUNDS GROUP 27 70 — —
IRONGATE GROUP 47 91 — —
( 253) ( 446)
CENTURIA INDUSTRIAL REIT 54 190 — —
CENTURIA CAPITAL GROUP 115 244 — —
HOMECO DAILY NEEDS REIT 294 380 63 92
( 364)| ( 553)
DEXUS/AU 118 1, 068 8 90
HEALTHCO REIT 103 213 — —
HMC CAPITAL LTD 44 252 14 95
RAM ESSENTIAL SERVICES PROPE 140 133 — —
GPT GROUP 252 1,149 53 256
MIRVAC GROUP 484 1, 050 98 232
STOCKLAND 252 909 21 74
] BWP TRUST 68 279 21 38
CHARTER HALL RETAIL REIT 71 285 19 36
GOODMAN GROUP 196 3, 781 15 353
I 3t 4,413 16, 075 645 2,363
! (364 ( 553) ( 419) (' 1,047)
=a—V—F K Foa=y=FV kW Foa=Y=FVF kN
VITAL HEALTHCARE PROPERTY TR 69 211 — —
KIWI PROPERTY GROUP LTD 82 78 — —
GOODMAN PROPERTY TRUST 92 199 — —
PRECINCT PROPERTIES NEW ZEAL 212 289 60 84
ARGOSY PROPERTY LTD 102 122 — —
STRIDE PROPERTY GROUP 293 522 — —
/I it 852 1,423 60 84
ik T&HPkE RV T&HHE RV
LINK REIT 241 14, 988 16 1,108
CHAMPION REIT 176 626 — —
PROSPERITY REIT 275 524 — —
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YUEXIU REAL ESTATE INVESTMEN 156 492 — —
FORTUNE REIT 233 1,576 61 498
/N i 1,081 18, 208 77 1,607
U HAR—IL TV U HR=V RV TV HR=V RV
SUNTEC REIT 282 446 49 83
( A 6)
KEPPEL REIT 209 212 — —
( —)| (A 0.3895)
CAPITALAND ASCOTT TRUST 403 433 75 79
( | A 12)
ESR-LOGOS REIT 691 268 — —
(1,029 ( 455) C =) (0. 06465)
CDL HOSPITALITY TRUSTS 54 69 — —
( A 4)
44 FRASERS CENTREPOINT TRUST 94 212 — —
STARHILL GLOBAL REIT 125 73 — —
MAPLETREE LOGISTICS TRUST 438 762 — —
( | A 37)

CAPITALAND CHINA TRUST 163 175 — —
( 0l A 15)

FIRST REAL ESTATE INVT TRUST — — — —
( A 8)

AIMS APAC REIT 56 76 — —
( A 5)

PARKWAYLIFE REAL ESTATE 22 102 — —
( I OA 3)

MAPLETREE INDUSTRIAL TRUST 222 544 — —
( ) I VA 3)

ARA LOGOS LOGISTICS TRUST 83 69 — —

] ( —)| (A 0.22875) (_580) (513

MAPLETREE PAN ASIA COM TRUST 284 507 — —
( ) I OA 6)

FAR EAST HOSPITALITY TRUST 316 189 131 77
( —)| (A 0.4018)

MAPLETREE NORTH ASIA COMMERC — — 872 1, 046
( | A 15)

OUE COMMERCIAL REAL ESTATE I 351 128 — —
( A 3)

PARAGON REIT 261 242 — —

KEPPEL DC REIT 140 282 — —
( - A 10)

FRASERS LOGISTICS & COMMERCI 286 371 31 43
( 0l A 31)

EC WORLD REIT 122 90 — —

SASSEUR REAL ESTATE INVESTME 101 87 — —

LENDLEASE GLOBAL COMMERCIAL 491 389 — —
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IREIT GLOBAL 105 68 250 123
( )| (A 6)
DAIWA HOUSE LOGISTICS TRUST 246 176 — —
( ) I VA 7)
CAPITALAND INTEGRATED COMMER 569 1,179 36 74
( —)| (A 0.6633)
CAPITALAND ASCENDAS REIT 375 1,043 29 85
( | I OAN 51)
I 3t 6, 499 8, 202 1,475 1,614
" (1,029)] ( 223) (_ 580) (514
T E TREEE T 4~ THEED 4~
SHINHAN ALPHA REIT CO LTD 10 78, 644 — —

P48 C =) ( 402)

SHINHAN ALPHA REIT CO LTD-RTS — — 7 294
( D« 402)

LOTTE REIT CO LTD 13 76, 237 — —

ESR KENDALL SQUARE REIT CO L 12 68, 126 — —
( | I VAN 2, 800)

IGIS VALUE PLUS REIT CO LTD 21 89, 140 — —

JR REIT XXVII 19 103, 134 — —

JR GLOBAL REIT-RTS — — 8 242
( 8) ( —)

KORAMCO ENERGY PLUS REIT 9 58, 198 — —

C =) ( 349)

KORAMCO ENERGY PLUS REIT-RTS — — 2 396
( 2| ( 349)

