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3
2022 1
2021 12 30
6,298,797,056 98.01
63,466,264 0.99
6,362,263,320 98.99
64,592,606 1.01
6,426,855,926 100.00
2,105,375,940 98.02
11,928,281 0.56
2,117,304,221 98.57
30,707,779 1.43
2,148,012,000 100.00
1 63,585,804.294| 99.53|6,328,953,736| 99.06(6,298,797,056| 98.01
2 64,126,770/0.9897| 63,467,706|0.9897| 63,466,264 0.99
98.99
98.99
1 20,442,428.579(102.21|2,089,570,983]102.99(2,105,375,940| 98.02
2 12,052,42110.9898| 11,929,486|0.9897 11,928,281 0.56
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98.57
98.57
() () () ()
US TSY 0.75% 05/31/26| 0.75| 2026/05/31| 27,810,000| 112.74| 3,135,356,823| 112.68| 3.133,732,481] 6.26
US TS 1.125% 05/15/40| 1.125| 2040/05/15| 8,032,400 106.49| 855,400,860| 100.41] 806,560,259] 1.61
1 0/
3 verizon € 2.55% 2.55 2031/03/21| 5,900,000| 115.93| 684,013,013| 116.33| 686,318,211 1.37
03/21/31
4 JPNORGAN VAR 04/22/31| 2.522| 2031/04722| 5,482,000| 115.02| 630,539,640| 116.36| 637,858,724] 1.27
0)
5 Goldnan S 0.75% 0.75| 2032/03/23| 4,828,000 126.21| 609,340,410| 126.31| 609,809,836| 1.22
03/23/32
- 0
6 VcDonald* 0625k 0.625 2024/01/29| 4,400,000| 132.69| 583,833,875| 132.61| 583,473,192 1.17
01/29/24
CHUBB INA 0.3%
7 0.3| 2024712715 4,400,000| 131.83| 580,061,092 131.44| 578,318,950| 1.16
12/15/24
0/
8 EXELON CO 4.05% 4.05| 2030/04715| 4,500,000| 128.71| 579,183,210| 128.15| 576,684,674 1.15
04/15/30
ENTERGY C 2.8%
9 2.8| 2030706715 4,900,000| 117.65| 576,493,122| 117.34| 574,989,443 1.15
06/15/30
10 Morgan St VAR 1.102| 2033704720 4,375,000| 132.50| 580,087,282| 130.72| 571,898,388| 1.14
04/29/33
1 BUNDES 0% 08/15/30 0| 2030708715| 4,225,054| 138.56] 585,417,363 133.48| 563,961,930| 1.13
0
12 Roche Hol 2.076% 2.076] 2031712713 4,802,000| 115.02| 552,326,040| 114.75| 551,006,373 1.10
12/13/31
Danske Ba VAR
13 0.01| 2024711710 4,139,000 130.82| 541,477,324| 130.67| 540,856,116| 1.08
11/10/24
14 Leasys Sp O% 07/22/24 o| 2024707722 4,124,000| 130.46] 538,003,305 130.36] 537,617,739| 1.07
H 1 0
15 Fidelity 1.1% 1.1| 2024707715| 4,005,000 134.89| 540,221,400 133.55| 534,856,207 1.07
07/15/24
HSBC HOLD VAR
16 3| 2028/07/22| 3,295,000| 162.05| 533,955,998 162.30| 534,783,120| 1.07
07/22/28
0)
17 DANAHER C 1.7% 1.7| 2024703/30| 3,927,000| 137.21| 538,812,760| 135.63| 532,612,547 1.06
03/30/24
0
18 LeasePlan 1.375% 1.375| 2024703707 3,958,000| 135.82| 537,559,571| 134.53| 532,462,825 1.06
03/07/24
1 0/
19 Kraft Hei 4.125% 4.125| 2027/07/01| 3,107,000| 173.58| 539,309,794| 170.66| 530,251,680| 1.06
07/01/27
FCA BANK 0.5%
20 0.5| 2024700713 4,019,000| 132.72| 533,396,328| 131.71| 529,324,002| 1.06
09/13/24
H 0
21 Asahi Gro 0.01% 0.01| 2024/04719| 3,916,000| 130.99| 512,942,949| 130.67| 511,687,897| 1.02
04/19/24
1 0)
22 Sumitoro 2.696% 2.696] 2024/07/16| 4,200,000| 118.89| 499,349,438| 118.85| 499,152,944| 1.00
07/16/24
0
23 DUKE ENER 3.4% 3.4| 2020/06/15| 4,000,000| 122.56] 490,252,046 122.55| 490,198,217| 0.98
06/15/29
INSIGHT-USD LIQUIDITY
2 o 4,220,000| 115.02|  485,384,400| 115.02|  485,384,400| 0.97
2 Volkswage 0% 07/19/24 o| 2024707719 3,703,000| 130.36] 482,707,303 130.25| 482,326,471] 0.96
Takeda Ph 4.4%
2% 4.4| 2023711726 3,961,000 121.82| 482,524,983| 121.75| 482,256,937| 0.96
11/26/23
0/
27 FEDEX COR 4.25% 4.25| 2030/05/15| 3,437,000 130.81| 449,605,490| 130.84| 449,699,414] 0.90
05/15/30
28 PRUDENTIA VAR 5.625| 2043706715 3,753,000( 124.05| 465,556,159| 119.71| 449,265,579 0.90
06/15/43
i 0/
29 Kreditans 0.25% 0.25| 2023/04725| 3,900,000 115.08| 448,609,400| 114.57| 446,809,566| 0.89
04/25/23
30 g;?i;%?e VAR 2.25| 2031/07/15| 3,397,000| 130.99| 444,974 452| 130.44|  443,120,799| 0.89
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1 BNY Mellon Fund Services (Ireland) Designated Activity Company
2
3
4 100
72.65
15.47
10.06
0.97
0.85
100.00
2021 12 1
1
1 2021 12 6 2,322,934,438 2,322,934,438 0.9932 0.9932
2021 8 100,057 1.0006
9 388,633,611 0.9958
10 1,083,319,836 0.9943
11 2,098,683,699 0.9909
12 6,426,855,926 0.9890
1
1 2021 12 6 1,530,667,105 1,530,667,105 1.0318 1.0318
2021 8 99,983 0.9998
9 88,740,887 1.0062
10 288,988,680 1.0303
11 1,187,914,317 1.0302
12 2,148,012,000 1.0415
1

