Account Number
680001

Account Name
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS GLOBAL FIXED INC
RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS EM FIXED INC

RUBRICS GLOBAL CREDIT

Security Number (Full)
00135TAA2

112711482

Security Description (Long 1)

AIB Group PLC 4.75% 12/10/23 US00135TAA25
AIB Group PLC VAR 10/04/25 /S00135TABO8.
Apple Inc 2.4% 03/05/23 US037833AK6E8.
Barclays PLC VAR 15/12/71 US06738EBA29
Commerzbank AG 8.125% 19/09/23 US20259DAAS4
Deutsche Bank AG VAR 24/05/28 US251525AM33
Enel SpA VAR 24/09/73 1529265 WAAG2
Ford Motor Credit Co LLC FRN 15/02/23 Us3453972€07
ING Groep NV FRN 02/10/23 US456837AL73
JPMorgan Chase & Co VAR 26/04/26 546647PCZ71
Microsoft Corp 2% 08/08/23 US5949188Q69
USTSY BIL 0% 23/03/23 Us912796U310
USTSY N/B 3% 15/08/52 Us912810T79
USTSY N/B 1.5% 15/08/26 Us9128282A70
USTSY N/B 0.75% 30/04/26 US91282CBWO1
USTSY N/B 1.25% 31/12/26 Us91282CDQ15
USTSY N/B 1.875% 28/02/27 US91282CEC10
USTSY N/B 1.75% 15/03/25 US91282CED92
USTSY N/B 2.625% 15/04/25 US91282CEH07
USTSY N/B 2.75% 30/04/27 US91282CEN74
USTSY N/B 2.625% 31/05/27 US91282CET45
USTSY N/B 3.125% 31/08/27 US91282CFH97
HSBC Holdings PLC 6.5% 20/05/24 X50429422271
RUBRICS EMER MKT FIX INC-A IE00B61KDS97
NTPC Ltd 4.75% 03/10/22 Xs0835676353
Orsted AS VAR 26/06/13 X50943370543
Glencore Finance Canada Ltd 4.25% 25/10/22 USC98874AM93
RUBRICS GLOB CRD FIX-D IEQOBCRYST25
RUBRICS GLOB CRD FIX-A IEOOBCRY5VA7
Credit Suisse AG 6.5% 08/08/23 X50957135212
Verizon Communications Inc 4.073% 18/06/24 51579033819
RUBRICS GLOBAL CREDIT FND-PA IE00BD6VBH16
RUBRICS GLOBAL CREDIT FND-PB IE00BD6VBJ30
RUBRICS GLOBAL CREDIT FND-PC IE00BD6VBKAS
RUBRICS GLOBAL CREDIT FND-PD IE00BDGVBL51
RUBRICS GLOBAL CREDIT FND-PE IE00BD6VBM6S
RUBRICS GLOBAL CREDIT FND-PF IE00BD6VBN75
RUBRICS GLOBAL CREDIT FND-PG IE00BD6VBPIY
RUBRICS GLOBAL CREDIT FND-PH IE00BD6VBQOT
Anglo American Capital PLC 1.625% 18/09/25 XS1686846061
Deutsche Pfandbriefbank AG VAR 28/06/27 X51637926137
Bank of Ireland Group PLC 4.5% 25/11/23 X51883263151
Societe Generale SA VAR 18/06/71 USF8586CRW49
Volkswagen Financial Services NV 1.625% 10/02/24 X52112815613
Lloyds Banking Group PLC VAR 27/06/71 X51043552188
Permanent TSB Group Holdings PLC VAR 30/06/25 X52493846310
Delta Air Lines Inc 7% 01/05/25 SU24740AM 1
ATF Netherlands BV VAR 20/01/72 51508392625
BHP Billiton Finance Ltd VAR 22/10/77 X51309437215
USTSY BIL 0% 03/11/22 US912796N968
USTSY BIL 0% 23/03/23 Us912796U310
USTSY BIL 0% 20/04/23 Us912796V482
USTSY BIL 0% 02/03/23 US912796YB94
USTSY BIL 0% 07/09/23 US912796YH64
USTSY N/B 2% 15/08/25 Us912828K742
USTSY N/B 2.125% 15/05/25 Us912828XB14
USTSY N/B 1.75% 15/03/25 US91282CED92
USTSY N/B 2.625% 15/04/25 US91282CEH07
USTSY N/B 2.75% 15/05/25 US91282CEQ06
BOGOTA DISTRIO CAPITAL 9.75% 26/07/28 USP17460ABS6
America Movil SAB de CV 6.45% 05/12/22 XS0860706935
European Bank for Reconstruction & 6.45% 13/12/22 X51734550897
AIB Group PLC 4.75% 12/10/23 S00135TAA25
AT&T Inc 4.3% 15/02/30 US00206RGQ92
AerCap Ireland Capital DAC / AerCa 4.875% 16/01/24 US00774MAK18
AerCap Ireland Capital DAC / AerCa 3.15% 15/02/24 US00774MAQS7
AerCap Ireland Capital DAC / AerCa 4.625% 15/10/27 US00774MAR60
AerCap Ireland Capital DAC / AerCa 1.75% 30/01/26 US00774MAS44
AerCap Ireland Capital DAC / AerCa 1.15% 29/10/23 US00774MAT27
AerCap Ireland Capital DAC / AerCa 3% 29/10/28 US00774MAWS5
AerCap Ireland Capital DAC / AerCa 3.4% 29/10/33 US00774MAY12
AerCap Ireland Capital DAC / AerCa 3.85% 29/10/41 US00774MAZ86
AerCap Ireland Capital DAC / AerCa 1.75% 29/10/24 /S00774MBBO0
Alphabet Inc 2.05% 15/08/50 US02079KAF49
Amazon.com Inc 2.5% 03/06/50 US0231358T22
American Airlines Group Inc 3, 1/03/2