D&D PLATFORM REIT CO LTD 21 113, 864 — —
SK REITS CO LTD 35 213, 672 — —
SK REITS CO LTD-RIGHTS — — 6 283

( 6) ( —)
NH ALL-ONE REIT CO LTD 32 131, 823 — —
SHINHAN SEOBU T&D REIT €O LT 18 94, 204 — —
E KOCREF CR-REIT CO LTD 12 73, 446 — —
P 3t 206 1, 100, 492 24 1,218
' ( 24)| (A 2, 048) (=) ( 751)
A AT xT)V TAAT TN Y2V FARTINY 2/ )y
REIT 1 LTD 16 342 — —
SELLA CAPITAL REAL ESTATE LT 113 1,109 — —
MENIVIM- THE NEW REIT LTD 305 614 — —
/N i 434 2, 066 — —

(€3]
(1)

SRUTZ P,
(

YIS E] - B OF L OMEEFRIC X 28 T, EBEOBRFICTEENTEY A,
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SITE CENTERS CORP 69 91 1,248 165, 029 0.2
HEALTHPEAK PROPERTIES INC 214 265 7,002 925, 475 1.1
MACERICH CO/THE 83 105 1,234 163, 089 0.2
ACADIA REALTY TRUST 35 48 708 93, 697 0.1
AGREE REALTY CORP 27 43 3, 108 410, 823 0.5
ALEXANDER’ S INC 0.918 1 253 33, 447 0.0
ALEXANDRTA REAL ESTATE EQUIT 55 73 10, 861 1,435, 492 1.6
PROLOGIS INC 292 456 53, 358 7,051, 866 8.1
AMERICAN CAMPUS COMMUNITIES 54 — — — —
ASHFORD HOSPITALITY TRUST 10 15 70 9, 255 0.0
BRANDYWINE REALTY TRUST 66 81 502 66, 429 0.1
CAMDEN PROPERTY TRUST 40 52 5, 898 779, 607 0.9
CEDAR REALTY TRUST INC 4 — — — —
NATTONAL RETAIL PROPERTIES 69 88 4,129 545, 760 0.6
CORPORATE OFFICE PROPERTIES 46 56 1,479 195, 586 0.2
COUSINS PROPERTIES INC 60 75 1, 868 246, 896 0.3
DIAMONDROCK HOSPITALITY CO 82 105 848 112,072 0.1
DIGITAL REALTY TRUST INC 112 142 14, 741 1,948, 266 2.2
EASTGROUP PROPERTIES INC 15 21 3, 260 430, 894 0.5
EPR PROPERTIES 28 36 1, 345 177,779 0.2
EQUITY LIFESTYLE PROPERTIES 67 85 5, 662 748, 313 0.9
ESSEX PROPERTY TRUST INC 25 32 6, 888 910, 318 1.0
EXTRA SPACE STORAGE INC 53 66 9,574 1, 265, 398 1.5
FEDERAL REALTY INVS TRUST 27 35 3,767 497, 864 0.6
FIRST INDUSTRIAL REALTY TR 51 64 3,217 425, 203 0.5
GETTY REALTY CORP 15 21 723 95, 661 0.1
WELLTOWER INC 172 233 16, 085 2,125,904 2.4
HIGHWOODS PROPERTIES INC 41 51 1,482 195, 975 0.2
SERVICE PROPERTIES TRUST 65 77 569 75, 277 0.1
EQUITY COMMONWEALTH 46 54 1, 394 184, 290 0.2
KILROY REALTY CORP 40 51 2,000 264, 379 0.3
KITE REALTY GROUP TRUST 88 109 2,378 314, 406 0.4
LXP INDUSTRIAL TRUST 111 134 1, 430 189, 027 0.2
LTC PROPERTIES INC 14 20 725 95, 895 0.1
VERIS RESIDENTIAL INC 32 39 669 88, 486 0.1
BOSTON PROPERTIES INC 56 70 4,683 618,910 0.7
MEDICAL PROPERTIES TRUST INC 237 295 3,573 472, 250 0.5
MID-AMERTCA APARTMENT COMM 45 57 9,023 1,192, 485 1.4
NATL HEALTH INVESTORS INC 17 22 1, 185 156, 643 0.2
OMEGA HEALTHCARE INVESTORS 94 115 3, 258 430, 659 0.5
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ONE LIBERTY PROPERTIES INC 6 9 209 27,722 0.0
PENN REAL ESTATE INVEST TST 23 — — — —
RPT REALTY 32 43 447 59, 183 0.1
REALTY INCOME CORP 224 310 20, 031 2,647,421 3.0
REGENCY CENTERS CORP 61 75 4,821 637,271 0.7
SAUL CENTERS INC 4 6 250 33,131 0.0
DIVERSIFIED HEALTHCARE TRUST 94 94 67 8, 880 0.0
SL GREEN REALTY CORP 26 31 1,125 148, 770 0.2
LIFE STORAGE INC 32 42 4,075 538, 561 0.6
SUN COMMUNITIES INC 45 61 8,801 1, 163, 158 1.3
SUNSTONE HOTEL INVESTORS INC 87 104 1, 002 132, 541 0.2
TANGER FACTORY OUTLET CENTER 41 51 939 124, 130 0.1
CUBESMART 86 110 4, 357 575, 948 0.7
UDR INC 115 151 5,955 787, 060 0.9
UNTVERSAL HEALTH RLTY INCOME 4 5 289 38, 299 0.0
URSTADT BIDDLE - CLASS A 10 14 269 35, 632 0.0
VENTAS INC 156 196 9, 248 1, 222, 231 1.4
ELME COMMUNITIES 34 42 777 102, 717 0.1
HERSHA HOSPITALITY TRUST-A 12 12 103 13,719 0.0
PS BUSINESS PARKS INC/MD 7 — — — —
UMH PROPERTIES INC 17 27 450 59,510 0.1
GLADSTONE COMMERCTAL CORP 14 18 360 47, 657 0.1
MONMOUTH REAL ESTATE INV COR 39 — — — —
HEALTHCARE REALTY TRUST INC 58 — — — —
FRANKLIN STREET PROPERTIES C 34 34 96 12,719 0.0
CENTERSPACE 5 7 467 61,721 0.1
DOUGLAS EMMETT INC 68 87 1, 361 179, 899 0.2
PEBBLEBROOK HOTEL TRUST 50 64 857 113, 290 0.1
PIEDMONT OFFICE REALTY TRU-A 48 63 599 79,171 0.1
HUDSON PACIFIC PROPERTIES IN 60 65 636 84, 107 0.1
AMERICAN ASSETS TRUST INC 20 26 706 93, 315 0.1
SUMMIT HOTEL PROPERTIES INC 42 49 358 47, 372 0.1
OFFICE PROPERTIES INCOME TRU 18 25 382 50, 514 0.1
RLJ LODGING TRUST 69 80 859 113,536 0.1
RETAIL OPPORTUNITY INVESTMEN 46 61 930 122, 957 0.1
STAG INDUSTRIAL INC 68 88 2,991 395, 323 0.5
