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General Information

Board of Directors

Joseph Carrier (United States)
Fionnuala Doris (Ireland) (Independent)
William Jackson (United Kingdom)!
Joseph Keane (Ireland) (Independent)
Joseph LaRocque (United States)
Elinor Murray (United Kingdom)3
Jaspal Sagger (United Kingdom)

Jane Trust (United States)*

Craig Tyle (United States)?

resigned on 17 July 2023.
appointed on 27 July 2023.
appointed on 3 November 2023.
resigned on 21 February 2024.

IRV,

Registered Office

Riverside Two

Sir John Rogerson’s Quay
Grand Canal Dock
Dublin 2, D02 KV60
Ireland

Secretary

Bradwell Limited (until 1 April 2024)
Ten Earlsfort Terrace

Dublin 2, D02 T380

Ireland

OGS Corporate Governance Limited (from 1 April 2024)
30 Molesworth Street

Dublin 2, D02 AY19

Ireland

29 February 2024

Master Distributor and Master Shareholder Servicing Agent

Franklin Distributors, LLC
One Franklin Parkway
San Mateo, CA 94403
USA

Additional Distributors and Shareholder Servicing Agents

Franklin Templeton International Services S.ar.|
8A, rue Albert Borschette

L-1246 Luxembourg

Grand Duchy of Luxembourg

Franklin Templeton Securities Investment Consulting (SinoAm) Inc.
8F, No. 87

Sec. 4, Zhong Xiao E. Rd., Taipei

Taiwan

Franklin Templeton Investments (Asia) Limited
17/F, Chater House

8 Connaught Road Central

Hong Kong

Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987

Reporting Fund Status and Distributor Status (relevant to U.K. Shareholders only)

UK shareholders can identify which share classes of the Company have been accepted into the UK reporting fund regime, and which share classes have been granted UK
Reporting status, by checking the HM Revenue and Customs’ Reporting Fund list at the website https:/www.gov.uk/government/publications/offshore-funds-list-of-
reporting-funds. This list is updated on a monthly basis by the HM Revenue and Customs.

For more information see the supplemental prospectus for investors from the United Kingdom, or contact Franklin Templeton International Services S.ar.l .

Swiss Representative

First Independent Fund Services Ltd
Klausstrasse 33

CH-8008 Zurich

Switzerland

Swiss Paying Agent

NPB Neue Privat Bank Ltd
Limmatquai 1/am Bellevue
CH-8024 Zurich
Switzerland

The prospectus, the key investor information documents, the constitution of the
Company, the annual and semi-annual reports and the breakdown of the purchase
and sale transactions of the Funds, may be obtained free of charge at the office of
the Swiss representative.

Irish Legal Adviser

Arthur Cox LLP

Ten Earlsfort Terrace
Dublin 2, D02 T380
Ireland

Depositary

The Bank of New York Mellon SA/NV, Dublin Branch
Riverside Two

Sir John Rogerson’s Quay

Grand Canal Dock

Dublin 2, D02 KV60

Ireland

Independent Auditors

PricewaterhouseCoopers

Chartered Accountants & Statutory Audit Firm
One Spencer Dock

North Wall Quay

Dublin 1, DO1 X9R7

Ireland

Administrator

BNY Mellon Fund Services (Ireland)
Designated Activity Company

One Dockland Central

Guild Street, IFSC

Dublin 1, DO1 E4X0

Ireland

Manager and Promoter

Franklin Templeton International Services S.ar.|
8A, rue Albert Borschette

L-1246 Luxembourg

Grand Duchy of Luxembourg
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General Information — (continued)

Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset US Government Liquidity Fund® 27 February 2004 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset US Core Bond Fund* 30 August 2002 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset US Core Plus Bond Fund* 20 April 2007 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

FTGF Western Asset Euro Core Plus Bond Fund* 1 October 2003 Investment Manager:
Western Asset Management Company Limited
10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.
Legg Mason Western Asset Short Duration High 24 February 2004 Investment Manager:
Income Bond Fund”*p (ceased trading on 16 February 2023) Western Asset Management Company Limited

10 Exchange Square
Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Global Multi Strategy Fund* 29 August 2002 Investment Manager:
Western Asset Management Company Limited
10 Exchange
Square Primrose Street
London EC2A 2EN
United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset US High Yield Fund*

27 February 2004

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Legg Mason Western Asset Emerging Markets Total
Return Bond Fund”"*pP

24 February 2004
(ceased trading on 10 October 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Legg Mason Western Asset Emerging Markets
Corporate Bond Fund”*p

21 October 2011
(ceased trading on 21 June 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company

Distribuidora de Titulos e Valores Mobiliarios Limitada
Av. Pres. Juscelino Kubitschek

No. 1455 — 15th Floor — 04543011

Sao Paulo — Brazil

FTGF Western Asset Global High Yield Fund*

20 April 2007

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Legg Mason Western Asset US Short-Term
Government Fund”*p

20 April 2007
(ceased trading on 8 November 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

Legg Mason Western Asset US Adjustable
Rate Fund”*p

20 April 2007
(ceased trading on 2 August 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Legg Mason Western Asset Global Inflation
Management Fund”*b

20 April 2007
(ceased trading on 5 December 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Asian Opportunities Fund*

12 June 2008

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd.
1 George Street, #23-01
Singapore 049145

FTGF Western Asset Short Duration Blue Chip Bond
Fund*

3 June 2009

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Global Core Plus Bond Fund”*

3 December 2010

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

FTGF Western Asset Global Credit Fund**

19 November 2010

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

Legg Mason Western Asset Euro High Yield Fund~*P

3 December 2010
(ceased trading on 21 June 2022)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

FTGF Western Asset Macro Opportunities Bond
Fund”*

5 September 2013

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

Legg Mason Western Asset EM Local Currency Debt
Fund”*e

16 December 2015
(ceased trading on 10 December 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Multi-Asset Credit Fund”*

16 December 2015

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company

Distribuidora de Titulos e Valores Mobiliarios Limitada
Av. Pres. Juscelino Kubitschek

No. 1455 — 15th Floor — 04543011

Sao Paulo — Brazil

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Legg Mason Western Asset Global Total Return
Investment Grade Bond Fund”*¢

31 December 2015
(ceased trading on 13 November 2019)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

Western Asset Management Company

Distribuidora de Titulos e Valores Mobiliarios Limitada
Av. Pres. Juscelino Kubitschek

No. 1455 — 15th Floor — 04543011

Sao Paulo - Brazil
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Structured Opportunities
Fund”*

13 January 2016

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

USA

FTGF Western Asset US Mortgage-Backed Securities
Fund”*

13 January 2016

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

FTGF Western Asset UK Investment Grade Credit
Fund”*p

17 November 2016
(ceased trading on 23 October 2023)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

FTGF Western Asset US Corporate Bond Fund”*p

17 November 2016
(ceased trading on10 November 2023)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Infrastructure Debt Fundt*»

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A

Western Asset Management Company Ltd.
Shin-Marunouchi Building

5-1 Marunouchi

1-Chome, Chiyoda-ku

Tokyo 100-6536

Japan

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company

Distribuidora de Titulos e Valores Mobiliarios Limitada
Av. Pres. Juscelino Kubitschek

No. 1455 — 15th Floor — 04543011

Sao Paulo - Brazil
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General Information — (continued)

Fund Name Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF Western Asset Short-Dated High Yield Fundt*~

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

US.A.

FTGF Western Asset Asian Income Fund***

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset UCITS SMASh Series Core Plus
Completion Fund**

11 January 2021

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Manager:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

FTGF Western Asset Sustainable Global Corporate
Bond Fund”*p

10 January 2022
(ceased trading on 5 December 2023)

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

Western Asset Management Company Pty Limited
Level 48

120 Collins Street

Melbourne Vic 3000, Australia

FTGF Western Asset China Bond Fund**#

Investment Manager:

Western Asset Management Company Limited
10 Exchange Square

Primrose Street

London EC2A 2EN

United Kingdom

Sub-Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

Western Asset Management Company Pte. Ltd
1 George Street, #23-01
Singapore 049145

10
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General Information — (continued)

Fund Name

Fund Launch Date

29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF Brandywine Global Fixed Income Fund*

1 October 2003

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Fixed Income Absolute
Return Fund"*

3 April 2012

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global High Yield Fund**

30 November 2012

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Opportunistic Fixed Income
Fund*

25 June 2010

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

Legg Mason Brandywine Global Sovereign
Credit Fund”*p

10 May 2012
(ceased trading on 25 February 2021)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Income Optimiser Fund*

3 June 2013

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Credit Opportunities Fund”*

30 June 2014

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global Defensive High Yield
Fund*"b

6 April 2017
(ceased trading on 24 March 2023)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

Legg Mason Brandywine Global - US High Yield
Fund*/p

30 October 2017
(ceased trading on 29 January 2020)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Enhanced Absolute Return
Fund*~

16 August 2018
(will cease trading on 17 July 2024)

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.

FTGF Brandywine Global Multi-Sector Impact Fund*»

1 December 2022

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF Brandywine Global - US Fixed Income Fund*”

6 November 2023

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

U.S.A.
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Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)
FTGF Brandywine Global Dynamic 31 December 2015 Investment Manager:
US Equity Fund~**p (ceased trading on 24 March 2023) Brandywine Global Investment Management, LLC

1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103
U.S.A.

FTGF Brandywine Global - EM Macro Bond Fund*t»

Investment Manager:

Brandywine Global Investment Management, LLC
1735 Market Street

Suite 1800

Philadelphia, Pennsylvania 19103

US.A.

FTGF ClearBridge Value Fund** 23 March 1998

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

Legg Mason ClearBridge Growth Fund/**p 25 February 2004
(ceased trading on 15 February 2019)

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

Legg Mason ClearBridge Global Equity Fund”**p 1 September 2006
(ceased trading on 22 November 2019)

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge US Appreciation Fund** 20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge US Large Cap Growth Fund** 20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge US Aggressive Growth Fund** 20 April 2007

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge Tactical Dividend Income Fund** 3 June 2013

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge US Equity Sustainability Leaders 30 September 2015
Fund/**

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge Global Growth Fund*** 29 June 2018

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
US.A.

FTGF ClearBridge Global Sustainability Improvers 22 September 2023
Fund**~

Investment Manager:
ClearBridge Investments, LLC
620 Eighth Avenue, 48th Floor
New York, New York 10018
U.S.A.

FTGF ClearBridge Infrastructure Value Fund**» 9 December 2016

Investment Manager:

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia

Legg Mason ClearBridge Emerging Markets 31 March 2017
Infrastructure Fund**Ap (ceased trading on 17 November 2022)

Investment Manager:

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia
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29 February 2024

Investment Manager / Sub-Investment Manager(s)

FTGF ClearBridge Global Infrastructure Income
Fund**

30 April 2021

Investment Manager:

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia

FTGF Royce US Small Cap Opportunity Fund**

8 November 2002

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

FTGF Royce US Smaller Companies Fund**

1 March 2004

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
US.A.

FTGF Royce Global Small Cap Premier Fund”**

1 December 2021

Investment Manager:
Royce & Associates, LP

745 5th Avenue

New York, New York 10151
U.S.A.

Franklin MV European Equity Growth and Income
Fund”**p

30 August 2002
(ceased trading on 11 July 2022)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

FTGF Franklin MV Asia Pacific Ex Japan Equity
Growth and Income Fund/**b

25 February 2004
(ceased trading on 17 July 2023)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403

US.A.
Legg Mason Batterymarch International Large Cap 20 April 2007
FundA”**p (ceased trading on 25 February 2015)
Legg Mason QS Emerging Markets Equity Fund”A**p 28 April 2008 Investment Manager:

(ceased trading on 14 April 2021)

Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

Franklin MV Global Equity Growth and Income
Fund”**p

29 December 2010
(ceased trading on 27 April 2022)

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

Legg Mason QS US Large Cap Fund/t**

Investment Manager:
Franklin Advisers, Inc.
One Franklin Parkway
San Mateo, CA 94403
US.A.

FTGF Martin Currie Asia Long-Term Unconstrained
Fund**~b

11 March 2016
(ceased trading on 20 April 2023)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Sub-Investment Manager:
Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987

Legg Mason Martin Currie Asia Pacific Fund**/p

11 March 2016
(ceased trading on 21 August 2019)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Sub-Investment Manager:
Templeton Asset Management Ltd.
7 Temasek Boulevard, #38-03
Suntec Tower One

Singapore 038987
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Investment Manager / Sub-Investment Manager(s)

Legg Mason Martin Currie European Absolute Alpha
Fund**~b

11 March 2016
(ceased trading on 1 June 2021)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

Legg Mason Martin Currie Global Resources
Fund**~b

11 March 2016
(ceased trading on 31 July 2017)

Legg Mason Martin Currie Greater China Fund**/p

11 March 2016
(ceased trading on 15 November 2019)

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Global Long-Term Unconstrained
Fund**~

28 June 2016

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Asia Pacific Urban Trends Income
Fund**

28 June 2016

Investment Manager:

Franklin Templeton Australia Limited
Level 47

120 Collins Street,

Melbourne VIC 3000

Australia

FTGF Martin Currie Global Emerging Markets
Fund**~

24 November 2017

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie European Select Absolute Alpha
Fund**tA

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie European Unconstrained
Fund**»

9 November 2018

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Martin Currie Improving Society Fund**#

20 June 2023

Investment Manager:

Martin Currie Investment Management Ltd
Saltire Court

20 Castle Terrace

Edinburgh EH1 2ES

Scotland

FTGF Multi-Asset Infrastructure Income Fund***tA

Investment Managers:

Western Asset Management Company, LLC
385 East Colorado Boulevard

Pasadena, California 91101

U.S.A.

ClearBridge Investments (North America) Pty Limited
Level 13, 35 Clarence Street

Sydney NSW 2000

Australia

Legg Mason US Equity Fund”p

8 January 2008

(ceased trading on 24 August 2010,
re-launched on 13 April 2012 and ceased
trading on 30 August 2013)

Legg Mason Japan Equity Fund/p

2 October 2008
(ceased trading on 30 November 2010)

Franklin Responsible Income 2028 Fund*"

23 January 2023

Investment Manager:

Franklin Templeton Investment Management Limited
Cannon Place

78 Cannon Street

London EC4N 6HL

United Kingdom
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Fund Name Fund Launch Date Investment Manager / Sub-Investment Manager(s)
Franklin Responsible Income 2029 Fund*t/ 27 March 2024 Investment Manager:

(formerly Franklin Responsible Series 2 Fund, Franklin Templeton Investment Management Limited
re-named on 21 February 2024) Cannon Place

78 Cannon Street
London EC4N 6HL
United Kingdom

Franklin Responsible Series 3 Fund*t* Investment Manager:

Franklin Templeton Investment Management Limited

Cannon Place

78 Cannon Street
London EC4N 6HL
United Kingdom

t  As at the financial year end, these Funds have not commenced trading.

A Not authorised for sale to the public in Hong Kong.

U Money Market Fund.

*  Fixed Income Funds (Funds which invest mainly in fixed income and interest bearing securities).

** Fquity Funds (Funds which invest mainly in equities).

*** Multi-Asset Fund (any Fund defined as a "Multi-Asset Fund" in the relevant Supplement of the Prospectus).
b Pending revocation of authorisation from the Central Bank.

¢ Authorisations were revoked, at the request of the Company, by the Central Bank on 30 April 2024.

For More Information

For further information on the range of Funds within Franklin Templeton Global Funds Plc, contact:

For professional investors in Europe (excluding UK & Switzerland) For authorised dealers in the Americas
Franklin Templeton International Services S.ar.| Franklin Templeton Investments

8A, rue Albert Borschette 1395 Brickell Avenue

L-1246 Luxembourg Suite 1550

Grand Duchy of Luxembourg Miami, Florida 33131, U.S.A.

Tel: + 305 529 4400
www.franklinresources.com
www.franklintempletonoffshore.com

Go to the relevant website for information on:
o Daily prices
e Literature, including fact sheets providing the latest information on each Fund
e More information about Franklin Templeton’s asset management affiliates managing the Funds
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Letter to Shareholders

Dear Shareholder,

We are pleased to provide you with the annual report for Franklin Templeton Global
Funds Plc (the “Company”) for the 12-months ended 29 February 2024. In this
report, we highlight the key drivers behind the performance of bond and equity
markets over the period.

Global Economic Review

In the face of persistent inflation and several geopolitical headwinds, the global
economy remained resilient during the reporting period. In its January 2024 World
Economic Outlook Update, the International Monetary Fund (the “IMF") projected
global gross domestic product (“GDP") growth will be 3.1% in 2024, unchanged
from 2023. According to the IMF, “...with disinflation and steady growth, the
likelihood of a hard landing has receded, and risks to global growth are broadly
balanced.” From a regional perspective, the IMF projects 2024 GDP growth in the
US will be 2.1% (versus 2.5% in 2023), 0.9% in the Eurozone (versus 0.5% in
2023), 0.6% in the UK (versus 0.5% in 2023), and 0.9% in Japan (versus 1.9% in
2023).

