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A
2020 29
%

Argentine Republic Government
International Bond 5.875% USD 18,800,000 7,087,244 0.43
11/01/2028
Argentine Republic Government
International Bond 6.875% USD 10,000,000 3,688,725 0.22
11/01/2048

10,775,969 0.65
Brazilian Government International
Bond 4.875% USD 22/01/2021 8,460,000 7,896,998 0.47
Chile Government International
Bond 2.25% USD 30/10/2022 10,000,000 9,216,604 0.56
Colombia Government International
Bond 4.375% USD 12/07/2021 10,000,000 9,374,417 0.56
BNP Paribas SA FRN 5.125% USD
Perpetual 4,200,000 3,869,617 0.23
BNP Paribas SA FRN 7.375% USD
Perpetual 5,400,000 5,634,828 0.34
French Republic Government Bond
OAT 144A 1.75% EUR 25/05/2066 15,000,000 21,743,154 1.31
SCOR SE FRN 5.25% USD Perpetual 4,800,000 4,448,905 0.27
Societe Generale SA 144A FRN
7.375% USD Perpetual 4,030,000 3,852,463 0.23

39,548,967 2.38
Bundesobligation 0% EUR 09/04/2021 30,000,000 30,251,423 1.82
Bundesrepublik Deutschland
Bundesanleihe 1% EUR 15/08/2025 25,000,000 27,474,688 1.65
Bundesrepublik Deutschland
Bundesanleihe 2.5% EUR 15/08/2046 25,000,000 43,230,911 2.59

100,957,022 6.06
Israel Government International
Bond 3.15% USD 30/06/2023 9,800,000 9,402,625 0.57
Intesa Sanpaolo SpA FRN 6.25% EUR
Perpetual 3,900,000 4,163,250 0.25
Intesa Sanpaolo SpA 144A FRN 7.7%
USD Perpetual 800,000 799,307 0.05
Italy Buoni Poliennali Del Tesoro
0.35% EUR 01/02/2025 20,000,000 19,836,081 1.19
Italy Buoni Poliennali Del Tesoro
0.9% EUR 01/08/2022 20,000,000 20,412,524 1.22
Italy Buoni Poliennali Del Tesoro
1447 1.45% EUR 01/03/2036 15,952,000 15,735,072 0.94
Italy Buoni Poliennali Del Tesoro
1447 2.8% EUR 01/03/2067 15,000,000 17,094,270 1.03
UniCredit SpA FRN 2.731% EUR 10,088,000 10,332,785 0.62

15/01/2032
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UniCredit SpA FRN 8% USD Perpetual 27,000,000 26,638,392 1.60
115,011,681 6.90
Cirsa Finance International Sarl
1447 7.875% USD 20/12/2023 2,487,000 2,373,648 0.14
Puma International Financing SA 5%
USD 24/01/2026 12,100,000 10,375,548 0.62
Puma International Financing SA
5.125% USD 06/10/2024 4,810,000 4,285,943 0.26
17,035,139 1.02
Mexican Bonos 7.5% MXN 03/06/2027 670,000,000 32,575,992 1.96
Panther BF Aggregator 2 LP /
Panther Finance Co Inc 144A 6.25% 650,000 617,049 0.04
USD 15/05/2026
Cooperatieve Rabobank UA FRN 3.25%
EUR Perpetual 3,600,000 3,556,800 0.22
Cooperatieve Rabobank UA FRN 5.5%
EUR Perpetual 7,920,000 8,022,010 0.48
Enel Finance International NV 144A
4.75% USD 25/05/2047 6,180,000 6,658,673 0.40
Telefonica Europe BV FRN 2.625%
EUR Perpetual 4,300,000 4,353,750 0.26
Teva Pharmaceutical Finance
Netherlands 11 BV 6% EUR 3,050,000 3,293,359 0.20
31/01/2025
Teva Pharmaceutical Finance
Netherlands 111 BV 2.8% USD 4,700,000 4,026,259 0.24
21/07/2023
Teva Pharmaceutical Finance
Netherlands 111 BV 144A 7.125% USD 2,130,000 2,067,869 0.12
31/01/2025
31,978,720 1.92
Nigeria Government International
Bond 7.625% USD 28/11/2047 7,000,000 6,047,855 0.36
Republic of South Africa
Government Bond 8.75% ZAR 710,000,000 36,730,680 2.21
28/02/2048
Korea International Bond 3.875%
USD 11/09/2023 2,400,000 2,359,232 0.14
Banco Santander SA FRN 4.75% EUR
Perpetual 4,600,000 4,582,750 0.27
Banco Santander SA FRN 7.5% USD
Perpetual 10,000,000 9,934,888 0.60
Spain Government Bond 144A 3.45%
EUR 30/07/2066 5,000,000 8,678,825 0.52
23,196,463 1.39
Svenska Handelsbanken AB FRN 5.25%
USD Perpetual 7,670,000 7,140,870 0.43
Credit Suisse Group AG FRN 6.25%
USD Perpetual 4,360,000 4,311,322 0.26
UBS AG 5.125% USD 15/05/2024 5,080,000 5,023,814 0.30
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Perpetual 8,275,000 8,323,230 0.50
17,658,366 1.06