SABRA HEALTH CARE REIT INC 89 112 1, 468 194, 021 0.2
HEALTHCARE REALTY TRUST INC 85 187 3,783 500, 093 0.6
WP CAREY INC 74 102 8, 143 1,076, 308 1.2
WHITESTONE REIT 19 19 191 25, 358 0.0
RYMAN HOSPITALITY PROPERTIES 21 27 2,205 291, 518 0.3
CHATHAM LODGING TRUST 18 22 273 36, 101 0.0
TERRENO REALTY CORP 29 32 1,923 254, 255 0.3
SPIRIT REALTY CAPITAL INC 48 69 2,817 372, 397 0.4
GEO GROUP INC/THE 48 — — — —
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DUKE REALTY CORP 151 — — — —
ARMADA HOFFLER PROPERTIES IN 25 31 373 49, 394 0.1
REXFORD INDUSTRIAL REALTY IN 60 91 5,145 679, 991 0.8
PHYSICIANS REALTY TRUST 86 114 1,681 222, 177 0.3
AMERICAN HOMES 4 RENT- A 110 152 4,652 614, 890 0.7
CYRUSONE INC 49 — — — —
BRAEMAR HOTELS & RESORTS INC 20 25 108 14, 305 0.0
EMPIRE STATE REALTY TRUST-A 53 68 470 62, 228 0.1
BRIXMOR PROPERTY GROUP INC 116 147 3,433 453, 804 0.5
CARETRUST REIT INC 38 48 926 122, 505 0.1
PREFERRED APARTMENT COMMUNIT 19 — — — —
GAMING AND LEISURE PROPERTIE 88 127 6, 501 859, 241 1.0
INDEPENDENCE REALTY TRUST IN 40 109 1, 880 248, 496 0.3
TRON MOUNTAIN INC 114 142 7,273 961, 232 1.1
STORE CAPITAL CORP 95 130 4,189 553, 648 0.6
URBAN EDGE PROPERTIES 42 58 867 114, 607 0.1
EQUINIX INC 35 45 31,116 4,112, 314 4.7
PARAMOUNT GROUP INC 62 86 510 67, 432 0.1
EASTERLY GOVERNMENT PROPERTI 33 45 674 89, 164 0.1
XENTA HOTELS & RESORTS INC 45 56 731 96, 672 0.1
NATTONAL STORAGE AFFILTATES 32 42 1, 548 204, 625 0.2
NEXPOINT RESIDENTTAL 8 11 500 66, 181 0.1
APPLE HOSPITALITY REIT INC 86 105 1, 660 219, 461 0.3
BLUEROCK RESIDENTIAL GROWTH 11 — — — —
GLOBAL NET LEASE INC 41 52 691 91, 366 0.1
CITY OFFICE REIT INC 18 18 156 20, 744 0.0
SERITAGE GROWTH PROP— A REIT 14 — — — —
FOUR CORNERS PROPERTY TRUST 31 40 1,074 142,018 0.2
COMMUNITY HEALTHCARE TRUST 1 8 11 409 54, 150 0.1
FARMLAND PARTNERS INC 12 22 281 37, 189 0.0
MANULIFE US REAL ESTATE INV 584 822 230 30, 444 0.0
PARK HOTELS & RESORTS INC 92 111 1,313 173, 557 0.2
EQUITY RESIDENTIAL 135 168 10, 072 1, 331, 246 1.5
DIGITALBRIDGE GROUP INC 200 — — — —
INVITATION HOMES INC 236 287 8, 551 1, 130, 109 1.3
JBG SMITH PROPERTIES 44 49 974 128, 832 0.1
ALEXANDER & BALDWIN INC 27 36 707 93, 556 0.1
CLIPPER REALTY INC 2 2 20 2, 666 0.0
GLADSTONE LAND CORP 12 14 278 36, 838 0.0
GLOBAL MEDICAL REIT INC 24 28 277 36, 642 0.0
VICI PROPERTIES INC 249 476 15, 224 2,012,077 2.3
AMERICOLD REALTY TRUST INC 104 132 3, 870 511,578 0.6
INDUSTRIAL LOGISTICS PROPERT 24 28 113 15,010 0.0
RETAIL VALUE INC 5 — — — —
BRT APARTMENTS CORP 3 4 85 11, 363 0.0
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INNOVATIVE INDUSTRIAL PROPER 9 13 1,373 181, 464 0.2
SAFEHOLD INC 5 12 388 51,337 0.1
NECESSITY RETAIL REIT INC/TH 49 62 387 51,276 0.1
ESSENTIAL PROPERTIES REALTY 48 70 1,627 215,111 0.2
COREPOINT LODGING INC 14 - - - -
PLYMOUTH INDUSTRIAL REIT INC 13 20 407 53,916 0.1
EAGLE HOSPITALITY TRUST 202 202 - - -
PRIME US REIT 230 348 135 17,957 0.0
NETSTREIT CORP 14 25 484 64,010 0.1
CREATIVE MEDIA & COMMUNITY T 6 — - — -
KEPPEL PACIFIC OAK US REIT 313 384 176 23, 387 0.0
BROADSTONE NET LEASE INC 65 85 1,432 189, 358 0.2
APARTMENT INCOME REIT CO 61 75 2, 641 349, 048 0.4
CTO REALTY GROWTH INC 2 9 178 23,538 0.0
ALPINE INCOME PROPERTY TRUST 4 4 76 10, 086 0.0
INDUS REALTY TRUST INC 2 2 159 21, 092 0.0
POSTAL REALTY TRUST INC- A 4 8 130 17,216 0.0
ORION OFFICE REIT INC 21 25 216 28, 644 0.0
DIGITAL CORE REIT MANAGEMENT - 177 98 12,982 0.0
PHILLIPS EDISON & COMPANY IN 7 57 1,838 242,916 0.3
CBL & ASSOCIATES PROPERTIES - 12 293 38, 835 0.0
INVENTRUST PROPERTIES CORP - 33 788 104, 151 0.1
BLUEROCK HOMES TRUST INC - 1 31 4,182 0.0
NEXPOINT DIVERSIFIED REAL ES - 16 182 24, 105 0.0
HOST HOTELS & RESORTS INC 284 351 5, 689 751, 945 0.9
ISTAR INC - 38 314 41,539 0.0
PUBLIC STORAGE 60 78 21,733 2, 872, 294 3.3
SIMON PROPERTY GROUP INC 130 161 19, 594 2, 589, 622 3.0
VORNADO REALTY TRUST 62 80 1,699 224, 589 0.3
KIMCO REALTY CORP 245 304 6, 589 870,914 1.0
AVALONBAY COMMUNITIES INC 55 69 11,375 1,503, 392 1.7
APARTMENT INVT & MGMT CO —A 61 76 561 74, 181 0.1
i ot ] % 10, 168 12,803 484, 043 63,971, 233
W F < K 156 146 — <73.4% >