Market Review - Fixed Incomei

The overall global fixed income market experienced periods of volatility but moved
higher during the reporting period. In the US, the Federal Reserve Board (“Fed”)
initially raised interest rates given persistent inflation. In July 2023, the Fed hiked
rates to 5.25%-5.50%, a 22-year high. The central bank then paused from raising
rates at its next three meeting and, in December 2023, “pivoted,” as it indicated
the likely end to rate hikes and pencilled in three rate cuts in 2024. However, at its
meeting in January 2024, the Fed again held rates steady and said it would take a
measured approach in terms of rate cuts. All told, US Treasuries and investment-
gradei corporate bondsii posted positive returns. Lower-rated US corporate bonds
and US dollar-denominated emerging market sovereign debt generated even
stronger results over the reporting period.

Market Review - Global Equitiesi

The global equity market generated a strong return during the reporting period.
Investor sentiment was supported by continued global growth, overall improving
corporate earnings that often exceeded expectations, and the Fed's pivot. These
factors offset several factors, including a number of geopolitical issues. For the
12-months ended 29 February 2024, the S&P 500 Index returned 30.45%. Outside
the US, international developed equities, as measured by the MSCI EAFE Index (net),
gained 14.41%, whereas emerging markets equities, as measured by the MSCI
Emerging Markets Index (net), returned 8.73%.

We thank you for your continued support.

i Fixed income — bonds.

i Investment grade — a credit rating that means a government or corporate bond has a
relatively low risk of default.

ii Corporate bond - a bond issued by a corporation to raise money effectively in order to
expand its business.

v Equity — ownership interest in a corporation in the form of common stock or preferred
stock.

16

29 February 2024

Yours sincerely,

Franklin Templeton International Services S.ar.l
March 2024

Past performance is no guarantee of future results. The information is not intended
to be a forecast of future events, a guarantee of future results or investment advice.

All data as at 29 February 2024 unless otherwise stated.

Franklin Templeton Global Funds plc is an umbrella fund with segregated liability
between sub-funds, established as an open-ended investment company with
variable capital, authorised in Ireland by the Central Bank of lIreland as an
undertaking for collective investment in transferable securities.

All investments involve risk, including the possible loss of principal. Past
performance is no guide to future returns and may not be repeated.

This information has been prepared from sources believed reliable but is not
guaranteed by Franklin Resources, Inc. company or affiliate (together “Franklin
Templeton”) and is not a complete summary or statement of all available data.

Opinions expressed are subject to change without notice and do not take into
account the particular investment objectives, financial situation or needs of
individual investors.

Before investing you should read the key investor information document and the
prospectus, which describe the sub-funds’ full objectives and risk factors. These and
other relevant documents may be obtained in a number of languages at BNY
Mellon Fund Services (Ireland) Designated Activity Company, One Dockland Central,
Guild Street, IFSC, Dublin 1, Ireland, www.franklinresources.com and the registered
office.

Issued and approved by Franklin Templeton International Services S.a r.l, 8A, rue
Albert Borschette, L-1246 Luxembourg, Grand Duchy of Luxembourg, incorporated
in Luxembourg and regulated by the Commission de Surveillance du Secteur
Financier.

This material is not intended for any person or use that would be contrary to local
law or regulation. Franklin Templeton is not responsible and takes no liability for the
onward transmission of this material.
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Directors’ Report

The directors of the Company (the “'Directors’) submit their annual report together with the audited financial statements for the financial year ended 29 February 2024.

Statement of Directors’ Responsibilities
The Directors are responsible for preparing the directors’ report and the financial statements in accordance with Irish law.

Irish company law requires the Directors to prepare financial statements for each financial year that give a true and fair view of the Company’s assets, liabilities and financial
position as at the end of the financial year and of the profit or loss of the Company for the financial year. The Directors have prepared the financial statements in
accordance with the accounting standards generally accepted in Ireland, including Financial Reporting Standard (“FRS”) 102: “The Financial Reporting Standard applicable in
the United Kingdom and the Republic of Ireland” (“FRS 102").

Under Irish company law, the Directors shall not approve the financial statements unless they are satisfied that they give a true and fair view of the Company's assets,
liabilities and financial position as at the end of the financial year and the profit or loss of the Company for the financial year.

In preparing these financial statements, the Directors are required to:

o select suitable accounting policies and then apply them consistently;
¢ make judgements and estimates that are reasonable and prudent;

o state whether the financial statements have been prepared in accordance with applicable accounting standards and identify the standards in question, subject to any
material departures from those standards being disclosed and explained in the notes to the financial statements; and

e prepare the financial statements on the going concern basis unless it is inappropriate to presume that the Company will continue in business.
The Directors are responsible for ensuring that adequate accounting records are kept that are sufficient to:

e correctly record and explain the transactions of the Company;
e enable, at any time, the assets, liabilities, financial position and profit or loss of the Company to be determined with reasonable accuracy; and

e enable the Directors to ensure that the financial statements comply with the requirements of the Companies Act 2014 and enable those financial statements to be
audited.

To achieve this, the Directors have appointed an experienced administrator, BNY Mellon Fund Services (Ireland) Designated Activity Company, to maintain the accounting
records and perform additional administrative duties.

The Directors are also responsible for safeguarding the assets of the Company. In fulfilment of this responsibility, they have appointed The Bank of New York Mellon SA/NV,
Dublin Branch, to safekeep the Company’s assets in accordance with the constitution of the Company. In addition, the Directors are responsible for taking reasonable steps
for the prevention and detection of fraud and other irregularities.

The Directors are responsible for the maintenance and integrity of the financial statements of the Company included on the website of Franklin Templeton affiliates that
distribute the Funds. Legislation in Ireland governing the preparation and dissemination of financial statements may differ from legislation in other jurisdictions.

Review of Business and Future Developments

The Letter to Shareholders on page 16 contains a review of the factors which contributed to the performance of the Funds for the year. The Directors do not anticipate any
changes to the investment objectives of the existing Funds.

For details of each active Fund'’s share class performance, refer to Supplemental Information - Fund Performance Data (unaudited).
Financial assets and financial liabilities held at fair value through profit or loss at the financial year end are disclosed in the Portfolios of Investments of the Funds.

As at 29 February 2024, the Company has 44 active Funds (2023: 48 Funds) in operation. Details of their net asset values as at 29 February 2024 are disclosed in the
Statement of Financial Position on pages 162 to 181.

Effective 24 March 2023, FTGF Brandywine Global Defensive High Yield Fund”~ and FTGF Brandywine Global Dynamic US Equity Fund” ceased trading.
Effective 20 April 2023, FTGF Martin Currie Asia Long-Term Unconstrained Fund” ceased trading.

Effective 20 June 2023, FTGF Martin Currie Improving Society Fund”A commenced trading.

Effective 17 July 2023, FTGF Franklin MV Asia Pacific Ex Japan Equity Growth and Income Fund” ceased trading.

Effective 22 September 2023, FTGF ClearBridge Global Sustainability Improvers Fund” commenced trading.

Effective 23 October 2023, FTGF Western Asset UK Investment Grade Credit Fund” ceased trading.

Effective 6 November 2023, FTGF Brandywine Global - US Fixed Income Fund” commenced trading.

Effective 10 November 2023, FTGF Western Asset US Corporate Bond Fund” ceased trading.

Effective 5 December 2023, FTGF Western Asset Sustainable Global Corporate Bond Fund” ceased trading.

Risk Management Objectives and Policies
Information in relation to certain of the Company’s risk management objectives and policies are included in Note 12 to financial statements.

Results for the Year and State of Affairs at 29 February 2024

The Statement of Financial Position as at 29 February 2024 and 28 February 2023 and the Statement of Comprehensive Income for the financial years ended 29 February
2024 and 28 February 2023 are set out on pages 162 to 181 and 182 to 190, respectively.

Distributions to Holders of Redeemable Participating Shares

The distributions to holders of Redeemable Participating Shares for the financial years ended 29 February 2024 and 28 February 2023 are set out in the Statement of
Comprehensive Income.

Significant Events

See Note 14 for details of significant events during the year.

Subsequent Events
See Note 16 for details of significant events subsequent to the year end.
A Not authorised for sale to the public in Hong Kong.



Franklin Templeton Global Funds Plc Annual Report 29 February 2024
Directors’ Report — (continued)

Directors
The names of the persons who are currently Directors or who served as a Director at any time during the financial year are set out below.

Joseph Carrier (United States)
Fionnuala Doris (Ireland) (Independent)
William Jackson (United Kingdom)!
Joseph Keane (Ireland) (Independent)
Joseph LaRocque (United States)
Elinor Murray (United Kingdom)?
Jaspal Sagger (United Kingdom)

Jane Trust (United States)4

Craig Tyle (United States)?

resigned on 17 July 2023.
appointed on 27 July 2023.
appointed on 3 November 2023
resigned on 21 February 2024.

a8 w o -

Directors’ and Secretary’s Interests

The Directors and secretary and their families had no interests in the shares of the Company as at 29 February 2024 and 28 February 2023. No Director had at any time
during the financial year, a material interest in any contract of significance, subsisting during or at the end of the financial year, in relation to the business of the Company.

Corporate Governance Statement

The Board of Directors of the Company (the ““Board”) has assessed all measures included in the voluntary Corporate Governance Code for Collective Investment Schemes
and Management Companies as published by the Irish Funds in December 2011 (the “Irish Funds Code”). The Board has adopted all corporate governance practices and
procedures in the Irish Funds Code.

Director’'s Compliance Statement

It is the policy of the Company to comply with its relevant obligations (as defined in the Companies Act 2014). As required by Section 225(2) of the Companies Act 2014,
the Directors acknowledge that they are responsible for securing the Company’s compliance with the relevant obligations. The Directors have drawn up a compliance policy
statement as defined in Section 225(3)(a) of the Companies Act 2014 and a compliance policy which refers to the arrangements and structures that are in place and which
are, in the Directors’ opinion, designed to secure material compliance with the Company’s relevant obligations. In discharging their responsibilities under Section 225, the
Directors relied upon, among other things, the services provided, advice and/or representations from third parties whom the Directors believe have the requisite knowledge
and experience in order to secure material compliance with the Company’s relevant obligations.

Relevant Audit Information

So far as the Directors are aware, there is no relevant audit information of which the Company’s auditors are unaware and the Directors have taken all the steps that ought
to have been taken as Directors in order to make themselves aware of any relevant audit information and to establish that the Company’s auditors are aware of that
information.

Connected Person Transactions

Regulation 43(1) of the Central Bank (Supervision and Enforcement) Act 2013 (Section 48(1)) (Undertakings for Collective Investment in Transferable Securities) Regulations
2019 (the "Central Bank UCITS Regulations”) states that a “responsible person shall ensure that any transaction between a UCITS and a connected person is (a) conducted
at arm'’s length; and (b) in the best interests of the unit-holders of the UCITS".

As required under Regulation 81(4) of the Central Bank UCITS Regulations, the Board is satisfied that (a) there are arrangements in place, evidenced by written procedures,
to ensure that the obligations that are prescribed by Regulation 43(1) are applied to all transactions with connected persons; and (b) all transactions with connected persons
that were entered into during the financial year complied with the obligations that are prescribed by Regulation 43(1).

Independent Auditors

PricewaterhouseCoopers have indicated their willingness to remain in office in accordance with Section 383(2) of the Companies Act 2014.

Investment Objectives and Investment Policies

All active Funds, except FTGF Western Asset Global Core Plus Bond Fund”, FTGF Western Asset Global Credit Fund”, FTGF Western Asset Macro Opportunities Bond Fund”,
FTGF Western Asset Multi-Asset Credit Fund”, FTGF Western Asset Structured Opportunities Fund”, FTGF Western Asset US Mortgage-Backed Securities Fund”, Western
Asset UCITS SMASh Series Core Plus Completion Fund”, FTGF Brandywine Global Fixed Income Absolute Return Fund”, FTGF Brandywine Global High Yield Fund?, FTGF
Brandywine Global Credit Opportunities Fund”, FTGF Brandywine Global Enhanced Absolute Return Fund”, FTGF Brandywine Global Multi-Sector Impact Fund”, FTGF
Brandywine Global — US Fixed Income Fund”, FTGF ClearBridge Global Growth Fund”, FTGF ClearBridge Infrastructure Value Fund?, FTGF ClearBridge Global Sustainability
Improvers Fund”, FTGF Royce Global Small Cap Premier Fund”, FTGF Martin Currie Global Long-Term Unconstrained Fund”, FTGF Martin Currie Global Emerging Markets
Fund”, FTGF Martin Currie European Unconstrained Fund”, FTGF Martin Currie Improving Society Fund” and Franklin Responsible Income 2028 Fund”, have been
authorised by the Securities and Futures Commission in Hong Kong. Therefore, the Funds noted above are not authorised for sale to the public in Hong Kong. The
authorisation by the Securities and Futures Commission of Hong Kong does not imply recommendation for investment into the Funds.

The principal investment objective and policies of all Funds are set out in the applicable Fund supplement to the Prospectus. There can be no assurance that any Fund will
achieve its objective and there is no guarantee that an investment strategy will succeed or attain any particular results or level of profitability (defined terms are as defined in
the prospectus for the relevant Fund (the “Prospectus’’).

Periodic Reporting for Article 8 and Article 9 SFDR Products only

Transparency of the promotion of environmental or social characteristics and of sustainable investments in periodic reports

The Sustainable Finance Disclosure Regulation ((EU) 2019/2088), (the “SFDR") requires the Company to include a description in its periodic reports of the extent to which
any Fund classified pursuant to Article 8 of the SFDR (an “Article 8 Fund”) or Article 9 of the SFDR (an “Article 9 Fund”) has met its environmental or social characteristics.
The SFDR also empowered the European Banking Authority, the European Insurance and Occupational Pensions Authority and the European Securities and Markets
Authority (collectively “ESAs”) to develop draft regulatory technical standards (“RTS”) to specify the information and presentation format in the periodic reports. The
following disclosures have been prepared using the common set of sustainability disclosures or reporting requirements of the RTS which came into effect on 1 January
2023.

More information is available in the Appendix to this Annual Report - Sustainability Finance Disclosure Regulation (unaudited).

A Not authorised for sale to the public in Hong Kong.

18



Franklin Templeton Global Funds Plc Annual Report 29 February 2024
Directors’ Report — (continued)

Taxonomy
Transparency of environmentally sustainable investments in period reports

In line with its ESG investment methodology, an Article 8 Fund may hold investments that contribute to climate change mitigation and climate change adaptation. Due to
the lack of reliable, timely and verifiable data, it is, however, currently not possible to determine how and to what extent the activities of the underlying investments are in
economic activities that qualify as environmentally sustainable under Regulation (EU) 2020/852 of the European Parliament and of the Council of 18 June 2020 on the
establishment of a framework to facilitate sustainable investment, and amending Regulation (EU) 2019/2088, as may be amended from time to time (the “Taxonomy
Regulation”) and so it is not possible to commit to a minimum proportion of an Article 8 Fund’s underlying investments which take into account the EU criteria for
environmentally sustainable economic activities, including enabling or transitional activities, within the meaning of the Taxonomy Regulation.