Barclays Plc FRN 7.75% USD

Perpetual 3,210,000 3,163,414 0.19

Barclays PIc FRN 8% USD Perpetual 6,410,000 6,491,926 0.39

Boparan Finance Plc 4.375% EUR

15/07/2021 2,000,000 1,416,200 0.08

El Group Plc 6% GBP 06/10/2023 4,750,000 5,618,829 0.34

HSBC Holdings Plc FRN 4.75% EUR

Perpetual 2,000,000 2,165,160 0.13

HSBC Holdings Plc FRN 5.25% EUR

Perpetual 10,700,000 11,330,016 0.68

HSBC Holdings Plc FRN 6.375% USD

Perpetual 4,050,000 3,889,894 0.23

Lloyds Banking Group PIc FRN

6.375% EUR Perpetual 5,200,000 5,279,820 0.32

Lloyds Banking Group PIc FRN 7.5%

USD Perpetual 4,870,000 4,990,375 0.30

MARB BondCo Plc 6.875% USD

19/01/2025 8,125,000 7,668,673 0.46

MARB BondCo PIc 7% USD 15/03/2024 1,340,000 1,255,208 0.08

Marks & Spencer Plc 7.125% USD

01/12/2037 100,000 108,446 0.01

NatWest Markets Plc FRN 0.283% EUR

14/06/2022 1,900,000 1,878,454 0.11

NMC Health Jersey Ltd 1.875% USD

30/04/2025 4,200,000 1,869,973 0.11

Royal Bank of Scotland Group Plc

FRN 7.5% USD Perpetual 11,560,000 10,641,089 0.64

Royal Bank of Scotland Group Plc

FRN 8% USD Perpetual 10,220,000 10,738,354 0.64

Standard Chartered Plc FRN 6.5%

USD Perpetual 6,300,000 5,746,942 0.35

Tesco Plc 6.15% USD 15/11/2037 4,270,000 5,062,803 0.30
89,315,576 5.36

Apple Inc 3.45% USD 09/02/2045 14,250,000 14,476,838 0.87

AT&T Inc 4.65% USD 01/06/2044 10,100,000 10,313,891 0.62

AT&T Inc 4.75% USD 15/05/2046 4,220,000 4,475,983 0.27

BAT Capital Corp 3.557% USD

15/08/2027 14,550,000 13,890,846 0.83

CCO Holdings LLC / CCO Holdings

Capital Corp 144A 5.125% USD 10,650,000 10,180,583 0.61

01/05/2027

Crown Americas LLC / Crown

Americas Capital Corp VI 4.75% USD 13,400,000 12,638,055 0.76

01/02/2026

Iron Mountain Inc 144A 4_.875% USD

15/09/2027 4,960,000 4,635,435 0.28

Iron Mountain Inc 144A 5.25% USD

15/03/2028 6,180,000 5,871,903 0.35

Kraft Heinz Foods Co 144A 3.75%

USD 01/04/2030 2,010,000 1,846,391 0.11

Owens-Brockway Glass Container Inc

1447 5.875% USD 15/08/2023 4,700,000 4,563,630 0.27

T-Mobile USA Inc 4.5% USD 5,870,000 5,441,175 0.33

01/02/2026

74/129



United States Treasury Inflation

EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

Indexed Bonds 0.125% USD 20,000,000 19,775,503 1.19
15/04/2021
United States Treasury Inflation
Indexed Bonds 0.125% USD 100,000,000 96,906,144 5.82
15/04/2022
United States Treasury Inflation
Indexed Bonds 0.125% USD 200,000,000 205,247,021 12.32
15/01/2023
United States Treasury Inflation
Indexed Bonds 0.125% USD 25,000,000 23,680,993 1.42
15/01/2030
United States Treasury Inflation
Indexed Bonds 0.625% USD 20,000,000 20,830,042 1.25
15/01/2026
United States Treasury Inflation
Indexed Bonds 0.875% USD 15,000,000 15,342,423 0.92
15/01/2029
United States Treasury Note/Bond