1 2021 8 23 2021 12 6 0
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1
2021 8 23 2021 12 6 0
2021 8 23 2021 12 6 0.7
1 1 10,000
2021 8 23 2021 12 6 3.2
2021 8 23 2021 12 6 2,338,915,444 100,000] 2,338,815,444

2021 8 23 2021 12 6 1,483,564,326 100,000 1,483,464,326
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A BT L1088 B s

| B2 1L | . i = Hi MR (9
1 LIS TSY 0.75% 05/31/26 TAUH Ein 6.26 itir 7265
2 US TS 1.125% 05/15-40 FAlH Em 161 B 1547
3 Warizon C 2.55% 03/21/31 FAUH #in 137 =i 10.08
4 JPMORGAN VAR 04/22/31 FAh i 127 g A NE ] 0.87
5 Goldman 50.75% 03/23/32 TAYH Hin 122 ERnm 085
6 McDonald 0.625% 01/20/24 FAUH A 117
7 CHUBE [NA 0.3% 12/15/24 FAUH Eadl 116
8 EXELON CO 405% 04/15/30 FAH i 118
9 ENTERGY C 2.8% 06/15/30 TAUh H 115
10 Morgan St VAR 04,/26/33 FAUH i 114
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59 2 2 12
133
1 29 2021 8 23 2021 12 6
193 2 1 1 2021 8 23
2021 12 6
1
2021 12 6
48,230,236