The investments underlying the Funds in scope of the present “RTS" periodic reporting do not or did not (up to the date when they ceased trading) take into account the
EU criteria for environmentally sustainable economic activities, including enabling or transitional activities, within the meaning of the Regulation (EU 2020/852) (the
“Taxonomy Regulation”) at this time, therefore, there may be zero investments whose economic activities qualify as environmentally sustainable economic activities under
the Taxonomy Regulation (please refer to the below RTS periodic reports’ EU Taxonomy dedicated sections). However, in line with its ESG investment methodology, an
Article 8 Fund may hold investments that contribute to climate change mitigation and climate change adaptation. Investors should note that the “do no significant harm”
principle under Taxonomy Regulation applies only to those investments underlying the Article 8 Fund that take into account the EU criteria for environmentally sustainable
economic activities within the meaning of the Taxonomy Regulation. The investments underlying the remaining portion of an Article 8 Fund do not take into account the EU
criteria for environmentally sustainable economic activities under the Taxonomy Regulation. The above statement applies or applied (up to the date when the relevant Fund
ceased trading) in relation to the following Article 8 Funds: FTGF Western Asset US Core Bond Fund, FTGF Western Asset US Core Plus Bond Fund, FTGF Western Asset
Global Multi Strategy Fund, FTGF Western Asset US High Yield Fund, FTGF Western Asset Global High Yield Fund, FTGF Western Asset Short Duration Blue Chip Bond Fund,
FTGF Western Asset Global Core Plus Bond Fund”, FTGF Western Asset UK Investment Grade Credit Fund”, FTGF Western Asset US Corporate Bond Fund”, FTGF Western
Asset Sustainable Global Corporate Bond Fund”, FTGF Brandywine Global Fixed Income Fund, FTGF Brandywine Global Income Optimiser Fund, FTGF Brandywine Global
Multi-Sector Impact Fund”, FTGF ClearBridge Value Fund, FTGF ClearBridge US Appreciation Fund, FTGF ClearBridge US Large Cap Growth Fund, FTGF ClearBridge US
Aggressive Growth Fund, FTGF ClearBridge US Equity Sustainability Leaders Fund”, FTGF ClearBridge Global Growth Fund”, FTGF ClearBridge Infrastructure Value Fund?,
FTGF ClearBridge Global Infrastructure Income Fund, FTGF ClearBridge Global Sustainability Improvers Fund”, FTGF Martin Currie Asia Long-Term Unconstrained Fund”,
FTGF Martin Currie Global Long-Term Unconstrained Fund”, FTGF Martin Currie Asia Pacific Urban Trends Income Fund, FTGF Martin Currie Global Emerging Markets
Fund”, FTGF Martin Currie European Unconstrained Fund” and Franklin Responsible Income 2028A.

FTGF Martin Currie Improving Society Fund” is a Sustainable Fund, as per the requirements of Article 9 of the SFDR.

The investments underlying the remaining Funds, not listed above, do not or did not (up to the date when they ceased trading) consider the EU criteria for environmentally
sustainable economic activities.

On behalf of the Board

Fionnuala Doris Joseph Keane
Director Director
13 June 2024

A Not authorised for sale to the public in Hong Kong.
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Independent auditors’ report to the members of Franklin Templeton Global Funds Plc
Report on the audit of the financial statements

Opinion
In our opinion, Franklin Templeton Global Funds Pic’s financial statements:

e give a true and fair view of the Company’s and sub-funds’ assets, liabilities and financial position as at 29 February 2024 and of their results for the year then ended;

¢ have been properly prepared in accordance with Generally Accepted Accounting Practice in Ireland (accounting standards issued by the Financial Reporting Council
of the UK, including Financial Reporting Standard 102 “The Financial Reporting Standard applicable in the UK and Republic of Ireland” and Irish law); and

® have been properly prepared in accordance with the requirements of the Companies Act 2014 and the European Communities (Undertakings for Collective
Investment in Transferable Securities) Regulations 2011 (as amended).

We have audited the financial statements, included within the Annual Report and Audited Financial Statements, which comprise:

e the Statement of Financial Position as at 29 February 2024,

o the Statement of Comprehensive Income for the year then ended;

o the Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares for the year then ended;

e the Portfolio of Investments for each of the sub-funds as at 29 February 2024; and

e the notes to the financial statements for the Company and for each of its sub-funds, which include a description of the accounting policies.

Basis for opinion

We conducted our audit in accordance with International Standards on Auditing (Ireland) (“ISAs (Ireland)”) and applicable law.

Our responsibilities under ISAs (Ireland) are further described in the Auditors’ responsibilities for the audit of the financial statements section of our report. We believe that
the audit evidence we have obtained is sufficient and appropriate to provide a basis for our opinion.

Independence

We remained independent of the Company in accordance with the ethical requirements that are relevant to our audit of the financial statements in Ireland, which includes
IAASA’s Ethical Standard, and we have fulfilled our other ethical responsibilities in accordance with these requirements.

Emphasis of matter - financial statements prepared on a basis other than going concern

In forming our opinion on the financial statements, which is not modified, we draw attention to note 2 to the financial statements which describes the reasons why the
financial statements of FTGF Western Asset UK Investment Grade Credit Fund, FTGF Western Asset US Corporate Bond Fund, FTGF Western Asset Sustainable Global
Corporate Bond Fund”, FTGF Brandywine Global Defensive High Yield Fund, FTGF Brandywine Global Enhanced Absolute Return Fund”, FTGF Brandywine Global Dynamic
US Equity Fund, FTGF Franklin MV Asia Pacific Ex Japan Equity Growth and Income Fund, and FTGF Martin Currie Asia Long-Term Unconstrained Fund have been prepared
on a basis other than going concern.

Conclusions relating to going concern

With the exception of FTGF Western Asset UK Investment Grade Credit Fund, FTGF Western Asset US Corporate Bond Fund, FTGF Western Asset Sustainable Global
Corporate Bond Fund”, FTGF Brandywine Global Defensive High Yield Fund, FTGF Brandywine Global Enhanced Absolute Return Fund”, FTGF Brandywine Global Dynamic
US Equity Fund, FTGF Franklin MV Asia Pacific Ex Japan Equity Growth and Income Fund, and FTGF Martin Currie Asia Long-Term Unconstrained Fund where a basis of
accounting other than going concern has been adopted as set out in the Emphasis of matter - financial statements prepared on a basis other than going concern above,
based on the work we have performed, we have not identified any material uncertainties relating to events or conditions that, individually or collectively, may cast significant
doubt on the Company’s and sub-funds’ ability to continue as a going concern for a period of at least twelve months from the date on which the financial statements are
authorised for issue.

With the exception of FTGF Western Asset UK Investment Grade Credit Fund, FTGF Western Asset Sustainable Global Corporate Bond Fund”, FTGF Western Asset US
Corporate Bond Fund, FTGF Brandywine Global Defensive High Yield Fund, FTGF Brandywine Global Enhanced Absolute Return Fund”, FTGF Brandywine Global Dynamic
US Equity Fund, FTGF Franklin MV Asia Pacific Ex Japan Equity Growth and Income Fund, and FTGF Martin Currie Asia Long-Term Unconstrained Fund where a basis of
accounting other than going concern has been adopted as set out in the Emphasis of matter - financial statements prepared on a basis other than going concern above, in
auditing the financial statements, we have concluded that the directors’ use of the going concern basis of accounting in the preparation of the financial statements is
appropriate.

However, because not all future events or conditions can be predicted, this conclusion is not a guarantee as to the Company’s and sub-funds’ ability to continue as a going
concern.

Our responsibilities and the responsibilities of the directors with respect to going concern are described in the relevant sections of this report.

Reporting on other information

The other information comprises all of the information in the Annual Report and Audited Financial Statements other than the financial statements and our auditors’ report
thereon. The directors are responsible for the other information. Our opinion on the financial statements does not cover the other information and, accordingly, we do not
express an audit opinion or, except to the extent otherwise explicitly stated in this report, any form of assurance thereon. In connection with our audit of the financial
statements, our responsibility is to read the other information and, in doing so, consider whether the other information is materially inconsistent with the financial
statements or our knowledge obtained in the audit, or otherwise appears to be materially misstated. If we identify an apparent material inconsistency or material
misstatement, we are required to perform procedures to conclude whether there is a material misstatement of the financial statements or a material misstatement of the
other information. If, based on the work we have performed, we conclude that there is a material misstatement of this other information, we are required to report that
fact. We have nothing to report based on these responsibilities.

With respect to the Directors’ Report, we also considered whether the disclosures required by the Companies Act 2014 have been included.

Based on the responsibilities described above and our work undertaken in the course of the audit, ISAs (Ireland) and the Companies Act 2014 require us to also report
certain opinions and matters as described below:

e In our opinion, based on the work undertaken in the course of the audit, the information given in the Directors’ Report for the year ended 29 February 2024 is
consistent with the financial statements and has been prepared in accordance with applicable legal requirements.
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e Based on our knowledge and understanding of the Company and its environment obtained in the course of the audit, we have not identified any material
misstatements in the Directors’ Report.

Responsibilities for the financial statements and the audit

Responsibilities of the directors for the financial statements
As explained more fully in the Statement of Directors’ Responsibilities set out on page 17, the directors are responsible for the preparation of the financial statements in
accordance with the applicable framework and for being satisfied that they give a true and fair view.

The directors are also responsible for such internal control as they determine is necessary to enable the preparation of financial statements that are free from material
misstatement, whether due to fraud or error.

In preparing the financial statements, the directors are responsible for assessing the Company’s and sub-funds’ ability to continue as going concerns, disclosing as
applicable, matters related to going concern and using the going concern basis of accounting unless the directors either intend to liquidate the Company or to cease
operations, or have no realistic alternative but to do so.

Auditors’ responsibilities for the audit of the financial statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are free from material misstatement, whether due to fraud or error,
and to issue an auditors’ report that includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance
with ISAs (Ireland) will always detect a material misstatement when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these financial statements.

Our audit testing might include testing complete populations of certain transactions and balances, possibly using data auditing techniques. However, it typically involves
selecting a limited number of items for testing, rather than testing complete populations. We will often seek to target particular items for testing based on their size or risk
characteristics. In other cases, we will use audit sampling to enable us to draw a conclusion about the population from which the sample is selected.

A further description of our responsibilities for the audit of the financial statements is located on the IAASA website at:
https://www.iaasa.ie/getmedia/b2389013-1cf6-458b-9b8f-a98202dc9c3a/Description_of_auditors_responsibilities_for_audit.pdf.
This description forms part of our auditors’ report.

Use of this report
This report, including the opinions, has been prepared for and only for the Company’s members as a body in accordance with section 391 of the Companies Act 2014 and
for no other purpose. We do not, in giving these opinions, accept or assume responsibility for any other purpose or to any other person to whom this report is shown or
into whose hands it may come save where expressly agreed by our prior consent in writing.
Other required reporting
Companies Act 2014 opinions on other matters

* \We have obtained all the information and explanations which we consider necessary for the purposes of our audit.

e In our opinion the accounting records of the Company were sufficient to permit the financial statements to be readily and properly audited.
e The financial statements are in agreement with the accounting records.

Companies Act 2014 exception reporting

Directors’ remuneration and transactions

Under the Companies Act 2014 we are required to report to you if, in our opinion, the disclosures of directors’ remuneration and transactions specified by sections 305 to
312 of that Act have not been made. We have no exceptions to report arising from this responsibility.

Andrew O’Callaghan

for and on behalf of PricewaterhouseCoopers
Chartered Accountants and Statutory Audit Firm
Dublin

17 June 2024
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Depositary’s Report

Report from the Depositary to the Shareholders Dated 13 June 2024
For the period from 1 March 2023 to 29 February 2024 (the “Period"”)

The Bank of New York Mellon SA/NV, Dublin Branch (the “Depositary” “us”, “we", or “our”) has enquired into the conduct of Franklin Templeton Global Funds plc (the
“Company”) for the Period, in its capacity as depositary to the Company.

This report including the opinion has been prepared for and solely for the shareholders in the Company, in accordance with our role as depositary to the Company and for
no other purpose. We do not, in giving this opinion, accept or assume responsibility for any other purpose or to any other person to whom this report is shown.
Responsibilities of the Depositary

Our duties and responsibilities are outlined in Regulation 34 of the of the European Communities (Undertakings for Collective Investment in Transferable Securities)
Regulations 2011 (S.I. No 352 of 2011), as amended (the “Regulations”).

Our report shall state whether, in our opinion, the Company has been managed in that period in accordance with the provisions of the Company’s constitutional
documentation and the Regulations. It is the overall responsibility of the Company to comply with these provisions. If the Company has not been so managed, we as
depositary must state in what respects it has not been so managed and the steps which we have taken in respect thereof.

Basis of Depositary Opinion

The Depositary conducts such reviews as it, in its reasonable opinion, considers necessary in order to comply with its duties and to ensure that, in all material respects, the
Company has been managed (i) in accordance with the limitations imposed on its investment and borrowing powers by the provisions of its constitutional documentation
and the appropriate regulations and (ii) otherwise in accordance with the Company’s constitutional documentation and the appropriate regulations.

Opinion
In our opinion, the Company has been managed during the Period, in all material respects:

(i) in accordance with the limitations imposed on the investment and borrowing powers of the Company by the constitutional documentation and the Regulations;
and

(i) otherwise in accordance with the provisions of the constitutional documentation and the Regulations.

For and on Behalf of The Bank of New York Mellon SA/NV,
Dublin Branch,

Riverside Two,

Sir John Rogerson’s Quay Dublin 2,

D02 KV60,

Ireland
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FTGF Western Asset US Government Liquidity Fund