(h+4) TFHFH R

BOARDWALK REAL ESTATE INVEST 8 10 514 50, 404 0.1
SMARTCENTRES REAL ESTATE INV 28 34 938 92,010 0.1
CAN APARTMENT PROP REAL ESTA 33 40 1,789 175, 350 0.2
COMINAR REAL ESTATE INV-TR U 32 - - - -
DREAM OFFICE REAL ESTATE INV 8 12 187 18,423 0.0
H&R REAL ESTATE INV-REIT UTS 57 66 810 79, 427 0.1
RIOCAN REAL ESTATE INVST TR 60 75 1,626 159, 390 0.2
ALLIED PROPERTIES REAL ESTAT 24 31 857 83,995 0.1
ARTIS REAL ESTATE INVESTMENT 26 26 247 24, 223 0.0
CROMBIE REAL ESTATE INVESTME 18 25 408 40, 060 0.0
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NORTHWEST HEALTHCARE PROPERT a1 55 537 52, 665 0.1
GRANTTE REAL ESTATE INVESTME 12 15 1,134 111, 188 0.1
INTERRENT REAL ESTATE TNVEST 25 34 147 13, 876 0.1
DREAM TNDUSTRTAL REAL ESTATE 13 63 760 74,527 0.1
MORGUARD NORTH AMERTCAN REST 10 10 180 17, 698 0.0
CHOTCE PROPERTTES RETT 61 79 1, 196 117, 298 0.1
CT REAL ESTATE TNVESTMENT TR 19 23 371 36, 381 0.0
PLAZA RETAIL REIT 25 - - - -
SLATE GROCERY REIT-CL U 8 14 220 21,635 0.0
KILLAM APARTVENT REAL ESTATE 23 30 502 49, 252 0.1
SLATE OFFICE REIT 13 13 59 5, 861 0.0
SUMMIT INDUSTRIAL TNCOME RET 33 16 1, 060 103, 910 0.1
TRUE NORTH COMMERCTAL REAL E 16 29 180 17,728 0.0
WINTO APARTMENT REAL ESTATE 6 12 179 17, 576 0.0
FIRST CAPITAL REAL ESTATE IN 43 53 919 90, 125 0.1
AUTOMOTTVE PROPERTTES REAL E 13 7 96 9, 452 0.0
BTB REAL ESTATE INVESTMENT T 17 17 67 6,596 0.0
EUROPEAN RESIDENTIAL REAL ES 16 16 49 4,810 0.0
INOVALTS REAL ESTATE INVESTM 7 7 30 3,003 0.0
NEXUS TNDUSTRTAL REIT 6 13 129 12, 664 0.0
PRIMARTS RETT - 25 378 37,125 0.0
PRO REAL ESTATE TNVESTMENT T - 13 7 7,593 0.0
BSR REAL ESTATE TNVESTMENT T - 8 140 13, 784 0.0