2,290,921,442
2,339,151,678
2,339,151,678

14,710,000
51,890
791,308
664,042
16,217,240
16,217,240

2,338,815,444

15,881,006
348,032
2,322,934,438
2,322,934,438
2,339,151,678
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1
2021 8 23
2021 12 6

2,132,253
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51,890
791,308
941,777

1,784,975
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754

536
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15,881,006
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1 29 2021 8 23
2021 12 6

1
2021 12 6

1
2021 12 6

2,338,815,444

12 15,881,006
133 55 6 10
0.9932
(9,932 )
1
2021 8 23
2021 12 6
0 348,032
0 0 348,032 1
1.48
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D
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1
2021 8 23
2021 12 6
)
2,218,431
2,218,431
1
2021 12 6
100,000
2,338,815,444
100,000
2021 12 6
14,424,840 14,277,706

22,948,325.799| 2,276,643,736

37,373,165.799|  2,290,921,442
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BNY Mellon Fund Services (Ireland)

Designated Activity Company 2021 12 2

2021 12 2

2,380,927.88

398,283,774.55

634,783,426.52

2,313,365.94

1,032,999,639.13

638,031,361.05

103,636.84

638,134,997.89

394,864,641.24

1,032,999,639.13

1. 2021 12 2 22,810,050.570

2.1 99.2074

2021 12 3

169,462,096
169,462,096
169,462,096

2,885
14,454
1
17,340
17,340

171,193,227

1,748,471
24,938
169,444,756
169,444,756
169,462,096
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2021 12 3

171,193,227

12 1,748,471
133 55 6 10
0.9898
(9,898 )

2021 12 3

2021 12 3

89,454,813
80,012,101
169,466,914
169,466,914

7,892
7,892
7,892

170,365,031

906,009
169,459,022
169,459,022
169,466,914
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12 906,009
133 55 6 10
0.9947

(9,947 )
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1
2021 12 6

248,518,094
1,512,170,469
1,760,688,563
1,760,688,563

229,530,000
16,742
255,223
219,493
230,021,458
230,021,458

1,483,464,326

47,202,779
4,555,267
1,530,667,105
1,530,667,105
1,760,688,563
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1
2021 8 23
2021 12 6

5,134,116
5,134,116

16,742
255,223
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577,020

4,557,096
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1,829

42,649,263

42,649,263
1,751
1,751

47,202,779
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2021 12 6
1
2021 12 6
1
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1
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1
2021 8 23
2021 12 6
)
5,161,103
5,161,103
1
2021 12 6
100,000
1,483,464,326
100,000
1 2021 12 6
12,052,421 11,929,486
14,709,066.918] 1,500,240,983
26,761,487.918] 1,512,170,469
2
3

BNY Mellon Fund Services (Ireland)
Designated Activity Company 2021 12 2
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2021 12 2

2,380,927.88

398,283,774.55

634,783,426.52

2,313,365.94

1,032,999,639.13

638,031,361.05

103,636.84

638,134,997.89

394,864,641.24

1,032,999,639.13

1. 2021 12 2 12,463,647.042

2.1 101.9943

2021 12 3

169,462,096
169,462,096
169,462,096

2,885
14,454
1

17,340
17,340

171,193,227

1,748,471

24,938
169,444,756
169,444,756
169,462,096
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2021 12 3
1 18 1 17

2021 12 3

171,193,227

12 1,748,471
133 55 6 10
0.9898

(9,898 )

2021 12 3

2021 12 3

89,454,813
80,012,101
169,466,914
169,466,914

7,892
7,892
7,892

170,365,031

906,009
169,459,022
169,459,022
169,466,914

2021 12 3
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2021 12 3
1. 170,365,031
2.
12 906,009
133 55 6 10
3.1 0.9947
1 (9,947 )
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2021 12 30
6,429,720,040
2,864,114
6,426,855,926
6,498,354,448
1 0.9890
1 9,890

2,150,426,871

2,414,871
2,148,012,000
2,062,519,049
1 1.0415
1 10,415
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