Portfolio of Investments as at 29 February 2024

29 February 2024

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Government Bonds and Notes — 73.28% (28 February 2023: 71.90%) 10,000 United States Treasury Bill, zero coupon, due 16/05/2024 9,890  0.89
United States — 73.28% (28 February 2023: 71.90%) 15,000 United States Treasury Bill, zero coupon, due 23/05/2024 14,819 1.33
. 20,000 United States Treasury Bill, zero coupon, due 30/05/2024 19,738 1.77
B e gy 1 nina Core 15625 122 8,000 United States Treasury Bill, zero coupon, due 27/06/2024 7.867 070
25,000 Federal Farm Credit Banks Funding Corp, Series 0000, 10,000 Un!ted States Treasury B!II, zero coupon, due 05/07/2024 9,823 0.88
5.350%, due 29/04/2024 * 24,999 2.24 5,000 Un!ted States Treasury B!II, zero coupon, due 11/07/2024 4,908 0.44
10,000 Federal Farm Credit Banks Funding Corp, Series 0001, 10,000 United States Treasury Bill, zero coupon, due 15/08/2024 9,762 0.87
5.390%, due 06/05/2024 * 10,000  0.90 10,000 United States Treasury Bill, zero coupon, due 22/08/2024 9,753  0.87
10,000 Federal Farm Credit Banks Funding Corp, Series 0001, 5,000 United States Treasury Bill, zero coupon, due 29/08/2024 4,871 0.44
5.390%, due 24/05/2024 * 9,999 0.90 10,000 United States Treasury Note/Bond, 3.000%, due 31/07/2024 9,902 0.89
10,000 Federal Farm Credit Banks Funding Corp, 15,000 United States Treasury Note/Bond, 2.375%, due 15/08/2024 14,802 1.33
5.390%, due 04/06/2024 * 10,001 0.90 816,638 73.28
1,600 ;‘f;gixaéumeg%ég%;‘f Funding Corp, 1601 o014  Total Government Bonds and Notes (Cost $816,638) 816,638 73.28
1,600 Federal Farm Credit Banks Funding Corp, Reverse Repurchase Agreements — 27.78% (28 February 2023: 29.37%)
5.490%, due 16/10/2024 * 1,601 014 ynited States — 27.78% (28 February 2023: 29.37%)
5,000 ;?gz(r)aol/iaéumeczgeﬂ\:g%glzs fundmg Corp, 5,000 0.45 70,000 Canadian Imperial Bank of Commerce, Reverse Repurchase_
10,000 Federal Farm Credit Banks Funding Corp Agreement to be repurchased at US$70,010,286 (collateralised
! 5.495%. due 10/02/2025 * ! 10,007 0.90 by US Treasury Bonds & Notes to the total value of
5000 Federal F'arm Credit Discount Notes ! US$71,410,554), 5.290%, due 01/03/2024 70,000 6.28
! zero coupon, due 22/08/2024 ! 4874 044 55,000 HSBC Bank USA, Reverse Repurchase Agrgement to be
10.000 Federal Homle Loan Bank Discount Notes ' repurchased at US$55,008,021 (collateralised by US Treasury
’ . Bonds & Notes to the total value of US$56,108,186),
zero coupon, due 20/03/20.24 9,972 0.89 5.250%, due 01/03/2024 55,000 4.94
10,000 Esgsrca(lqu%rzedLg:ng/?)Tll;Z%I;ZOW Notes, 9924 089 95,000 JP Morgan Securities, LLC, Reverse Repurc_hase Agreement to be
! : ! : repurchased at US$95,013,986 (collateralised by US Treasury
5,000 Federal Home Loan Bank Discount Notes, Bonds & Notes to the total value of US$96,914,341),
zero coupon, due 31/10/2024 4,843 0.43 5.300%, due 01/03/2024 95,000 852
10,000 Federal Home Loan Banks,*Senes 0001, 50,000 Royal Bank of Canada, Reverse Repurchase Agreement to be
5.360%, due 14/03/2024 10,000 0.90 repurchased at US$50,007,306 (collateralised by US Treasury
20,000 Federal Home Loan Banks, 5.430%, due 14/03/2024 * 20,000 1.79 Bonds & Notes to the total value of US$51,000,043),
10,000 Federal Home Loan Banks, Series 0003, 5.260%, due 01/03/2024 50,000 4.49
5.360%, due 25/03/2024 * 10,000 0.90 39,597 TD Securities (USA) LLC, Reverse Repurchase Agreement to be
10,000 Federal Home Loan Banks, Series 0000, repurchased at US$39,602,830 (collateralised by US Treasury
5.355%, due 26/03/2024 * 10,000 0.90 Bonds & Notes to the total value of US$40,388,940),
10,000 Federal Home Loan Banks, Series 0002, 5.300%, due 01/03/2024 39,597 3.55
5.360%, due 28/03/2024 * 10,000 0.90 300597 2778
4,000 Federal Home Loan Banks, 5.370%, due 03/05/2024 * 4,000 0.36 : -
10,000 Federal Home Loan Banks, Series 0002, Total Reverse Repurchase Agreements (Cost $309,597) 309,597 27.78
15,000 E'?OT’Ad“e 1LO/OS/BZOZk4 *S 0000 10,000 0.90 Total Financial Assets at fair value through profit or loss 1,126,235 101.06
! 5?35?%, 3?:18/?5/;;22'* eries ' 15,000 135 Tota_l Financial Assets and Financial Liabilities at fair value through
10,000 Federal Home Loan Banks, Series 0000, profit or loss 1,126,235 101.06
5.3(;75"'/0, due 24/05/202k4 * " 05/ 10,000 0.90 Liabilities in Excess of Other Assets (11,817)  (1.06)
10,000 Federal Home Loan Banks, 5.375%, due 24/05/2024 * 10,000 0.90
10,000 Federal Home Loan Banks, Series 0001, Total Net Assets $1.114.418 100.00
5.430%, due 28/05/2024 * 10,000 0.90 - Amounts designated as “-" are either $0, less than $1,000, less than 1,000 shares or less
15,000 Federal Home Loan Banks, 5.310%, due 30/05/2024 * 15,000 1.35 than 0.01%.
o
1(5)888 :g::: :g:z tgz: g:::: :g?goﬁ gﬁi 1;;82;;8;2 N 12888 (1)2(5) * Variable rate security. The interest rate shown reflects the rate in effect at 29 February
10,000 Federal Home Loan Banks, Series 0000, 2024.
5.370%, due 18/06/2024 * 10,000 0.90 % of
10,000 Federal Home Loan Banks, Series 0002, Total
5.310%, due 05/07/2024 * 10,000  0.90 Analysis of Total Assets Assets
15,000 ;?g%aoz{zzneeggg;gaonzkj,*Ser\es 0000, 15,000 135 Transferable securities admitted to an official exchange listing or traded on a regulated
15,000 Federal Home Loan Banks, Series 0000, market 7237
5.315%, due 08/08/2024 * 15,000 1.35 Money market instruments 27.44
10,000 Federal Home Loan Banks, Series 0001, Other assets 0.19
5.315%, due 13/08/2024 * 10,000 0.90
5,000 Federal Home Loan Banks, 1.610%, due 04/09/2024 4,904 0.44 Total Assets 100.00
10,000 Federal Home Loan Banks, 2.875%, due 13/09/2024 9,872 0.88
1,195 Federal Home Loan Banks, 5.425%, due 06/11/2024 * 1,196 0.1
5,000 Federal Home Loan Banks, 5.620%, due 12/11/2024 5,000 045
5,300 Federal Home Loan Banks, 5.500%, due 22/11/2024 * 5,306 0.47
10,000 Federal Home Loan Banks, 5.430%, due 21/02/2025 * 10,006 0.90
5,000 Federal National Mortgage Association, 1.625%, due 07/01/2025 4,864  0.44
21,700 United States Treasury Bill, zero coupon, due 05/03/2024 21,687 1.94
25,000 United States Treasury Bill, zero coupon, due 07/03/2024 24,978 2.24
26,500 United States Treasury Bill, zero coupon, due 12/03/2024 26,457 2.37
10,000 United States Treasury Bill, zero coupon, due 14/03/2024 9,981 0.89
23,500 United States Treasury Bill, zero coupon, due 19/03/2024 23,438  2.10
20,000 United States Treasury Bill, zero coupon, due 21/03/2024 19,941 1.79
20,000 United States Treasury Bill, zero coupon, due 26/03/2024 19,927 1.79
20,000 United States Treasury Bill, zero coupon, due 28/03/2024 19,921 1.79
22,600 United States Treasury Bill, zero coupon, due 02/04/2024 22,494  2.02
25,000 United States Treasury Bill, zero coupon, due 04/04/2024 24,876 2.23
26,100 United States Treasury Bill, zero coupon, due 16/04/2024 25,924 2.33
10,000 United States Treasury Bill, zero coupon, due 18/04/2024 9,930 0.89
15,000 United States Treasury Bill, zero coupon, due 23/04/2024 14,884 1.33
15,000 United States Treasury Bill, zero coupon, due 25/04/2024 14,880 1.33
20,000 United States Treasury Bill, zero coupon, due 30/04/2024 19,831 1.78
10,000 United States Treasury Bill, zero coupon, due 02/05/2024 9,910 0.89
15,000 United States Treasury Bill, zero coupon, due 09/05/2024 14,850 1.33

The accompanying notes are an integral part of the Financial Statements
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FTGF Western Asset US Core Bond Fund

Portfolio of Investments as at 29 February 2024

29 February 2024

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Asset-Backed Securities — 8.75% (28 February 2023: 9.59%) 296 SLM Private Education Loan Trust 2010-C, Series 2010 C, Class A5,
300 37 Capital CLO II, Series 2022 1A, Class ATA, 144A, 144A, 10.182%, due 15/10/2041 * 319 017
7.314%, due 15/07/2034 * 302 0.16 128 SMB Private Education Loan Trust 2020-A, Series 2020 A,
600 AB BSL CLO 4 Ltd, Series 2023 4A, Class A, 144A, Class A2A, 144A, 2.230%, due 15/09/2037 120 0.07
7.318%, due 20/04/2036 * 606 0.33 333 Stonepeak 2021-1 ABS, Series 2021 1A, Class AA, 144A,
1,000 Apidos CLO XXXVII, Series 2021 37A, Class A, 144A, 2.301%, due 28/02/2033 310 017
6.709%, due 22/10/2034 * 1,001 0.54 500 Symphony CLO 40 Ltd, Series 2023 40A, Class A1, 144A,
260 Applebee’s Funding LLC / IHOP Funding LLC, Series 2023 1A, 6.984%, due 14/01/2034 * 504 0.27
Class A2, 144A, 7.824%, due 05/03/2053 269 0.15 490 Trinitas CLO XVI Ltd, Series 2021 16A, Class A1, 144A,
415 Argent Securities Inc Asset-Backed Pass-Through Certificates 6.759%, due 20/07/2034 * 490 0.26
Series 2003-W7, Series 2003 W3, Class M1, 460 Trinitas CLO XXV Ltd, Series 2023 25A, Class A1, 144A,
3.853%, due 25/09/2033 * 374 0.20 7.181%, due 23/01/2037 * 464 0.25
315 Barings Private Credit Corp CLO 2023-1 Ltd, Series 2023 1A, 632 Voya CLO 2016-3 Ltd, Series 2016 3A, Class AR, 144A,
Class A1, 144A, 7.714%, due 15/07/2031 * 316 017 6.750%, due 18/10/2031 * 633 034
390 Benefit Street Partners CLO VIII Ltd, Series 2015 8A, Class A1AR, Total Asset-Backed Securities (Cost $16,223) 16,231 8.75
0 *
140 ;ﬁ?ﬁ'G(iizgc/lu_'odgié(’)?;ggg(1)23 6A, Class A1, 144A, 390 021 Mortgage-Backed Securities — 42.48% (28 February 2023: 36.20%)
7.518%, due 20/07/2035 * 142 0.08 510 AREIT 2022-CRE7 LLC, Series 2022 CRE7, Class A, 144A,
450 Birch Grove CLO 8 Ltd, Series 2024 8A, Class A1, 144A, 7.562%, due 17/06/2039 * 511 0.28
0.000%, due 20/04/2037 * 450 0.24 210 BANK 2018-BNK10, Series 2018 BN10, Class A5,
643 Brazos Higher Education Authority Inc, Series 2011 2, Class A3, 3.688%, due 15/02/2061 198 0.1
6.623%, due 27/10/2036 * 643 0.35 130 Benchmark 2018-B1 Mortgage Trust, Series 2018 B1, Class A5,
210 Brightwood Capital MM CLO 2023-1 Ltd, Series 2023 1A, 3.666%, due 15/01/2051 * 121 0.07
Class ATA, 144A, 8.111%, due 15/10/2035 * 212 0.12 10,069 Benchmark 2018-B5 Mortgage Trust, Series 2018 BS, Class XA,
630 Canyon CLO 2020-1 Ltd, Series 2020 1A, Class AR, 144A, 0.460%, due 15/07/2051 * 159  0.09
6.756%, due 15/07/2034 * 630 0.34 879 BHMS 2018-ATLS, Series 2018 ATLS, Class A, 144A,
270 Cayuga Park CLO Ltd, Series 2020 1A, Class AR, 144A, 6.865%, due 15/07/2035 * 877 047
6.698%, due 17/07/2034 * 271 0.15 450 BRAVO Residential Funding Trust 2024-NQM2, Series 2024 NQM2,
312 CBAM 2017-1 Ltd, Series 2017 1A, Class A1, 144A, Class A1, 144A, 6.285%, due 25/02/2064 451 0.24
6.829%, due 20/07/2030 * 312 0.17 100 CD 2017-CD3 Mortgage Trust, Series 2017 CD3, Class A4,
66 Credit Suisse First Boston Mortgage Securities Corp, Series 2001 3.631%, due 10/02/2050 93 005
HE22, Class A1, 5.759%, due 25/02/2032 * 65 0.03 130 Citigroup Commercial Mortgage Trust 2014-GC23, Series 2014
30 CWABS Asset-Backed Certificates Trust 2007-13, Series 2007 13, GC23, Class B, 4.175%, due 10/07/2047 * 127 0.07
Class 2A2, 6.235%, due 25/10/2047 * 27 0.01 3,754 Citigroup Commercial Mortgage Trust 2016-C3, Series 2016 C3,
132 CWABS Inc Asset-Backed Certificates Trust 2004-5, Series 2004 5, Class XA, 0.982%, due 15/11/2049 * 77 0.04
Class 2A, 5.935%, due 25/10/2034 * 127 0.07 186 Citigroup Commercial Mortgage Trust 2017-C4, Series 2017 C4,
24 CWHEQ Revolving Home Equity Loan Trust Series 2006-F, Class A3, 3.209%, due 12/10/2050 173 0.09
Series 2006 F, Class 2A1A, 5.572%, due 15/07/2036 * 23 001 23 COMM 2015-LC19 Mortgage Trust, Series 2015 LC19, Class ASB,
134 CWHEQ Revolving Home Equity Loan Trust Series 2006, 3.040%, due 10/02/2048 23 0.01
Series 2006 |, Class 2A, 5.572%, due 15/01/2037 * 122 0.07 200 COMM 2015-PC1T Mortgage Trust, Series 2015 PC1, Class A5,
420 Golub Capital Partners Clo 57M Ltd, Series 2021 57A, Class A1, 3.902%, due 10/07/2050 196 0.1
144A, 7.076%, due 25/10/2034 * 419 0.23 340 Connecticut Avenue Securities Trust 2022-R04, Series 2022 R04,
150 Golub Capital Partners CLO 66B Ltd, Series 2023 66A, Class A, Class TM2, 144A, 8.422%, due 25/03/2042 * 354 0.19
144A, 7.275%, due 25/04/2036 * 151 0.08 430 Connecticut Avenue Securities Trust 2023-R06, Series 2023 R06,
381 Goodleap Sustainable Home Solutions Trust 2023-3, Series 2023 Class TM2, 144A, 8.022%, due 25/07/2043 * 444 024
3C, Class A, 144A, 6.500%), due 20/07/2055 392 0.21 250 Connecticut Avenue Securities Trust 2024-R01, Series 2024 RO1,
252 Greywolf CLO V Ltd, Series 2015 1A, Class AR, 144A, Class TM2, 144A, 7.122%, due 25/01/2044 * 251 0.14
6.746%, due 27/01/2031 * 252 0.14 100 CSAIL 2015-C1 Commercial Mortgage Trust, Series 2015 C1,
480 Jack in the Box Funding LLC, Series 2022 1A, Class A2I, 144A, Class AS, 3.791%, due 15/04/2050 * 97  0.05
3.445%, due 26/02/2052 445 0.24 338 CSMC Trust 2018-J1 Trust, Series 2018 J1, Class A2, 144A,
308 Loanpal Solar Loan 2021-1 Ltd, Series 2021 1GS, Class A, 144A, 3.500%, due 25/02/2048 * 299  0.16
2.290%, due 20/01/2048 247 0.13 955 CSMC Trust 2018-J1 Trust, Series 2018 J1, Class B2, 144A,
536 Long Beach Mortgage Loan Trust 2004-1, Series 2004 1, Class M1, 3.583%, due 25/02/2048 * 840  0.45
6.185%, due 25/02/2034 * 524 0.28 126 Fannie Mae Connecticut Avenue Securities, Series 2014 C03,
209 Long Beach Mortgage Loan Trust 2004-4, Series 2004 4, Class M1, Class 1M2, 8.436%, due 25/07/2024 * 127 0.07
6.335%, due 25/10/2034 * 201 0.11 1 Fannie Mae Interest Strip 390, Class C3, 6.000%, due 25/07/2038 - -
407 Merrill Lynch Mortgage Investors Trust Series 2004-WMC5, 3 Fannie Mae Interest Strip 407, Class 41, 6.000%, due 25/01/2038 1 -
Series 2004 WMC5, Class M1, 6.365%, due 25/07/2035 * 402 0.22 7 Fannie Mae Interest Strip 409, Class C13, 3.500%, due 25/11/2041 1 -
325 MKS CLO 2017-2 Ltd, Series 2017 2A, Class A, 144A, 7 Fannie Mae Interest Strip 409, Class C18, 4.000%, due 25/04/2042 1 -
6.769%, due 20/01/2031 * 326 0.18 4 Fannie Mae Interest Strip 409, Class C2, 3.000%, due 25/04/2027 - -
386 Morgan Stanley ABS Capital | Inc Trust 2004-NC8, Series 2004 300 Fannie Mae or Freddie Mac, 30 year, TBA, 4.500% =+ 284 0.15
NC8, Class M1, 6.350%, due 25/09/2034 * 379 0.20 800 Fannie Mae or Freddie Mac, 30 year, TBA, 4.500% = 758 0.41
25 Morgan Stanley ABS Capital I Inc Trust 2005-NC2, Series 2005 600 Fannie Mae or Freddie Mac, 30 year, TBA, 5.000% =+ 582 0.31
NC2, Class M4, 6.350%, due 25/03/2035 * 24001 31 Fannie Mae Pool ‘890604’, 4.500%, due 01/10/2044 30 002
348 Mosaic Solar Loan Trust 2021-3, Series 2021 3A, Class B, 144A, 20 Fannie Mae Pool ‘AB9594", 4.000%, due 01/06/2043 19 0.01
1.920%, due 20/06/2052 261 0.14 189 Fannie Mae Pool 'AH4536', 4.000%, due 01/02/2041 179 0.10
313 Navient Student Loan Trust 2017-3, Series 2017 3A, Class A3, 8 Fannie Mae Pool ‘AL4324", 6.500%, due 01/05/2040 8 _
1444, 6.486%, due 26/07/2066 * _ 315 017 63 Fannie Mae Pool ‘AL9397", 3.000%, due 01/10/2046 55 003
603 Neuberger Berman Loan Advisers CLO 29 Ltd, Series 2018 29A, 46 Fannie Mae Pool ‘AL9546', 3.500%, due 01/11/2046 42 0.02
Class A1, 144A, 6.701%, due 19/10/2031 * 603 032 36 Fannie Mae Pool ‘AL9631", 3.000%, due 01/12/2046 31 002
83 NovaStar Mortggge Funding Trust Se:\es 2003-3, Series 2003 3, 20 Fannie Mae Pool ‘AM8674", 2.810%, due 01/04/2025 19 0.01
Class A, 6.145%, due 25/12/2033 81 004 43 Fannie Mae Pool "AO7501", 4.000%, due 01/06/2042 40 002
730 Ocean Tralls Clo X, Series 2020 108, Class AR, 1444, 30 039 21 Fannie Mae Pool ‘AP4781", 3.000%, due 01/09/2042 19 001
240 dcean T’rai\s Clo XI. Series 2021 11A. Class A 144A : 17 Fannie Mae Pool ‘AR7399’, 3.000%, due 01/06/2043 15 0.01
6.799%, due 20/()%/2034 * ! ' ! 241 0.13 39 Fannie Mae Pool :/—\50038:, 3.000%, due 01/07/2043 34 0.02
500 Ocean Trails CLO XIV Ltd, Series 2023 14A, Class A1, 144A, 206 Fannie Mae Pool 'AS7313', 3.500%, due 01/06/2046 188 0.10
7.318%, due 20/01/2035 * S04 027 87 Fannie Mae Pool 'AS7738', 3.000%, due 01/08/2046 75 004
490 Palmer Square CLO 2022-5 Ltd, Series 2022 5A, Class A, 144A, 55 Fannie Mae Pool 'A57844", 3.000%, due 01/09/2046 48 003
7.318%, due 20/10/2035 * 494 027 20 Fann!e Mae Pool ‘AS8740’, 3.500%, due 01/02/2037 18 0.01
57 SBA Small Business Investment Cos, Series 2018 10B, Class 1, 37 Fannie Mae Pool ‘AS8745', 3.000%, due 01/02/2047 32 002
3.548%, due 10/09/2028 54 0.03 41 Fannie Mae Pool ‘AS9588', 4.000%, due 01/05/2047 39 0.02
65 SLM Private Credit Student Loan Trust 2007-A, Series 2007 A, 15 Fannie Mae Pool ‘ATA281, 4.000%, due 01/06/2043 15001
Class A4A, 5.886%, due 16/12/2041 * 64 003 24 Fannie Mae Pool ‘AU6735’, 3.000%, due 01/10/2043 21 0.01
39 Fannie Mae Pool ‘BC0884’, 3.000%, due 01/05/2046 34 0.02