ME % - & = 745 913 16, 100 1,578, 046
" METTR TR T R TR S 30 31 - S18% >
@—a-Fq) Fa—m
ALSTRTA OFFTCE REIT-AG 69 5 4 6, 269 0.0
HAMBORNER RETT AG 29 37 263 37,052 0.0

ME % - & = 98 13 308 13, 321
" ME TR TR SR RS 2 2 . <0.0% >
(a—a--q4429Y7)
TMMOBILIARE GRANDE DTSTRIBUZ 22 22 73 10, 303 0.0
COTMA RES SPA 8 - - - -

i #®o- & #H 30 22 73 10, 303
" TR TR SR TR S 2 1 — <0.0% >
a—o-75v2)
GECTNA SA 21 27 2,711 380, 915 0.4
KLEPTERRE 7 96 2,171 304, 974 0.3
COVIVIO 18 22 1,320 185, 501 0.2
MERCTALYS 19 37 389 54, 651 0.1
TCADE 12 16 699 98, 225 0.1
ALTAREA ! 2 272 38,223 0.0
CARMTLA 19 28 388 54,638 0.1
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UNTBATL-RODAMCO-WESTFIELD - 53 2,781 390, 632 0.4
I o ] ¥ - & il 169 284 10, 734 1,507, 762

& WM <l %> 7 8 — <1.7%>
(a—A-A3504)
NSI NV 7 9 221 31, 162 0.0
VASTNED RETAIL NV 7 9 195 27,493 0.0
UNIBATL-RODAMCO-WESTFIELD 45 - - - -
EUROCOMMERCIAL PROPERTIES NV 14 21 516 72, 502 0.1
WERELDHAVE NV 16 18 244 34, 333 0.0
P 2 H % - & i 90 59 1,178 165, 492

% O <k F> 5 4 — <0.2%>
(A—0-ZRRA )
LAR ESPANA REAL ESTATE SOCIM 19 32 144 20, 279 0.0
MERLIN PROPERTIES SOCIMI SA 128 163 1,474 207, 155 0.2
INMOBILIARTA COLONIAL SOCIMI 105 146 940 132, 048 0.2
I o ] ¥ - & 4 253 343 2, 559 359, 484

% W <k F > 3 3 — <0.4% >
(@a—m--RLE-)
BEFIMMO 8 — - — -
INTERVEST OFFICES & WAREHOUS 9 11 229 32,217 0.0
RETAIL ESTATES 4 5 374 52, 552 0.1
WAREHOUSES DE PAUW SCA 56 77 2, 141 300, 795 0.3
AEDIFICA 14 19 1, 560 219,121 0.3
MONTEA NV 4 5 407 57, 305 0.1
CARE PROPERTY INVEST 10 12 210 29, 618 0.0
XIOR STUDENT HOUSING NV 7 12 364 51, 254 0.1
COFINIMMO 11 14 1,307 183, 643 0.2

= ¥ - & % 127 159 6, 596 926, 508

" TR T RS RE RS 9 8 — <11%>
(A—g--7A4ILS3VFK)
HIBERNIA REIT PLC 265 - - - -
IRISH RESIDENTIAL PROPERTIES 174 229 253 35, 606 0.0
I o ] ¥ - & il 439 229 253 35, 606