1.125% USD 31/03/2020 115,000,000 104,595,959 6.28
United States Treasury Note/Bond
1.625% USD 15/02/2026 50,000,000 46,954,035 2.82
United States Treasury Note/Bond
2 25% USD 15/02/2027 15,000,000 14,694,992 0.88
United States Treasury Note/Bond
2 375% USD 15/08/2024 30,000,000 28,931,533 1.74
United States Treasury Note/Bond
2 625% USD 15/02/2029 30,000,000 30,645,930 1.84
United States Treasury Note/Bond
2 875% USD 15/10/2021 10,000,000 9,366,285 0.56
United States Treasury Note/Bond
3 125% USD 15/11/2028 40,000,000 42,271,425 2.54
United States Treasury Strip
Principal 0% USD 15/05/2044 90,000,000 52,601,142 3.16
United States Treasury Strip
Principal 0% USD 15/08/2047 35,000,000 19,663,642 1.18
Verizon Communications Inc 3.5%
USD 01/11/2024 14,100,000 13,785,167 0.83
XPO Logistics Inc 144A 6.75% USD
15/08/2024 8,590,000 8,385,776 0.50
842,012,742 50.55
1,408,852,967 84.59
1,408,852,967 84.59
T-Mobile USA Inc 0% USD
01/02/2026%* 6,240,000 - 0.00
- 0.00
- 0.00
Invesco Liquidity Funds plc -
Invesco Euro Liquidity Portfolio 152,073,122 150,078,379 9.01
150,078,379 9.01
1,558,931,346 93.60
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(2020 31 )

36,573,975

6,461

) 36,567,514

37,773,829

( ) 0.9681

29,748,810

14,569,409

) 15,179,401

16,234,731

( ) 0.9350

54,178,794

2,546,646

) 51,632,148

41,032,276

( ) 1.2583
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1
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2,394,399 2,102,723
93,498 93,464
830,023 1,334,813
432,532 420,904
574,921 517,283
14,244 14,975
160,546
2,000,000 2,500,000
524 511
6,500,692 6,984,676
97,281 87,250
57,676 83,433
328 22,651
1,978 157,265 10,641 203,976
64,736 61,134
4,228 5,982
3,972 3,972
287,253 262,274
1,539,810 1,900,002 1,405,914 1,739,277
5,097 11,975
387,318 386,931
568,034
3,213 395,628 6,045 972,986
2,452,896 2,916,240
8,953,588 9,900,916
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39,469 42,071
2,178 3,043
37
97,269 84,787
198,771 296,040 229,112 313,937
227,830 221,804
223,999
31,944 40,956
1,139,420 1,307,575
20,183 22,543
1,757,068 2,175,932
117,535 117,535
8,664
652,632 721,038
98,981 111,506
82,225 82,085
3,006
954,381 1,040,829
2,711,450 3,216,762
4,000,000 4,000,000
1,406,953 1,406,953 1,406,953 1,406,953
1,406,953 1,406,953
834,830 834,830 1,276,443 1,276,443
834,830 1,276,443
6,241,783 6,683,396
354 757
354 757
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2,512,154 2,224,518
99,143 99,143
1,762,821 1,872,168
386,987 2,248,952 399,738 2,371,050
53,222 23,807
1,191 1,200
179,085 180,237
83,433 80,707
372,163 367,305
170,276 195,896
12,524 12,524
1,139,420 1,307,575
212,422 219,607
267,659 283,336
1,352,114 1,408,990
6,092,465 6,452,239
180,849 92,611
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