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 65 Fannie Mae Pool 'FM7675’, 2.500%, due 01/06/2051 55 0.03
62 Fannie Mae Pool ‘BC1509’, 3.000%, due 01/08/2046 54 0.03 50 Fannie Mae Pool 'FM7786', 4.000%, due 01/01/2049 47 003
87 Fannie Mae Pool 'BC2817’, 3.000%, due 01/09/2046 76 0.04 58 Fannie Mae Pool 'FM7796’, 4.000%, due 01/06/2048 54 0.03
35 Fannie Mae Pool ‘BD2455', 3.000%, due 01/01/2047 30 002 80 Fannie Mae Pool 'FM7910", 2.500%, due 01/07/2051 67 0.04
37 Fannie Mae Pool 'BD8104’, 3.000%, due 01/10/2046 33 0.02 149 Fannie Mae Pool 'FM8577’, 3.000%, due 01/08/2051 130  0.07
179 Fannie Mae Pool ‘BF0104’, 4.000%, due 01/02/2056 170 0.09 77 Fannie Mae Pool ‘FM8648', 3.000%, due 01/09/2051 66 0.04
203 Fannie Mae Pool ‘BF0133’, 4.000%, due 01/08/2056 188 0.10 63 Fannie Mae Pool ‘FM8813', 3.500%, due 01/09/2051 57 0.03
43 Fannie Mae Pool ‘BFO163', 5.000%, due 01/11/2046 42 002 79 Fannie Mae Pool 'FM9365’, 3.000%, due 01/11/2051 69 004
81 Fannie Mae Pool ‘BF0183, 4.000%, due 01/01/2057 75 0.04 80 Fannie Mae Pool 'FM9464’, 3.000%, due 01/11/2051 70 0.04
172 Fannie Mae Pool ‘BF0191", 4.000%, due 01/06/2057 161 0.09 94 Fannie Mae Pool ‘FP0028", 2.000%, due 01/08/2040 79 0.04
35 Fannie Mae Pool 'BF0301°, 4.500%, due 01/08/2058 33 002 74 Fannie Mae Pool 'F50024", 2.500%, due 01/09/2051 63 0.03
186 Fannie Mae Pool 'BF0646', 2.500%, due 01/06/2062 148 0.08 71 Fannie Mae Pool 'FS0037", 3.000%, due 01/08/2051 63 0.03
132 Fannie Mae Pool 'BM3473', 3.500%, due 01/11/2047 119  0.06 68 Fannie Mae Pool 'FS0067°, 4.500%, due 01/09/2051 65 0.04
14 Fannie Mae Pool ‘BM3904’, 5.000%, due 01/05/2048 14 0.01 82 Fannie Mae Pool 'F50240", 3.000%, due 01/01/2052 72 0.04
393 Fannie Mae Pool ‘BM4579", 3.000%, due 01/04/2047 343 0.18 586 Fannie Mae Pool 'F50273', 2.500%, due 01/12/2051 493 027
33 Fannie Mae Pool ‘BM4751, 3.500%, due 01/03/2043 31 002 84 Fannie Mae Pool 'FS0366', 2.500%, due 01/01/2052 71004
549 Fannie Mae Pool ‘BN3898’, 4.500%, due 01/12/2048 530 0.29 169 Fannie Mae Pool ‘'FS0424’, 2.500%, due 01/01/2052 141 0.08
71 Fannie Mae Pool ‘BQ1163, 2.000%, due 01/08/2050 57 003 86 Fannie Mae Pool 'FS0582", 2.500%, due 01/02/2052 72004
75 Fannie Mae Pool ‘BQ3331’, 2.000%, due 01/08/2050 60 003 87 Fannie Mae Pool 'FS0584’, 2.000%, due 01/02/2052 69  0.04
72 Fannie Mae Pool 'BQ4926', 2.000%, due 01/10/2050 57 0.03 248 Fannie Mae Pool ‘FS0697°, 2.500%, due 01/02/2042 214 012
78 Fannie Mae Pool 'BQ5876', 2.500%, due 01/11/2050 65 0.04 316 Fannie Mae Pool 'FS0735’, 3.000%, due 01/01/2052 273 0.15
73 Fannie Mae Pool ‘BR2641, 2.000%, due 01/02/2051 59  0.03 85 Fannie Mae Pool ‘FS0751", 3.000%, due 01/03/2052 73004
68 Fannie Mae Pool 'BR2643", 2.000%, due 01/02/2051 54 0.03 88 Fannie Mae Pool 'F50957', 3.000%, due 01/03/2052 76 0.04
67 Fannie Mae Pool ‘BR2644’, 2.000%, due 01/02/2051 54 0.03 85 Fannie Mae Pool 'FS0995', 2.500%, due 01/03/2042 74 0.04
68 Fannie Mae Pool 'BR3256', 2.000%, due 01/02/2051 56  0.03 85 Fannie Mae Pool 'FS1014’, 2.000%, due 01/02/2052 68  0.04
71 Fannie Mae Pool ‘BR3257', 2.000%, due 01/02/2051 57 0.03 512 Fannie Mae Pool 'F51074',3.000%, due 01/03/2052 446 024
74 Fannie Mae Pool ‘BR3286', 2.000%, due 01/03/2051 59 003 345 Fannie Mae Pool ‘FS1112, 2.000%, due 01/03/2052 277 0.15
70 Fannie Mae Pool ‘BR4722, 2.000%, due 01/03/2051 56  0.03 252 Fannie Mae Pool ‘FS1171, 3.000%, due 01/01/2052 216 0.12
79 Fannie Mae Pool 'BR4753', 2.000%, due 01/03/2051 63 003 84 Fannie Mae Pool 'F$1289’, 3.000%, due 01/03/2052 73 0.04
68 Fannie Mae Pool ‘BR4756', 2.000%, due 01/03/2051 54 0.03 88 Fannie Mae Pool ‘F$1603, 3.500%, due 01/05/2052 79 004
78 Fannie Mae Pool 'BR5587", 2.000%, due 01/03/2051 63 0.3 89 Fannie Mae Pool ‘F$2707", 3.500%, due 01/04/2052 80 004
78 Fannie Mae Pool ‘BR5633', 2.000%, due 01/03/2051 62 0.03 154 Fannie Mae Pool 'FS2740’, 3.500%, due 01/06/2049 140  0.08
79 Fannie Mae Pool ‘BTO846". 2.500%. due 01/07/2051 66 004 276 Fannie Mae Pool 'F$3162, 2.500%, due 01/04/2052 228 0.12
145 Fannie Mae Pool ‘BT1311", 2.000%, due 01/07/2051 115  0.06 87 Fannie Mae Pool 'F$3249", 5.000%, due 01/11/2052 8 005
82 Fannie Mae Pool ‘BT3270", 2.500%, due 01/08/2051 68 0.04 183 Fannie Mae Pool 'FS3339’, 3.500%, due 01/06/2052 163 0.09
79 Fannie Mae Pool ‘BT3303’, 2.500%, due 01/08/2051 66 0.04 96 Fannie Mae Pool ‘FS3672', 5.500%, due 01/02/2053 96  0.05
1,805 Fannie Mae Pool ‘BU1118", 2.500%, due 01/10/2051 1,494 081 93 Fannie Mae Pool 'F$3836', 4.500%, due 01/01/2053 838  0.05
88 Fannie Mae Pool ‘BU1421, 3.000%, due 01/01/2052 76 0.04 94 Fannie Mae Pool ‘F$3941", 5.000%, due 01/02/2053 91 005
84 Fannie Mae Pool 'BU2599", 2.500%, due 01/01/2052 70 0.04 86 Fannie Mae Pool 'F$4000", 6.000%, due 01/07/2041 89 005
83 Fannie Mae Pool ‘BV3089, 2.500%, due 01/02/2052 69  0.04 97 Fannie Mae Pool 'FS4136', 5.000%, due 01/04/2053 94 0.05
246 Fannie Mae Pool ‘BV4195’, 3.000%, due 01/03/2052 214 0.12 283 Fannie Mae Pool 'FS4269', 2.000%, due 01/10/2051 227 012
93 Fannie Mae Pool ‘BW9916", 5.000%, due 01/10/2052 90 005 383 Fannie Mae Pool 'FS4524', 5.000%, due 01/05/2053 372 020
90 Fannie Mae Pool ‘BX0553’, 5.500%, due 01/10/2052 89  0.05 1,042 Fannie Mae Pool ‘'FS4654', 2.000%, due 01/07/2051 826 045
842 Fannie Mae Pool ‘BX8180, 5.500%, due 01/04/2053 835 045 98 Fannie Mae Pool 'FS4805', 5.500%, due 01/05/2053 98 005
183 Fannie Mae Pool 'BX9419’, 5.000%, due 01/03/2053 178  0.10 187 Fannie Mae Pool 'FS5059’, 3.500%, due 01/11/2048 170 0.09
288 Fannie Mae Pool ‘CA1692, 4.000%, due 01/05/2048 270 0.15 95 Fannie Mae Pool 'F55306', 6.000%, due 01/07/2053 97  0.05
28 Fannie Mae Pool ‘CA2472', 4.000%, due 01/10/2048 26  0.01 1,712 Fannie Mae Pool 'FS5313’, 3.500%, due 01/01/2050 1,548 083
72 Fannie Mae Pool ‘CA7023’, 2.000%, due 01/09/2050 57 0.03 288 Fannie Mae Pool 'FS5450°, 3.000%, due 01/11/2051 251 0.14
72 Fannie Mae Pool ‘CA7224" 2.000%. due 01/10/2050 57 003 193 Fannie Mae Pool ‘FS5647', 5.500%, due 01/07/2053 192 0.10
208 Fannie Mae Pool ‘CA7422", 2.000%, due 01/10/2040 175 0.09 192 Fannie Mae Pool 'FS5708', 5.000%, due 01/06/2053 188 0.10
71 Fannie Mae Pool ‘CA7531", 3.000%, due 01/10/2050 62 0.03 97 Fannie Mae Pool ‘FS6779', 6.500%, due 01/12/2053 99  0.05
158 Fannie Mae Pool 'CB0470', 2.500%, due 01/05/2041 137 007 100 Fannie Mae Pool 'F$7170", 2.000%, due 01/08/2042 84 005
1,451 Fannie Mae Pool ‘CB1301", 2.500%, due 01/08/2051 1,202 0.65 27 Fannie Mae Pool ‘"MA1217", 4.000%, due 01/10/2042 26 001
521 Fannie Mae Pool ‘CB1538’, 2.500%, due 01/09/2051 437 024 14 Fannie Mae Pool ‘MA1253', 4.000%, due 01/11/2042 13001
258 Fannie Mae Pool ‘CB2664’, 3.000%, due 01/01/2052 221 012 20 Fannie Mae Pool ‘"MA1591", 4.500%, due 01/09/2043 20 001
769 Fannie Mae Pool ‘CB2775’, 2.500%, due 01/02/2052 641 035 38 Fannie Mae Pool ‘"MA2110", 3.500%, due 01/12/2034 36 0.02
89 Fannie Mae Pool 'CB3044’, 2.500%, due 01/03/2052 74 0.04 26 Fannie Mae Pool '"MA2138’, 3.500%, due 01/01/2035 24 001
176 Fannie Mae Pool ‘CB3234’, 3.000%, due 01/04/2052 152 0.08 51 Fannie Mae Pool 'MA2320", 3.000%, due 01/07/2035 47 003
174 Fannie Mae Pool ‘CB3272', 4.000%, due 01/04/2052 162 0.09 82 Fannie Mae Pool ‘"MA2523', 3.000%, due 01/02/2036 76 0.04
87 Fannie Mae Pool ‘CB3282’, 3.500%, due 01/04/2052 77 0.04 60 Fannie Mae Pool ‘MA2579’, 3.000%, due 01/04/2036 56  0.03
9 Fannie Mae Pool ‘CB3899’, 3.500%, due 01/06/2052 8 _ 146 Fannie Mae Pool '‘MA2672', 3.000%, due 01/07/2036 134 0.07
87 Fannie Mae Pool ‘CB4103’, 5.000%, due 01/07/2052 8 005 96 Fannie Mae Pool ‘MA2707", 3.000%, due 01/08/2036 8 005
90 Fannie Mae Pool ‘CB4788', 5.000%, due 01/10/2052 87 0.05 22 Fannie Mae Pool ‘MA4031’, 4.500%, due 01/05/2050 21 0.01
92 Fannie Mae Pool ‘CB5104", 4.500%, due 01/11/2052 87 0.05 211 Fannie Mae Pool ‘MA4158’, 2.000%, due 01/10/2050 168  0.09
561 Fannie Mae Pool 'CB5108’, 5.500%, due 01/11/2052 557 0.30 57 Fannie Mae Pool ‘MA4177’, 2.500%, due 01/11/2040 50 0.03
179 Fannie Mae Pool ‘CB5497", 6.500%, due 01/01/2053 184 0.10 81 Fannie Mae Pool ‘MA4236’, 1.500%, due 01/01/2051 61 0.03
95 Fannie Mae Pool ‘CB5892, 4.500%, due 01/03/2053 90  0.05 301 Fannie Mae Pool ‘MA4237', 2.000%, due 01/01/2051 238 0.13
97 Fannie Mae Pool ‘CB6030’, 4.500%, due 01/04/2053 92 0.05 158 Fannie Mae Pool ‘MA4364', 2.000%, due 01/06/2041 133 0.07
95 Fannie Mae Pool ‘CB6322’, 5.500%, due 01/05/2053 94  0.05 1,131 Fannie Mae Pool '"MA4422’, 2.000%, due 01/09/2041 945 0.51
380 Fannie Mae Pool ‘CB6753', 6.000%, due 01/07/2053 384 021 407 Fannie Mae Pool ‘MA4446', 2.000%, due 01/10/2041 340 018
46 Fannie Mae Pool ‘FM0068’, 3.500%, due 01/02/2040 43 0.02 248 Fannie Mae Pool ‘MA4474', 2.000%, due 01/11/2041 207 0.11
37 Fannie Mae Pool ‘FM0071’, 3.500%, due 01/02/2040 34 002 175 Fannie Mae Pool ‘MA4587’, 2.500%, due 01/04/2042 151 0.08
39 Fannie Mae Pool 'FM1263’, 4.500%, due 01/07/2049 37 0.02 88 Fannie Mae Pool '"MA4607’, 2.500%, due 01/05/2042 76  0.04
181 Fannie Mae Pool ‘EM1727". 5.000%. due 01/09/2049 179 0.10 177 Fannie Mae Pool ‘MA4643", 3.000%, due 01/05/2042 156 0.08
88 Fannie Mae Pool ‘FM2761", 5.000%, due 01/03/2050 87  0.05 8 Fannie Mae REMICS, Series 2001 81, Class GE,
79 Fannie Mae Pool ‘FM3049’, 4.000%, due 01/04/2044 74 0.04 6.000%, due 25/01/2032 8 -
190 Fannie Mae Pool 'FM3773", 3.500%, due 01/11/2048 173 0.09 16 Fannie Mae REMICS, Series 2005 29, Class ZA,
252 Fannie Mae Pool ‘FM4650", 2.500%, due 01/10/2040 219 0.2 5.500%, due 25/04/2035 17001
47 Fannie Mae Pool ‘FM5783", 3.000%, due 01/06/2038 43 002 3 Fannie Mae REMICS, Series 2011 87, Class SG,
56 Fannie Mae Pool 'FM5904", 2.500%, due 01/02/2051 47 003 1.114%, due 25/04/2040 * - -
73 Fannie Mae Pool ‘FM6460", 2.500%, due 01/03/2051 61 003 7 Fannie Mae REMICS, Series 2012 101, Class Al,
233 Fannie Mae Pool 'FM7673', 2.500%, due 01/06/2051 193 0.10 3.000%, due 25/06/2027 - -