& W <k %> 2 1 — <0.0% >
(A—a-o o HR—I)
CROMWELL REIT EUR - 163 246 34, 571 0.0

s % - & #H — 163 246 34,571

" U T - 1 - <0.0%>
[, = ¥ - & il 1,210 1,304 21,949 3, 083, 049

WM K<k K> 30 28 — <3.5%>
(€4 F1)R) FAXY) ARV
BRITISH LAND CO PLC 367 465 1,922 306, 840 0.4
GREAT PORTLAND ESTATES PLC 103 122 646 103, 187 0.1
HAMMERSON PLC 1,664 2,022 501 80, 069 0.1
LAND SECURITIES GROUP PLC 299 372 2, 445 390, 251 0.4
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PRIMARY HEALTH PROPERTIES 523 671 760 121, 370 0.1
SEGRO PLC 473 596 4,781 763, 035 0.9
WORKSPACE GROUP PLC 53 65 305 48,721 0.1
SHAFTESBURY PLC 109 141 527 84, 149 0.1
BIG YELLOW GROUP PLC 70 84 1,010 161, 321 0.2
DERWENT LONDON PLC 45 55 1,374 219, 303 0.3
LONDONMETRIC PROPERTY PLC 368 499 888 141,833 0.2
SAFESTORE HOLDINGS PLC 85 101 1,005 160, 427 0.2
TRITAX BTG BOX REIT PLC 730 908 1,339 213, 730 0.2
ASSURA PLC 1,151 1,479 832 132, 794 0.2
SCHRODER REAL ESTATE INVESTM 216 308 135 21, 647 0.0
EMPTRIC STUDENT PROPERTY PLC 234 306 269 42,977 0.0
REGIONAL RETT LTD 168 221 138 22, 040 0.0
NEWRIVER REIT PLC 114 188 150 23,983 0.0
CIVITAS SOCTAL HOUSING PLC 250 336 219 34,975 0.0
UNTTE GROUP PLC/THE 155 193 1,818 290, 263 0.3
IMPACT HEALTHCARE RETT PLC 133 184 194 31,091 0.0
LXT RETT PLC 298 827 957 152, 837 0.2
UK COMMERCTAL PROPERTY REIT 360 464 286 45, 658 0.1
TRIPLE POINT SOCTAL HOUSING 136 175 106 17, 061 0.0
PICTON PROPERTY INCOME LTD 213 276 225 35,938 0.0
AEW UK RETT PLC 55 55 56 8,992 0.0
CAPITAL & COUNTIES PROPERTIE 343 441 482 77,019 0.1
BALANCED COMM PROPERTY TRUST 302 418 386 61, 621 0.1
CUSTODTAN PROPERTY TNCOME RE 153 219 207 33, 149 0.0
SUPERMARKET INCOME REIT PLC 385 603 618 98, 758 0.1
ABRDN PROPERTY INCOME TRUST 168 168 109 17, 410 0.0
HOME RETT PLC 219 398 151 24,215 0.0
PRS REIT PLC/THE 214 258 224 35, 762 0.0
WAREHOUSE REIT PLC - 197 213 34, 147 0.0
EDISTON PROPERTY TNVESTMENT - 100 60 9,673 0.0
URBAN LOGISTICS REIT PLC - 217 300 47,897 0.1
CLS HOLDINGS PLC — 90 145 23, 151 0.0
P 2 H % - & i 10, 173 14, 239 25, 800 4,117, 310
g W B <k E> 33 37 - <4.7%>

(F—=RF+3U7) TA=ANT)T FIv

VICINITY CENTRES 1,500 1,933 3, 866 349,210 0.4
ABACUS PROPERTY GROUP 156 196 514 46, 439 0.1
INGENTA COMMUNITIES GROUP 138 185 838 75, 757 0.1
CHARTER HALL GROUP 181 233 2,863 258, 596 0.3
CHARTER HALL SOCTAL TNFRASTR 130 163 555 50, 178 0.1
CROMWELL PROPERTY GROUP 516 651 439 39, 721 0.0
REGION RE LTD 444 579 1,542 139, 311 0.2
GROWTHPOINT PROPERTIES AUSTR 110 156 468 42,312 0.0
NATTONAL STORAGE REIT 422 536 1,245 112, 522 0.1
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GDI PROPERTY GROUP 203 256 194 17, 582 0.0
DEXUS INDUSTRIA REIT 102 105 306 27, 671 0.0
SCENTRE GROUP 2,025 2,556 7,437 671, 798 0.8
ARENA REIT 138 166 618 55, 879 0.1
HOTEL PROPERTY INVESTMENTS 84 84 208 26, 956 0.0
AVENTUS GROUP 165 — - — -
WAYPOINT REIT 295 338 929 83, 961 0.1
CHARTER HALL LONG WALE REIT 246 323 1,437 129, 819 0.1
CENTURTA OFFICE REIT 181 223 345 31, 222 0.0
RURAL FUNDS GROUP 152 179 431 39, 011 0.0
IRONGATE GROUP 206 — - — -
CENTURTA INDUSTRIAL REIT 205 259 813 73, 494 0.1
CENTURTA CAPITAL GROUP 242 358 606 54, 736 0.1
HOMECO DAILY NEEDS REIT 191 786 1,006 90, 947 0.1
DEXUS/AU 420 530 4,130 373, 024 0.4
HEALTHCO REIT - 103 180 16, 329 0.0
HMC CAPITAL LTD 68 99 430 38, 841 0.0
RAM ESSENTIAL SERVICES PROPE - 140 102 9,292 0.0
GPT GROUP 746 944 4,025 363, 553 0.4
MIRVAC GROUP 1, 560 1,946 4,224 381, 542 0.4
STOCKLAND 945 1,176 4,272 385, 859 0.4
BWP TRUST 181 227 891 80, 484 0.1
CHARTER HALL RETATL REIT 204 256 989 89, 366 0.1
GOODVMAN GROUP 668 848 15, 081 1,362, 121 1.6

. LA oo & #H 12, 839 16, 552 61,088 5,517,551
" TR TR SR TR S 31 31 = <6.3% >
(Z2a—2—5 2K Fza=V=7/FFV
VITAL HEALTHCARE PROPERTY TR 155 224 507 12, 298 0.0
KIWI PROPERTY GROUP LTD 624 706 650 54, 162 0.1
GOODMAN PROPERTY TRUST 119 512 1,034 86,193 0.1
PRECINCT PROPERTIES NEW ZEAL 520 672 864 71, 999 0.1
ARGOSY PROPERTY LTD 349 451 525 43,820 0.1
STRIDE PROPERTY GROUP - 293 410 34,211 0.0