The accompanying notes are an integral part of the Financial Statements
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Mortgage-Backed Securities — (continued) 245 Freddie Mac Pool ‘RB5117’, 1.500%, due 01/07/2041 197 0.1
127 Fannie Mae REMICS, Series 2012 118, Class VZ, 324 Freddie Mac Pool 'RB5125’, 2.000%, due 01/09/2041 271 0.15
3.000%, due 25/11/2042 113 0.06 101 Freddie Mac Pool ‘RB5130’, 1.500%, due 01/10/2041 81 004
65 Fannie Mae REMICS, Series 2012 134, Class SK, 741 Freddie Mac Pool ‘RB5131", 2.000%, due 01/10/2041 619 033
0.714%, due 25/12/2042 * 7 - 51 Freddie Mac Pool 'RB5134’, 1.500%, due 01/11/2041 41 002
5 Fannie Mae REMICS, Series 2012 46, Class BA, 84 Freddie Mac Pool ‘RB5138’, 2.000%, due 01/12/2041 70 0.04
6.000%, due 25/05/2042 5 - 86 Freddie Mac Pool ‘RB5145', 2.000%, due 01/02/2042 72 004
6 Fannie Mae REMICS, Series 2012 75, Class NS, 88 Freddie Mac Pool ‘RB5154', 2.500%, due 01/04/2042 75 004
1.164%, due 25/07/2042 * 1 - 178 Freddie Mac Pool ‘RB5166', 3.000%, due 01/07/2042 157 0.08
353 Fannie Mae REMICS, Ser\es*2012 96, Class SB, 452 Freddie Mac Pool 'SC0313’, 2.000%, due 01/01/2042 377 0.20
0.614%, due 25/09/2042 26 001 275 Freddie Mac Pool 'SC0340", 3.000%, due 01/09/2042 243 013
7 Fannie Mae REMICS, Series 2013 9, Class BC, 188 Freddie Mac Pool ‘SC0384', 2.000%, due 01/04/2042 158 0.09
6.500%, due 25/07/2042 8 - 777 Freddie Mac Pool ‘SD0502, 3.000%, due 01/08/2050 674 036
10 ;aggéeWMZigEz“g/‘gj/Z%j‘zes 20139, Class CB, 0 oo 67 Freddie Mac Pool 'SD0573', 2.000%, due 01/04/2051 55 0.03
DV, ; : 83 Freddie Mac Pool 'SD0615’, 4.500%, due 01/01/2051 80 004
O R e 202037 Class IM, 2 007 85 Freddie Mac Pool ‘SD0745', 2.000%, due 01/11/2051 68 0.04
SV : 84 Freddie Mac Pool 'SD0849’, 2.500%, due 01/01/2052 70 0.04
108 Fannie Mae REMICS, Series 2020 47, Class GZ, . , | o
2.000%. due 25/07/2050 62 003 265 Freddie Mac Pool 'SD0857", 2.500%, due 01/01/2052 219 0.12
75 Fannie Mae REMICS. Series 2020 56, Class DI 904 Freddie Mac Pool 'SD1218", 4.000%, due 01/07/2049 849  0.46
2.500%. due 25/08/2050 ' ' 12 0.01 180 Freddie Mac Pool 'SD1549', 3.500%, due 01/04/2052 160 0.09
145 Fannie Mae REMICS. Series 2020 57. Class TA 92 Freddie Mac Pool ‘'SD1807", 4.500%, due 01/07/2052 88 005
2.000%, due 25/04/2050 124 0.07 185 Freddie Mac Pool ‘SD1936’, 3.500%, due 01/06/2052 165 0.09
73 Fannie Mae REMICS, Series 2020 74, Class El, 95 Freddie Mac Pool 'SD2245’, 5.500%, due 01/12/2052 94 0.05
2.500%, due 25/10/2050 12 0.01 90 Freddie Mac Pool ‘SD2284', 6.000%, due 01/12/2052 91 0.05
510 Fannie Mae REMICS, Series 2020 89, Class DI, 92 Freddie Mac Pool 'SD2394', 4.500%, due 01/11/2052 87 005
2.500%, due 25/12/2050 78 0.04 90 Freddie Mac Pool 'SD2395', 5.000%, due 01/01/2053 87 005
429 Fannie Mae REMICS, Series 2020 97, Class Al, 96 Freddie Mac Pool 'SD2443', 4.500%, due 01/10/2052 91 0.05
2.000%, due 25/01/2051 58  0.03 90 Freddie Mac Pool ‘SD2452", 6.500%, due 01/02/2053 92 005
764 Fannie Mae REMICS, Series 2021 3, Class Ql, 93 Freddie Mac Pool 'SD2591", 5.000%, due 01/03/2053 91 005
2.500%, due 25/02/2051 116 0.06 94 Freddie Mac Pool 'SD2688", 5.500%, due 01/04/2053 94 005
72 Fannie Mae REMICS, Series 2021 65, Class JA, 94 Freddie Mac Pool 'SD2723', 5.500%, due 01/03/2053 94 005
2.000%, due 25/01/2046 62 0.03 96 Freddie Mac Pool 'SD2762", 5.500%, due 01/05/2053 95 0.05
400 Fannie Mae-Aces, Series 2018 M15, Class 1A2, 89 Freddie Mac Pool 'SD2792', 4.500%, due 01/03/2047 8 005
3.700%, due 25/01/2036 3e4 020 93 Freddie Mac Pool 'SD2892", 5.500%, due 01/05/2053 93 0.5
525 Fannie Mae-Aces, Series 2020 M36, Class X1, 92 Freddie Mac Pool 'SD2961', 5.000%, due 01/11/2052 9 005
1-448%, due 250007203 o 6 000 26001 455 Freddie Mac Pool 'SD2981", 6.500%, due 01/05/2053 464 025
9 Freddie Mac Gold Pool 'G06409', 6.000%, due 01/11/2039 9 - 93 Freddie Mac Pool ‘SD2991", 2.500%, due 01/09/2051 78 004
4 Freddie Mac Gold Pool ‘G06669’, 6.500%, due 01/09/2039 4 - . , , o
! 376 Freddie Mac Pool 'SD3171", 5.500%, due 01/06/2053 373 020
147 Freddie Mac Gold Pool ‘G61637", 3.000%, due 01/09/2047 127 0.07 192 Freddie Mac Pool SD3382" 5.000%. due 01/06/2053 186 0.10
19 Freddie Mac Gold Pool ‘Q17792", 3.500%, due 01/05/2043 18 0.01 203 Freddie Mac Pool ‘SD3400" 4.500% due 01/10/2052 278 045
36 Freddie Mac Gold Pool ‘Q29184', 4.000%, due 01/10/2044 34 002 ' , Aiiseesen ’
! 94 Freddie Mac Pool 'SD3432’, 6.000%, due 01/07/2053 95 005
37 Freddie Mac Gold Pool ‘Q45560", 3.000%, due 01/01/2047 32 002 ' , , N
! , , 193 Freddie Mac Pool 'SD3642, 6.000%, due 01/09/2053 196 0.1
73 Freddie Mac Gold Pool ‘Q45737’, 3.000%, due 01/01/2047 64  0.03 h ) . o
! , , 188 Freddie Mac Pool 'SD3722, 5.000%, due 01/05/2053 184 0.10
42 Freddie Mac Gold Pool ‘Q45819’, 3.000%, due 01/01/2047 36 0.02 45 Freddie Mac Pool 'SD7509". 3.000%. due 01/11/2049 39 0.02
15 Freddie Mac Gold Pool “U90316', 4.000%, due 01/10/2042 14 0.01 134 Froddie Mac Paol ‘SD7525" 2'5000/“' due 0171012080 113 oos
46 Freddie Mac Gold Pool ‘U99124, 3.500%, due 01/03/2045 41 002 122 Froddie Mac Pool ‘SD7534" 2'5000/"' due 01/02/2051 120 ooe
2,886 Freddie Mac Multifamily Structured Pass Through Certificates K124, . , ;o o :
Class X1, 0.918%  due 25/12/2030 * 11 006 543 Freddie Mac Pool 'SD7548', 2.500%, due 01/11/2051 455 025
3,992 Freddie Mac Multifamily Structured Pass Through Certificates K130, ;32 E:gg!: m:g EZZ: égsgg ?2883’ gu: 81;8;283 ;(7)2 8??
Class X1, 1.037%, due 25/06/2031 * 234 013 ! 1200, du :
10,400 Freddie Mac Multifamily Structured Pass Through Certificates, 377 Freddie Mac Pool '512056", 3.500%, due 01/12/2050 340 018
Series K 157, Class X1, 0.254%, due 25/05/2033 * 234 013 42 Freddie Mac Pool 'ZA2489", 3.500%, due 01/01/2038 39 002
67 Freddie Mac Non Gold Pool '840698", 2.107%, due 01/03/2047 * 62 003 7 Freddie Mac Pool 'Z17269", 5.000%, due 01/03/2038 7 -
331 Freddie Mac Non Gold Pool ‘841076', 3.006%, due 01/11/2048 * 312 017 23 Freddie Mac Pool 'ZN0538', 3.500%, due 01/11/2042 21001
108 Freddie Mac Non Gold Pool '841077", 2.875%, due 01/11/2047 * 104 0.06 14 Freddie Mac Pool 'ZN1436', 5.000%, due 01/11/2048 14001
107 Freddie Mac Non Gold Pool ‘841081, 3.096%, due 01/02/2050 * 101 0.05 4 Freddie Mac Pool ‘753059, 5.500%, due 01/12/2038 4 -
360 Freddie Mac Pool 'QB3535’, 2.000%, due 01/09/2050 285  0.15 6 Freddie Mac Pool 'Z53569', 6.000%, due 01/10/2036 6 -
72 Freddie Mac Pool ‘QB4985’, 2.000%, due 01/11/2050 57 0.03 43 Freddie Mac Pool 'ZT1257', 3.000%, due 01/01/2046 38 0.02
70 Freddie Mac Pool ‘QB5092", 2.500%, due 01/11/2050 59 003 3 Freddie Mac REMICS 3621, Class SB, 0.791%, due 15/01/2040 * - -
73 Freddie Mac Pool ‘QB5093’, 2.500%, due 01/11/2050 61 0.03 20 Freddie Mac REMICS 3947, Class SG, 0.511%, due 15/10/2041 * 2 -
67 Freddie Mac Pool ‘QB8604’, 2.000%, due 01/02/2051 54 0.03 11 Freddie Mac REMICS 4194, Class BI, 3.500%, due 15/04/2043 2 -
276 Freddie Mac Pool 'QB9087', 2.000%, due 01/02/2051 221 012 1 Freddie Mac REMICS 4298, Class Pl, 4.000%, due 15/04/2043 - -
72 Freddie Mac Pool ‘QB9482’, 2.000%, due 01/03/2051 58 0.03 27 Freddie Mac REMICS 4813, Class CJ, 3.000%, due 15/08/2048 23 001
83 Freddie Mac Pool ‘QC3690", 2.500%, due 01/07/2051 69 0.04 448 Freddie Mac REMICS 4980, Class KI, 4.500%, due 25/06/2050 103 0.06
80 Freddie Mac Pool ‘QC4824', 2.500%, due 01/08/2051 67 004 65 Freddie Mac REMICS 5010, Class IK, 2.500%, due 25/09/2050 10 0.01
249 Freddie Mac Pool 'QC5830", 2.500%, due 01/08/2051 208 0.11 231 Freddie Mac REMICS 5010, Class JI, 2.500%, due 25/09/2050 37 002
87 Freddie Mac Pool ‘QC9154', 3.000%, due 01/10/2051 76  0.04 79 Freddie Mac REMICS 5013, Class IN, 2.500%, due 25/09/2050 12 0.01
89 Freddie Mac Pool ‘QD5827’, 2.000%, due 01/02/2052 72 004 162 Freddie Mac REMICS 5018, Class M, 2.000%, due 25/10/2050 22 001
151 Freddie Mac Pool ‘RA3882’, 2.000%, due 01/11/2050 121 0.07 384 Freddie Mac REMICS 5038, Class PJ, 0.750%, due 25/10/2050 268 0.14
419 Freddie Mac Pool 'RA3913’, 2.500%, due 01/11/2050 352 0.19 69 Freddie Mac REMICS 5040, Class IB, 2.500%, due 25/11/2050 10 0.01
231 Freddie Mac Pool 'RA4703", 2.000%, due 01/02/2051 184 0.10 407 Freddie Mac REMICS 5059, Class IB, 2.500%, due 25/01/2051 67 004
452 Freddie Mac Pool 'RA5117’, 2.000%, due 01/05/2051 361 0.19 73 Freddie Mac REMICS 5069, Class MI, 2.500%, due 25/02/2051 11 0.01
82 Freddie Mac Pool ‘RA5373', 2.000%, due 01/06/2051 66  0.04 416 Freddie Mac REMICS 5085, Class NI, 2.000%, due 25/03/2051 49 003
252 Freddie Mac Pool 'RA6397’, 2.500%, due 01/11/2051 211 01 77 Freddie Mac REMICS 5092, Class AP, 2.000%, due 25/04/2041 66 0.04
82 Freddie Mac Pool 'RA6562, 2.500%, due 01/01/2052 69  0.04 487 Freddie Mac REMICS 5093, Class IY, 4.500%, due 25/12/2050 112 0.06
357 Freddie Mac Pool 'RA6694", 2.000%, due 01/01/2052 282 0.15 173 Freddie Mac REMICS 5140, Class NI, 2.500%, due 25/05/2049 24 001
261 Freddie Mac Pool ‘RA7185’, 4.000%, due 01/04/2052 241 0.3 200 Freddie Mac REMICS 5224, Class HL, 4.000%, due 25/04/2052 179 0.10
430 Freddie Mac Pool 'RA7186', 4.000%, due 01/04/2052 399 0.22 420 Freddie Mac STACR REMIC Trust 2022-DNA3, Series 2022 DNA3,
363 Freddie Mac Pool 'RA7928', 4.500%, due 01/09/2052 344 019 Class M1B, 144A, 8.222%, due 25/04/2042 * 435 023
97 Freddie Mac Pool 'RA8790’, 5.000%, due 01/04/2053 95 0.05 65 Freddie Mac Structured Pass-Through Certificates, Series T 56,

2,323 Freddie Mac Pool ‘RA9639’, 6.000%, due 01/08/2053 2,347 127 Class 2AF, 5.836%, due 25/05/2043 * 63 003
424 Freddie Mac Pool ‘RB0714", 2.000%, due 01/12/2041 354 0.19 14 Ginnie Mae | Pool ‘557522, 7.000%, due 15/07/2031 15 0.01
217 Freddie Mac Pool ‘RB5084’, 1.500%, due 01/11/2040 174 0.09 9 Ginnie Mae | Pool '565347", 7.000%, due 15/08/2031 9 -
240 Freddie Mac Pool ‘RB5110", 1.500%, due 01/05/2041 193 0.10 3 Ginnie Mae | Pool '584344', 7.000%, due 15/04/2032 3 -

The accompanying notes are an integral part of the Financial Statements
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% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000°s) $ Value (000°s) $ Value
Mortgage-Backed Securities — (continued) 35 Ginnie Mae Il Pool ‘MA6413’, 5.000%, due 20/01/2050 35 0.02
59 Ginnie Mae | Pool ‘784571, 3.500%, due 15/06/2048 55 0.03 391 Ginnie Mae Il Pool ‘MA6930’, 2.000%, due 20/10/2050 318 0.17
33 Ginnie Mae | Pool ‘AA5649’, 3.000%, due 15/09/2042 30 0.02 82 Ginnie Mae Il Pool ‘MA6933’, 3.500%, due 20/10/2050 75 0.04
50 Ginnie Mae | Pool ‘AB2892’, 3.000%, due 15/09/2042 45 0.02 544 Ginnie Mae Il Pool ‘'MA7051’, 2.000%, due 20/12/2050 443 0.24
111 Ginnie Mae | Pool ‘AB9108’, 3.000%, due 15/10/2042 99 0.05 190 Ginnie Mae Il Pool 'MA7056’, 4.500%, due 20/12/2050 184 0.10
6 Ginnie Mae Il Pool “4837", 6.000%, due 20/10/2040 7 — 138 Ginnie Mae Il Pool ‘"MA7135’, 2.000%, due 20/01/2051 113 0.06
6 Ginnie Mae Il Pool ‘4923', 4.500%, due 20/01/2041 6 _ 984 Ginnie Mae Il Pool ‘MA7192’, 2.000%, due 20/02/2051 802 0.43
4 Ginnie Mae Il Pool ‘4961, 6.000%, due 20/02/2041 4 _ 155 Ginnie Mae Il Pool ‘'MA7472', 2.500%, due 20/07/2051 131 0.07
14 Ginnie Mae Il Pool '4978', 4.500%, due 20/03/2041 14 0.01 158 Ginnie Mae Il Pool 'MA7534’, 2.500%, due 20/08/2051 134 0.07
7 Ginnie Mae Il Pool '5240", 6.000%, due 20/11/2041 8 — 642 Ginnie Mae Il Pool ‘"MA7589’, 2.500%, due 20/09/2051 544 0.29
12 Ginnie Mae Il Pool ‘784106, 3.500%, due 20/01/2046 1 001 75 Ginnie Mae Il Pool 'MA7590", 3.000%, due 20/09/2051 66 0.04
425 Ginnie Mae Il Pool ‘784577, 4.000%, due 20/07/2047 396 021 187 Ginnie Mae Il Pool "MA8428', 5.000%, due 20/11/2052 183 0.10
11 Ginnie Mae Il Pool '784825', 3.500%, due 20/10/2049 10 0.01 184 Ginnie Mae Il Pool ‘MA8429’, 5.500%, due 20/11/2052 183 0.10
98 Ginnie Mae Il Pool '784894", 3.500%, due 20/02/2048 89 0.05 281 Ginnie Mae Il Pool ‘MA8490’, 5.000%, due 20/12/2052 275 0.15
118 Ginnie Mae Il Pool ‘784905, 3.000%, due 20/01/2050 103 0.06 284 Ginnie Mae Il Pool ‘MA8569', 5.000%, due 20/01/2053 278 015
23 Ginnie Mae Il Pool ‘784985, 3.500%, due 20/09/2048 21 001 96 Ginnie Mae Il Pool ‘MA8725', 5.000%, due 20/03/2053 94 0.05
54 Ginnie Mae Il Pool '785359’, 2.000%, due 20/03/2051 43 0.02 189 Ginnie Mae Il Pool ‘MA8726’, 5.500%, due 20/03/2053 188 0.10
82 Ginnie Mae Il Pool ‘785360, 2.000%, due 20/03/2051 65 0.03 183 Ginnie Mae Il Pool ‘"MA8796’, 3.000%, due 20/04/2053 162 0.09
316 Ginnie Mae Il Pool '785558', 2.500%, due 20/07/2051 267 0.14 382 Ginnie Mae Il Pool ‘MA8801", 5.500%, due 20/04/2053 380 020
161 Ginnie Mae Il Pool '785565’, 2.500%, due 20/06/2051 135 0.07 294 Ginnie Mae Il Pool ‘MA8947", 5.000%, due 20/06/2053 287 016
159 Ginnie Mae Il Pool ‘785568', 2.500%, due 20/08/2051 133 007 100 Ginnie Mae, 30 year, TBA, 3.000% =+ 88 005
165 Ginnie Mae Il Pool '785657", 2.500%, due 20/10/2051 138 0.07 200 Ginnie Mae, 30 year, TBA, 4.000% + 186 0.10
81 Ginnie Mae Il Pool ‘785663', 2.500%, due 20/10/2051 68  0.04 300 Ginnie Mae, 30 year, TBA, 4.500% + 286 0.15
83 Ginnie Mae Il Pool '785667', 2.500%, due 20/10/2051 70 0.04 2,500 Ginnie Mae, 30 year, TBA, 5.000% + 2,442 132
170 Ginnie Mae Il Pool ‘785762', 2.500%, due 20/11/2051 143 0.08 400 Ginnie Mae, 30 year, TBA, 5.500% + 397 021
166 Ginnie Mae Il Pool '785789", 2.500%, due 20/12/2051 139 007 100 Ginnie Mae, 30 year, TBA, 6.000% = 100 0.05
333 Ginnie Mae Il Pool ‘785791, 2.500%, due 20/12/2051 280  0.15 4 Government National Mortgage Association, Series 2007 51,
259 Ginnie Mae Il Pool '785821", 2.500%, due 20/12/2051 217 012 Class SG, 1.146%, due 20/08/2037 * _ - -
86 Ginnie Mae Il Pool ‘785944, 3.000%, due 20/02/2052 76 0.04 5 Government National Mortgage Association, Series 2009 HO1,
89 Ginnie Mae Il Pool ‘786095, 3.000%, due 20/04/2052 76 0.04 Class FA, 6.584%, due 20/11/2059 * ‘ 5 -
92 Ginnie Mae Il Pool ‘786108", 3.500%, due 20/03/2052 82 0.04 - Government National Mortgage Association, Series 2010 85,
162 Ginnie Mae Il Pool '786134", 3.000%, due 20/04/2052 139 0.07 Class H5, 1.216%, due 20/01/2040 * . B -
93 Ginnie Mae Il Pool '786474', 5.000%, due 20/01/2053 92 005 10 GIOVQTFr”e”t1N?,}‘°Za‘ Mortgage Association, Series 2010 H26. ! !
757 Ginnie Mae Il Pool ‘786583", 3.000%, due 20/03/2052 666 036 s éass ' S'Ei,i - “fMO/Ss/ 05A8 ton, Series 2011 HO1 000
96 Ginnie Mae Il Pool ‘786709", 5.000%, due 20/05/2053 94 005 overnment Fational Iortgage Association, >eries '
- , , Class AF, 5.913%, due 20/11/2060 * 18 0.01
95 G!nn!e Mae II Pool ,786726,’ 2.000%, due 20/03/2051 75 0.04 20 Government National Mortgage Association, Series 2011 H09,
98 G!nn!e Mae Il Pool 17868351, 5.500%, due 20/08/2053 98 0.05 Class AF, 5.963%, due 20/03/2061 * 20 0.01
95 G!nn!e Mae Il Pool ,786843,' 3.000%, due 20/03/2052 el 0.04 74 Government National Mortgage Association, Series 2012 112,
395 G!nn!e Mae Il Pool ’786916’, 5.500%, due 20/08/2053 396 0.21 Class 10, 0.108%, due 16/02/2053 * _ _
98 G!nn!e Mae Il Pool 786928', 6.500%, due 20/09/2053 99 005 37 Government National Mortgage Association, Series 2012 27,
390 Ginnie Mae Il Pool ‘786963, 6.000%, due 20/09/2053 395 021 Class 0, 0.227%, due 16/04/2053 * _ _
100 Ginnie Mae Il Pool '787154", 6.500%, due 20/11/2053 102 0.06 16 Government National Mortgage Association, Series 2012 34,
99 Ginnie Mae Il Pool ‘787228’, 6.000%, due 20/01/2054 101 0.05 Class SA, 0.616%, due 20/03/2042 * 2 _
100 Ginnie Mae Il Pool 787236, 6.500%, due 20/01/2054 102 0.06 20 Government National Mortgage Assaciation, Series 2012 44,
24 Ginnie Mae Il Pool 'BC4732’, 3.500%, due 20/10/2047 22 0.01 Class 10, 0.029%, due 16/03/2049 * - _
28 Ginnie Mae Il Pool 'BM7534’, 3.500%, due 20/02/2050 25 0.01 9 Government National Mortgage Association, Series 2012 H18,
68 Ginnie Mae Il Pool ‘BM9743’, 4.000%, due 20/11/2049 64  0.03 Class NA, 5.983%, due 20/08/2062 * 9 -
31 Ginnie Mae Il Pool 'BS1742’, 4.000%, due 20/02/2050 30 0.02 21 Government National Mortgage Association, Series 2012 H27,
103 Ginnie Mae Il Pool ‘BT0812’, 3.000%, due 20/03/2050 88 0.05 Class Al, 1.741%, due 20/10/2062 * 1 -
26 Ginnie Mae Il Pool ‘"MA1995’, 3.500%, due 20/06/2044 24 0.01 9 Government National Mortgage Association, Series 2012 H30,
9 Ginnie Mae Il Pool ‘'MA2678’, 3.500%, due 20/03/2045 9 - Class GA, 5.813%, due 20/12/2062 * 9 -
99 Ginnie Mae Il Pool ‘MA3521’, 3.500%), due 20/03/2046 91 0.05 73 Government National Mortgage Association, Series 2013 107,
53 Ginnie Mae Il Pool ‘MA3597’, 3.500%, due 20/04/2046 49 0.03 Class AD, 2.834%, due 16/11/2047 * 65 003
13 Ginnie Mae Il Pool ‘MA3663', 3.500%, due 20/05/2046 12 0.01 17 Government National Mortgage Association, Series 2013 163,
41 Ginnie Mae Il Pool ‘MA3736, 3.500%, due 20/06/2046 38 002 Class 10, 1.010%, due 16/02/2046 * - -
14 Ginnie Mae Il Pool 'MA3803’, 3.500%, due 20/07/2046 13 0.01 47 Government National Mortgage Association, Series 2013 H08,
79 Ginnie Mae Il Pool ‘MA3873", 3.000%, due 20/08/2046 70 0.04 Class BF, 5.863%, due 20/03/2063 * ] 47003
15 Ginnie Mae Il Pool ‘MA3937’, 3.500%, due 20/09/2046 14 0.01 30 Government National Mortgage Association, Series 2014 105,
17 Ginnie Mae Il Pool ‘MA4068', 3.000%, due 20/11/2046 15 001 Class 10, 0.125%, due 16/06/2054 * _ - -
20 Ginnie Mae Il Pool ‘MA4261", 3.000%, due 20/02/2047 18 001 8 Government National Mortgage Association, Series 2014 17,
140 Ginnie Mae Il Pool "MA4511", 4.000%, due 20/06/2047 132 0.07 Class AM, 3.536%, due 16/06/2048 * . / -
119 Ginnie Mae Il Pool ‘MA4719", 3.500%, due 20/09/2047 109 0.06 9 Government National Mortgage Association, Series 2014 47,
- , s Class IA, 0.153%, due 16/02/2048 * - -
11 Ginnie Mae Il Pool 'MA4899', 3.000%, due 20/12/2047 10 001 49 Government National Mortgage Association, Series 2014 50
10 Ginnie Mae Il Pool ‘"MA5018’, 3.000%, due 20/02/2048 9 - Class 10, 0.628%  due 16/09/2055 * ' ! 1 _
94 Ginnie Mae Il Pool ‘MAS5019", 3.500%, due 20/02/2048 86 0.05 243 Governr'neﬁt Nat\(ljna\ Mortgage Association, Series 2014 92
90 Ginnie Mae Il Pool ‘MA5078’, 4.000%, due 20/03/2048 85 0.05 Class IX, 0.099%, due 16/05/2054 * ' ! 1 _
18 G!nn!e Mae II Pool :MA5194:' 5.000%, due 20/05/2048 18 0.01 339 Government National Mortgage Association, Series 2014 H20,
178 Ginnie Mae Il Pool ‘MAS265', 4.500%, due 20/06/2048 172 0.09 Class FA, 5.893%, due 20/10/2064 * 338 018
35 Ginnie Mae Il Pool ‘MAS331", 4.500%, due 20/07/2048 34 002 41 Government National Mortgage Association, Series 2015 167,
124 Ginnie Mae Il Pool '"MA5465', 3.500%, due 20/09/2048 114 0.06 Class Ol, 4.000%, due 16/04/2045 s _
56 Ginnie Mae Il Pool ‘MA5529", 4.500%, due 20/10/2048 54 003 26 Government National Mortgage Association, Series 2015 36,
156 Ginnie Mae Il Pool '"MA5594’, 3.500%, due 20/11/2048 143 0.08 Class MI, 5.500%, due 20/03/2045 4 _
15 Ginnie Mae Il Pool 'MA5597", 5.000%, due 20/11/2048 14 0.01 526 Government National Mortgage Association, Series 2015 5,
25 Ginnie Mae Il Pool ‘"MA5652’, 4.500%, due 20/12/2048 24 0.01 Class IK, 0.273%, due 16/11/2054 * 3 _
45 Ginnie Mae Il Pool ‘MA5653', 5.000%, due 20/12/2048 44 0.02 160 Government National Mortgage Association, Series 2016 128,
789 Ginnie Mae Il Pool ‘"MA5711’, 4.500%, due 20/01/2049 763 0.41 Class 10, 0.857%, due 16/09/2056 * 6 -
14 Ginnie Mae Il Pool ‘"MA5712’, 5.000%, due 20/01/2049 14 0.01 68 Government National Mortgage Association, Series 2020 123,
13 Ginnie Mae Il Pool ‘MA5762’, 3.500%, due 20/02/2049 12 0.01 Class IL, 2.500%, due 20/08/2050 9 -
39 Ginnie Mae Il Pool ‘MA5763’, 4.000%, due 20/02/2049 37 0.02 146 Government National Mortgage Association, Series 2020 123,
73 Ginnie Mae Il Pool ‘'MA5818’, 4.500%, due 20/03/2049 71 0.04 Class NI, 2.500%, due 20/08/2050 19 0.01
18 Ginnie Mae Il Pool 'MA5878', 5.000%, due 20/04/2049 18 0.01 71 Government National Mortgage Association, Series 2020 127,
16 Ginnie Mae Il Pool ‘MA6287', 5.000%, due 20/11/2049 15 0.01 Class IN, 2.500%, due 20/08/2050 10 0.01
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Face Value Net Face Value Net
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Mortgage-Backed Securities — (continued) 150 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
75 Government National Mortgage Association, Series 2020 129, €36, Class Ad, 3.065%, due 15/11/2059 140 0.08
Class IE, 2.500%, due 20/09/2050 10 0.01 1,366 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
78 Government National Mortgage Association, Series 2020 160, €36, Class XA, 1.165%, due 15/11/2059 * 31002
Class IH, 2.500%, due 20/10/2050 10 0.01 460 Wells Fargo Commercial Mortgage Trust 2017-C41, Series 2017
74 Government National Mortgage Association, Series 2020 160, C41, Class B, 4.188%, due 15/11/2050 * 409 0.22
Class VI, 2.500%, due 20/10/2050 10 0.01 1,480 WFRBS Commercial Mortgage Trust 2014-C23, Series 2014 C23,
301 Government National Mortgage Association, Series 2020 160, Class XA, 0.543%, due 15/10/2057 * ! -
Class YI, 2.500%, due 20/10/2050 39 0.02 Total Mortgage-Backed Securities (Cost $82,359) 78,783 42.48
4336 Sg‘;‘:ﬂg,”?ﬁz’\;}l‘?Zﬂe'\q%'/?;/gg?gsfc'a“on' Series 2020 178, 386 0,1  Corporate Bonds and Notes — 33.45% (28 February 2023: 37.25%)
3,186 Government National Mortgage Association, Series 2020 179, Australia — 0.04% (28 February 2023: 0.05%)
Class 10, 1.009%, due 16/09/2062 * 202 0.11 70 BHP Billiton Finance USA Ltd, 5.000%, due 30/09/2043 67 0.04
357 Government National Mortgage Association, Series 2020 181, p o . o,
Class W1 2.000%, due 201212050 40 00y  Belgium—0.38% (28 February 2023: 0.45%) _
1,636 Government National Mortgage Association, Series 2020 195, 33 Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide Inc,
Class 10, 0.926%, due 16/12/2062 * 105 0.06 3.650%, due 01/02/2026 32002
239 Government National Mortgage Association, Series 2020 47, 230 Anheuser-Busch InBev Worldwide Inc, 4.000%, due 13/04/2028 223 0.12
Class MI, 3.500%, due 20/04/2050 43 0.02 60 Anheuser-Busch InBev Worldwide Inc, 3.500%, due 01/06/2030 55 0.03
136 Government National Mortgage Association, Series 2020 47, 300 Anheuser-Busch InBev Worldwide Inc, 4.350%), due 01/06/2040 269 0.14
Class NI, 3.500%, due 20/04/2050 25 0.01 100 Anheuser-Busch InBev Worldwide Inc, 4.439%, due 06/10/2048 83  0.05
159 Government National Mortgage Association, Series 2020 HO4, 30 Anheuser-Busch InBev Worldwide Inc, 5.550%, due 23/01/2049 31 0.02
Class FP, 5.963%, due 20/06/2069 * 158 0.09 698 038
s L 6.613%, due 003070 e 2020 HES 181 0o  Brazil —0.86% (28 February 2023: 0.57%)
100 Government National Mortgage Association, Series 2020 HO9, 10 Petrobras Global Finance BV, 6.250%, due 17/03/2024 10 0.01
Class NF, 6.713%, due 20/04/2070 * 101 0.05 50 Petrobras Global Finance BV, 6.850%, due 05/06/2115 47 0.02
62 Government National Mortgage Association, Series 2020 H13, 1,100 Suzano Austria GmbH, 6.000%, due 15/01/2029 1,700  0.59
Class FA, 5.913%, due 20/07/2070 * 60 0.03 20 Vale Overseas Ltd, 6.875%, due 21/11/2036 21 0.01
5,842 Government National Mortgage Association, Series 2021 10, 390 Vale Overseas Ltd, 6.875%, due 10/11/2039 418 0.23
Class 10, 0.986%, due 16/05/2063 * 392 0.21 159 0.86
151 Government National Mortgage Association, Series 2021 115, - -
Class M, 2.500%, due 20/05/2051 16 001  Canada—0.47% (28 February 2023: 0.83%)
417 Government National Mortgage Association, Series 2021 188, 130 Bank of Montreal, 1.850%, due 01/05/2025 125 0.07
Class PA, 2.000%, due 20/10/2051 342 0.18 30 Bank of Montreal, 3.803%, due 15/12/2032 * 28  0.02
167 Government National Mortgage Association, Series 2021 2, 80 Bank of Nova Scotia/The, 3.450%, due 11/04/2025 78 0.04
Class AH, 1.500%, due 16/06/2063 126 0.07 240 Bank of Nova Scotia/The, 1.300%, due 11/06/2025 228 0.12
83 Government National Mortgage Association, Series 2021 223, 70 Bank of Nova Scotia/The, 4.588%, due 04/05/2037 * 63 003
Class P, 2.000%, due 20/06/2051 72004 80 Barrick North America Finance LLC, 5.700%, due 30/05/2041 81 004
4,935 Government National Mortgage Association, Series 2021 5, 40 Barrick PD Australia Finance Pty Ltd, 5.950%, due 15/10/2039 41 0.02
Class 10, 1.112%, due 16/01/2061* _ 381 o 60 Royal Bank of Canada, 1.150%, due 10/06/2025 57 0.03
200 Government National Mortgage Association, Series 2022 3, Class B, 110 Royal Bank of Canada, 3.875%, due 04/05/2032 100 0.06
1.850%, due 16/02/2061 o 100 005 80 Royal Bank of Canada, 5.150%, due 01/02/2034 79 004
865 Government National Mortgage Association, Series 2022 3,
Class 10, 0.640%, due 16/02/2061 * 42 002 880  0.47
100 Government National Mortgage Association, Series 2022 63, China — 0.29% (28 February 2023: 0.45%)
Class LM, 3.500%, due 20/10/2050 _ 8 004 120 NXP BV / NXP Funding LLC / NXP USA Inc,
300 Government National Mortgage Association, Series 2023 92, 2.700%, due 01/05/2025 116 0.06
Class AH, 2.000%, due 16/06/2064 _ 231 012 670 Prosus NV, 144A, 4.027%, due 03/08/2050 427 023
570 GS Mortgage Securities Corp Trust 2018-3PCK, Series 2018 3PCK,
Class B, 144A, 8.182%, due 15/09/2031 * 562 0.30 543 029
68 HarborView Mortgage Loan Trust 2005-9, Series 2005 9, Colombia — 0.26% (28 February 2023: 0.33%)
Class 2A1B, 6.174%, due 20/06/2035 * 62 003 650 Ecopetrol SA, 5.875%, due 28/05/2045 482 0.26
450 Independence Plaza Trust 2018-INDP, Series 2018 INDP, Class A,
144A, 3.763%, due 10/07/2035 430 0.23 France — 0.54% (28 February 2023: 0.73%)
120 JPMBB Commercial Mortgage Securities Trust 2014-C23, 400 BNP Paribas SA, 144A, 2.219%, due 09/06/2026 * 383 0.21
Series 2014 C23, Class AS, 4.202%, due 15/09/2047 * 118 0.06 410 BNP Paribas SA, 144A, 5.125%, due 13/01/2029 * 407 0.22
419 Mill City Mortgage Trust 2015-2, Series 2015 2, Class M3, 144A, 200 BNP Paribas SA, 144A, 5.894%, due 05/12/2034 * 205 0.11
3.705%, due 25/09/2057 * 410 0.22 995 054
100 Morgan Stanley Bank of America Merrill Lynch Trust 2014-C18, -
Series 2014 C18, Class AS, 4.110%, due 15/10/2047 * 98 0.5 India — 0.10% (28 February 2023: 0.14%)
258 Morgan Stanley Bar‘wk of America Mercgwll Lynch Trust 2016-C30, 270 Reliance Industries Ltd, 144A, 3.625%, due 12/01/2052 197 0.10
Series 2016 C30, Class A4, 2.600%, due 15/09/2049 244 0.13 o ) o
217 Morgan Stanley Capital | Trust 2017-ASHF, Series 2017 ASHF, Ireland — 0.29% (28 February 2023: 0.29%)
Class A, 144A, 6.465%, due 15/11/2034 * 215 0.12 230 AerCap Ireland Capital DAC / AerCap Global Aviation Trust,
550 Natixis Commercial Mortgage Securities Trust 2019-FAME, 2.450%, due 29/10/2026 212 0.1
Series 2019 FAME, Class A, 144A, 3.047%, due 15/08/2036 502 0.27 360 AerCap Ireland Capital DAC / AerCap Global Aviation Trust,
145 New Residential Mortgage Loan Trust 2015-2, Series 2015 2A, 3.000%, due 29/10/2028 324 0.18
Class A1, 144A, 3.750%, due 25/08/2055 * 135 0.07 536 0.29
222 New Residential Mortgage Loan Trust 2016-3, Series 2016 3A, ,
Class A1B, 144A, 3.23030, due 25/09/2056 * 202 o1 apan—0.21% (28 February 2023: 0.15%)
223 New Residential Mortgage Loan Trust 2017-2, Series 2017 2A, 400 Mitsubishi UFJ Financial Group Inc, 3.837%, due 17/04/2026 * 392 0.21
Class B1, 144A, 4.500%, due 25/03/2057 * 209 0.1 Kazakhstan — 0.29% (28 February 2023: 0.44%)
244 New Residential Mortgage Loan Trust 2018-3, Series 2018 3A, . o
Class Al 1444, 4_5030/3 e 0058 = )35 043 560 KazMunayGas National Co JSC, 5.375%, due 24/04/2030 544 029
149 New Residential Mortgage Loan Trust 2021-NQM2R, Series 2021 Macau — 0.11% (28 February 2023: 0.15%)
NQ2R, Class A3, 144A, 1.353%, due 25/10/2058 * 135 0.07 200 Sands China Ltd, 5.125%, due 08/08/2025 197 0.11
364 OBX 2024-NQM1 Trust, Series 2024 NQMT1, Class A1, 144A, Mexico — 0.67% (28 February 2023: 0.62%)
5.928%, due 25/11/2063 364 0.20 . K
4 Thornburg Mortgage Securities Trust 2007-4, Series 2007 4, 400 Corr_nsnon Federal de Electricidad, 144A, 3.875%, due 26/07/2033 328 0.18
Class 1AT, 3.912%, due 25/09/2037 * 4 _ 450 Orbia Advance Corp SAB de CV, 144A, 2.875%, due 11/05/2031 365 0.19
300 UBS Commercial Mortgage Trust 2018-C15, Series 2018 C15, 590 Southern Copper Corp, 5.250%, due 08/11/2042 555 030
Class C, 5.140%, due 15/12/2051 * 267 0.14 1,248 067
289 Wells Fargo Commercial Mortgage Trust 2016-C36, Series 2016
C36, Class A3, 2.807%, due 15/11/2059 271 0.15