ME % - & i 2,068 2, 860 3,993 332, 686
" L e T T TS 5 6 — <0.4% >
(&%) TH KL
LINK REIT 815 1,040 62, 412 1, 054, 762 1.2
CHAMPION REIT 750 926 2,898 48, 982 0.1
PROSPERITY REIT 485 760 1,580 26, 715 0.0
YUEXIU REAL ESTATE INVESTMEN 817 973 2,004 33, 874 0.0
SUNLIGHT REAL ESTATE INVEST 437 437 1,494 25, 257 0.0
FORTUNE REIT 574 746 4,774 80, 687 0.1

NG % - & % 3,878 4,882 75, 164 1,270, 280
" TR TR SR RS 6 6 = <15%>

— 210 —




MUAM G—REI T®H¥—2J7> K

LR GIEES) E] 1 ES
# Lid] " " 7 filli il .
R Y T

(o HKR—I) A T | Fovis-rrn T %
SUNTEC REIT 868 1,101 1,508 148, 708 0.2
KEPPEL REIT 779 988 894 88, 197 0.1
CAPITALAND ASCOTT TRUST 755 1,083 1,137 112,180 0.1
ESR-LOGOS REIT 1,077 2,797 1,035 102, 054 0.1
CDL HOSPITALITY TRUSTS 326 380 476 46, 936 0.1
FRASERS CENTREPOINT TRUST 433 527 1,081 106, 662 0.1
STARHILL GLOBAL REIT 558 683 369 36, 379 0.0
MAPLETREE LOGISTICS TRUST 1,153 1,592 2, 547 251, 166 0.3
CAPITALAND CHINA TRUST 427 591 674 66, 473 0.1
FIRST REAL ESTATE INVT TRUST 512 512 135 13,375 0.0
AIMS APAC REIT 187 243 304 30, 029 0.0
PARKWAYLIFE REAL ESTATE 155 177 673 66, 429 0.1
MAPLETREE INDUSTRIAL TRUST 759 981 2,238 220, 671 0.3
ARA LOGOS LOGISTICS TRUST 497 — — — —
MAPLETREE PAN ASTA COM TRUST 857 1,141 1,917 189, 015 0.2
FAR EAST HOSPITALITY TRUST 364 549 343 33, 874 0.0
MAPLETREE NORTH ASTA COMMERC 872 — — — —
OUE COMMERCIAL REAL ESTATE T 955 1,306 450 44, 448 0.1
PARAGON REIT 337 599 545 53, 761 0.1
KEPPEL DC REIT 516 657 1,176 115,933 0.1
FRASERS LOGISTICS & COMMERCI 1,157 1,413 1,653 163, 038 0.2
EC WORLD REIT 76 199 86 8, 550 0.0
SASSEUR REAL ESTATE INVESTME 170 272 205 20, 281 0.0
LENDLEASE GLOBAL COMMERCTAL 388 880 603 59, 464 0.1
IREIT GLOBAL 145 — — — —
DAIWA HOUSE LOGISTICS TRUST — 246 157 15, 520 0.0
CAPITALAND INTEGRATED COMMER 1,951 2,484 4,993 492, 220 0.6
CAPITALAND ASCENDAS REIT 1,307 1,653 4,546 448, 174 0.5

s % - & #H 17, 593 23, 066 29, 758 2,933, 550
" TR T RS RE RS 27 25 — <3.4% >
(82E) THEE T+
SHINHAN ALPHA REIT CO LTD 18 28 199, 664 20, 825 0.0
LOTTE REIT CO LTD 43 57 224, 084 23, 372 0.0
MIRAE ASTA PAC REAL EST-1 36 36 150, 593 15, 706 0.0
ESR KENDALL SQUARE REIT CO L 62 74 293, 503 30, 612 0.0
IGIS VALUE PLUS REIT CO LTD 9 30 150, 174 15, 663 0.0
JR REIT XXVII 44 64 274, 395 28,619 0.0
KORAMCO ENERGY PLUS REIT 9 18 96, 933 10, 110 0.0
D&D PLATFORM REIT CO LTD — 21 72,162 7,526 0.0
SK REITS CO LTD — 35 192, 738 20, 102 0.0
NH ALL-ONE REIT CO LTD — 32 110, 008 11,473 0.0
SHINHAN SEOBU T&D REIT CO LT — 18 68, 418 7,135 0.0
E KOCREF CR-REIT CO LTD — 12 66, 802 6, 967 0.0

s % - & il 223 429 1,899, 478 198, 115
" TR T RS RE RS 7 12 — <0.2% >
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REIT 1 LTD 74 90 1,574 58, 940 0.1
SELLA CAPITAL REAL ESTATE LT — 113 941 35, 256 0.0
MENIVIM- THE NEW REIT LTD — 305 527 19, 743 0.0
PR 2 |2 s & i 74 508 3,043 113,941
Tl W B< e & > 1 3 — <0.1% >
A e ] kg . 4 %A 58, 976 77, 560 — 83, 115, 765
o e W % < H %> 326 325 — <95.3% >
() HREEHE AT, I DR 2 545 [E o RERE% w5 72 EARSE O I & 0 FR IS L 7= b 0 T,
() HFRB L OEFMOC SPIE, S EREEICET B HERED R,
. SMERE| ORAFR BB S
o ] K
& [
g s A T % & W
TN VLR P!
RENELZ RIS | DJREIT2303 4, 627 —