The accompanying notes are an integral part of the Financial Statements
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Portfolio of Investments as at 29 February 2024 — (continued)

29 February 2024

% of % of
Face Value Net Face Value Net
Value (000’s) Asset Value (000’s) Asset
(000's) $ Value (000's) $ Value
Corporate Bonds and Notes — (continued) 40 AT&T Inc, 2.250%, due 01/02/2032 32 0.02
Netherlands — 0.66% (28 February 2023: 0.65%) 50 AT&T Inc, 2.550%, due 01/12/2033 39 0.02
500 Cooperatieve Rabobank UA, 4.375%, due 04/08/2025 490 0.26 10 ATET Inc, 5.350%, due 01/09/2040 1000
260 Cooperatieve Rabobank UA/NNY, 3.375%, due 21/05/2025 255 0.14 10 ATET Inc, 5.550%, due 15/08/2041 10001
180 Shell International Finance BV, 2.750%, due 06/04/2030 160 0.09 37 ATET Inc, 4.350%, due 15/06/2045 31002
10 Shell International Finance BV, 4.550%, due 12/08/2043 9 - 28 AT&T Inc, 4.500%, due 09/03/2048 23 0.01
260 Shell International Finance BV, 4.000%, due 10/05/2046 214 012 160 AT&TInc, 3.500%, due 15/09/2053 110 0.06
130 Shell International Finance BV, 3.250%, due 06/04/2050 93 0.05 76 AT&TInc, 3.550%, due 15/09/2055 52 003
10 AT&T Inc, 3.800%, due 01/12/2057 7 -
1,221 0.66 63 AT&T Inc, 3.650%, due 15/09/2059 43 002
Peru — 0.24% (28 February 2023: 0.33%) 650 Bank of America Corp, 4.000%, due 22/01/2025 641 0.35
400 Petroleos del Peru SA, 4.750%, due 19/06/2032 314 017 10 Bank of America Corp, 4.450%, due 03/03/2026 10001
200 Petroleos del Peru SA, 144A, 5.625%, due 19/06/2047 137 0.07 260 Bank of America Corp, 1.319%, due 19/06/2026 246 013
160 Bank of America Corp, 4.250%, due 22/10/2026 157 0.08
451 024 90 Bank of America Corp, 3.593%, due 21/07/2028 * 85 0.05
South Africa — 0.26% (28 February 2023: 0.21%) 193 Bank of America Corp, 3.419%, due 20/12/2028 * 180 0.10
490 Anglo American Capital Plc, 144A, 4.750%, due 10/04/2027 480  0.26 220 Baﬂt 0; America Corp, 3.970%, gue 05/03/2029 * 209 0.1
N i 200 Bank of America Corp, 3.974%, due 07/02/2030 * 188 0.10
Spain — 0.46% (28 February 2023: 0.52%) 210 Bank of America Corp, 2.592%, due 29/04/2031 * 180  0.10
600 Banco Santander SA, 2.746%, due 28/05/2025 579 031 130 Bank of America Corp, 2.572%, due 20/10/2032 * 107 0.06
300 Telefonica Emisiones SA, 5.213%, due 08/03/2047 270 0.15 960 Bank of America Corp, 2.972%, due 04/02/2033 * 807 0.43
849 0.46 140 Bank of America Corp, 5.000%, due 21/01/2044 134 0.07
Switzerland — 1.14% (28 February 2023: 1.25%) 130 Bank of Amer?ca Corp, 3.946%, due 23/01/2049 * 105 0.06
. 180 Bank of America Corp, 4.083%, due 20/03/2051 * 145 0.08
620 Cred!t Su!sse AG/New York NY, 7.950%, due 09/01/2025 631 0.34 30 Bank of New York Mellon Corp/The, 1.600%, due 24/04/2025 29 0.02
250 Credit Suisse AG/New York NY, 2.950%, due 09/04/2025 243 0.13 113 Becton Dickinson & Co, 4.685%, due 15/12/2044 101 0.05
400 UBS Group AG, 1444, 3.126%, due 13/08/2030 * 354 019 110 Berkshire Hathaway Finance Corp, 4.250%, due 15/01/2049 97 0.05
500 UBS Group AG, 1444, 4.194%, due 01/04/2031 460 025 480 Boston Properties LP, 3.400%, due 21/06/2029 424 023
500 UBS Group AG, 144A, 3.091%, due 14/05/2032 420 023 210 BP Capital Markets America Inc, 3.633%, due 06/04/2030 196 0.11
2,108 1.14 160 BP Capital Markets America Inc, 3.000%, due 24/02/2050 107 0.06
Taiwan — 0.26% (28 February 2023: 0.36%) ég BfiStO:’Myefs gqUiEE Eor 3-4833’. gue ;gg;gof ég 8-8;
Bristol-Myers Squil 0,5.1 o, due 031 .
570 TSMC Arizona Corp, 2.500%, due 25/10/2031 483 026 180 Bristol-Myers Squibb Co, 5.200%, due 22/02/2034 182 0.10
United Arab Emirates — 0.33% (28 February 2023: 0.54%) 140 Bristol-Myers Squibb Co, 4.250%, due 26/10/2049 118 0.06
650 DP World Ltd/United Arab Emirates, 144A, 30 Bristol-Myers Squibb Co, 5.550%, due 22/02/2054 30 0.02
5.625%, due 25/09/2048 610 033 20 Bristol-Myers Squibb Co, 5.650%, due 22/02/2064 20 001
United Kingdom — 1.13% (28 February 2023: 1.57%) 270 Broadcom Inc, 144A, 3.137%, due 15/11/2035 214 012
400 HSBC Holdings Pic, 2.633%, due 07/11/2025 * 391 021 5‘1‘8 Eame”’” ING LLC, 1444, 3.302%, due 15/01/2035 447, 024
X arrier Global Corp, 3.577%, due 05/04/2050 7 -
350 HSBC Holdings Plc, 4.300%, due 08/03/2026 343 018 240 Charles Schwab Corp/The, 5.875%, due 24/08/2026 244 0.3
h p/The, 5. o, due .
600 HSBC Holdings Plc, 4.041%, due 13/03/2028 * 576  0.31 50 Charles Schwab Corn/The. 6.136%. due 24/08/2034 * ©> 003
} p/The, 6. b, due .
200 Lloyds Banking Group Plc, 4.650%, due 24/03/2026 196 0.1 180 Charter Communications O ting LLC / Charter C icati
perating arter Communications
400 NatWest Group Plc, 4.269%, due 22/03/2025 * 400 022 Operating Capital, 4.908%, due 23/07/2025 178 010
200 NatWest Group Plc, 4.892%, due 18/05/2029 * 195 0.10 520 Charter Communications Operating LLC / Charter Communications
2,101 113 Operating Capital, 4.200%, due 15/03/2028 488  0.26
United States — 24.46% (28 February 2023: 25.89%) 80 Charter CommvunicationSDOperating LLC / Charter Communications
10 3M Co. 2.375%. due 26/08/2029 5 B Operating Capltal., S.QSO %, duev30/03/2029 ) 77 0.04
" ’ 80 Charter Communications Operating LLC / Charter Communications
130 3M Co, 3.700%, due 15/04/2050 9% 005 Operating Capital, 4.400%, due 01/04/2033 70 004
10 Abbott Laboratories, 4.750%, due 30/11/2036 10001 90 Charter Communications Operating LLC / Charter Communications
90 AbbVie Inc, 3.800%, due 15/03/2025 8 005 Operating Capital, 5.375%, due 01/04/2038 78 0.04
20 AbbVie Inc, 3.600%, due 14/05/2025 200001 90 Charter Communications Operating LLC / Charter Communications
90 AbbVie Inc, 2.950%, due 21/11/2026 85 0.05 Operating Capital, 6.484%, due 23/10/2045 82 004
120 AbbVie Inc, 4.800%, due 15/03/2029 119 0.06 10 Charter Communications Operating LLC / Charter Communications
1,080 AbbVie Inc, 3.200%, due 21/11/2029 989 053 Operating Capital, 5.375%, due 01/05/2047 8 -
50 AbbVie Inc, 4.950%, due 15/03/2031 50 0.03 360 Charter Communications Operating LLC / Charter Communications
70 AbbVie Inc, 5.050%, due 15/03/2034 70 0.04 Operating Capital, 5.750%, due 01/04/2048 300 0.16
10 AbbVie Inc, 4.875%, due 14/11/2048 9 - 40 Charter Communications Operating LLC / Charter Communications
70 AbbVie Inc, 4.250%, due 21/11/2049 60  0.03 Operating Capital, 5.125%, due 01/07/2049 30 0.02
280 Adobe Inc, 2.300%, due 01/02/2030 245 0.13 150 Charter Communications Operating LLC / Charter Communications
10 Aetna Inc, 3.875%, due 15/08/2047 8 - Operating Capital, 4.800%, due 01/03/2050 109  0.06
150 Air Lease Corp, 3.375%, due 01/07/2025 146 0.08 60 Charter Communications Operating LLC / Charter Communications
70 Air Lea