() AR SIL, WIROKH 2 D23 H O BIE RS OMEIC L v IBERE L LD T,

OB EEAMEDHER (20234 1 A 5 BBHTE)

5 : W W& I ¥
T-H %
B e 83, 115, 765 95.3
a—)L - m— 5 FOM 4,111, 600 4.7
P S FEM PERRER 87, 227, 365 100. 0

(F) WIERIZI T DAMERAMIEPE (87,091, 176FH) OFE(SFEMPERE (87,227, 365T1) 1Zxt9 5 H#1399. 8% T
() AMREEPEIL, WIRO R Z o723 [E O X BE EE R BRSO MEIZ L MERR L2 b 0T, 2B, HERICBIT 2MERR L — X
LLF D@ ¢,
17 AYH KL=132. 164
14 —2 K7 U7 KL=90.32H
1004 7 4 > =10. 4311

1hF 4% KL=98.01H
1=2—Y—5 2 F F)L=83.31H
14 ATy =/ )L=37. 43711

12—z =140. 461
17M RL=16.90H

1 4% Y AR F=159. 581
13 HAR—L K/L=98.58H
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O, Aff. TARUVEEMBANKRT cng1Asemn OBBWOKRRT (02241 A6B8~202%1758)
" A ERES " A ElE.
= ]
N BE 87,875, 769, 276 [V EEIES 2,921, 267,818
a—)L - ok 2,914, 493, 283 %mjﬂ% 2 895,425,405
R = B 22,970, 502
B EE S GEALED 83, 115, 765, 731 ORI 5,106, 890
ARULA4 699, 758, 172 I A 234,979
AL Ficd 24 4 350, 184, 283 (B) FHiMEHFTEIELE A13, 341,852, 227
SULH A, 268 TEHLE 9, 763, 258, 236
AT 195,561, 539 © ﬁ;izﬁi%ﬁmrm 223' 11182 ;slag ;gg
| . 996,
® fafE 690, 975, 164 Gk 649, 552, 100
SKfh b 675,903, 587 GIE A 1,058, 548, 300
RN 3 ok 15,071, 577 D) REERE A 30,379,924
(C) MBELEA—B) 87,184,794, 112 (B) H“HpiE%S(A+B+C+D) A10, 859, 960, 533
SiAk 40,515, 017, 562 (F) ﬁg#ﬁfféﬁﬁifﬁié 46,537, 983, 368
@) EmEFTEERES 16, 965, 385, 015
7 ] . 965, 385,
JKP;%%MTE?&% 46, 669, 776, 550 H RGEESS A 5973 631, 300
) ZaiEOHN 40,515,017, 56202 () HE+F+G+H) 46, 669, 776, 550
1HFOHYBEEMEE(C/ D) 21,519 REZHEES (1) 46, 669, 776, 550
<FEBE> (1) (B) HfiEESTEEBE S L ON(C) £MEEI R BRIIH KD
O e A% 31, 777, 246, 4341 P Ik D b D EERET,
WIHBINGR E JCAH 13,074, 879, 530 (1) @ :BMEREBRE L H 501, BLOBIREE D, BNk
I — SRR AR 4,337,108, 402 TE % LT AEED DA Z 72 LS W RS 2 VDD ET,
7o, 1 BN MG ERIL, WIK2. 15619/ T, (1) (W BHEBRE L H 501X, TR OBS, oA bR M%E

wELGIWEERS 20N ET,

QOWIRIZH T 2 EARONR (YBUKEEFEERENSR & T DREETET & OITLAH)

eMAXIS S1im RTR (8EEHLEAR) 9,768, 312, 389
eMAXIS S1im B#EY— Ty r 2R 9,000, 315, 000/
eMAX IS JEEY — AT v R 6,613, 054, 9271
DT T 8EHEWENT A 4, 568, 800, 4574
Z#UF ] <DC>%#EREITA Ty 7 A77 > K 3,574,910,973H
eMAX IS N7 (8ZEHSH) 2, 349, 256, 389
FINEFF 4 TEEREL YV ay (T y ) 1, 306, 656, 114[T]
Ty TMETA T v AL EEEY — b 683, 044, 5334
ZEUF ] 794 LT (8EME) (HeEilFES) 567, 196, 4474
eMAXIS Rt T LA (A4 Iy K7 4 =) 363, 460, 5721
eMAX IS FH#{ENT R (FA4 74U —F) 294, 605, 6564
eMAXIS NI (JEERHA) 241, 186, 213H
WHY — A>T v 7 A7 7 KS 170, 433, 0159
MUFG Tx/LA A% A k77 R (FEAREAR 168, 050, 8251
ZH#EUF ] 6BMENAT AT 7 R (25 HyEH) 114, 950, 4391
eMAXIS Rt NTL A (A ARNTAH—) 112, 542, 0891
Z#EUF ] 6EHENAT VAT 7 R (RER) 98, 500, 620[T]
Z#UF ] %#EHY — T v I RAT77 R 93, 218, 640
eMAX IS (LT A2 (FATF 4 7= X —) 85, 391, 764
MUFG Yx/)VA A% A k757K (FifiE) 75, 444, 8531
Z#EUF ] BERHT7 7 K (N7 ») 63, 339, 14711
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eMAX IS fi#{b ATV R (v D—/LF—r5—) 57, 790, 6561
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