American Airlines 2015-2 Class B P 4.4% 22/09/23 US02377BAC00
American Airlines 2013-2 Class A P 4.95% 15/01/23 US02377UABOS
American Tower Corp 5% 15/02/24 US03027XAD21
American Tower Corp 3.125% 15/01/27 US03027XAM20
American Tower Corp 1.3% 15/09/25 US03027XBBSS
Anglo American Capital PLC 4.875% 14/05/25 US034863AP55
Apple Inc 2.5% 09/02/25 Us037833A738
Apple Inc 3% 09/02/24 US037833CG39
Apple Inc 2.2% 11/09/29 Us0378330P29
Apple Inc 1.25% 20/08/30 US037833DY36
Ares Capital Corp 3.25% 15/07/25 US04010LAY92
Ares Capital Corp 2.875% 15/06/27 US04010LBD47
BP Capital Markets PLC VAR 22/09/71 US05565QDU94
BNP Paribas SA 4.375% 28/09/25 US05581LAAT0
Banco Santander SA 3.8% 23/02/28 US05964HAF29
Banco Santander SA 5.147% 18/08/25 US05964HARG6
Banco Santander SA 5.179% 19/11/25 US05971KAAT9
Bank of America Corp 4.183% 25/11/27 US06051GGC78
Bank of Ireland Group PLC VAR 16/09/26 US06279JAC36
Barclays PLC VAR 15/12/71 US06738EBA29
Barclays Bank PLC 7.625% 21/11/22 US06740L8C27
Berkshire Hathaway Finance Corp 2.5% 15/01/51 US084664CX75
NATIONAL GRID GAS PLC 4.188% 14/12/22 IFL X50103338140
Blackstone Private Credit Fund 1.75% 15/09/24 509261HAB33
Blackstone Private Credit Fund 3.25% 15/03/27 US09261HAK32
British Airways 2019-1 Class A Pas 3.35% 15/06/29 US11043XAB91
British Telecommunications PLC 5.125% 04/12/28 US111021AL54
Brookfield Finance Inc 4.35% 15/04/30 US11271LAE20

y

AIB Group 4.75% 12/10/23
AIB Group VAR 10/04/25
APPLE INC 2.4% 03/05/23
Barclays VAR 15/12/71
Commerzba 8.125% 19/09/23
Deutsche VAR 24/05/28
ENEL SPA VAR 24/09/73
Ford Moto FRN 15/02/23
ING GROEP FRN 02/10/23
JPMorgan VAR 26/04/26
MICROSOFT 2% 08/08/23
US TSY 0% 23/03/23

US TSY 3% 15/08/52

USTSY 1.5% 15/08/26

US TSY 0.75% 30/04/26
USTSY 1.25% 31/12/26
USTS 1.875% 28/02/27
USTSY 1.75% 15/03/25

US TS 2.625% 15/04/25

US TSY 2.75% 30/04/27
USTS 2.625% 31/05/27

US TS 3.125% 31/08/27
HSBC HOLD 6.5% 20/05/24
RUBRICS EMER MKT FIX INC-
NTPCLTD 4.75% 03/10/22
ORSTED AS VAR 26/06/13
Glencore 4.25% 25/10/22
RUBRICS GLOB CRD FIX-D
RUBRICS GLBL CRDT FIX-A U
CREDIT SU 6.5% 08/08/23
Verizon C 4.073% 18/06/24
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
RUBRICS GLOBAL CREDIT FND
Anglo Ame 1.625% 18/09/25
Deutsche VAR 28/06/27
Bank of | 4.5% 25/11/23
Societe G VAR 18/06/71
Volkswage 1.625% 10/02/24
Lloyds Ba VAR 27/06/71
Permanent VAR 30/06/25
DELTA AIR 7% 01/05/25

ATF Nethe VAR 20/01/72
BHP BILLI VAR 22/10/77
USTSY 0% 03/11/22

US TSY 0% 23/03/23

US TSY 0% 20/04/23

US TSY 0% 02/03/23

US TSY 0% 07/09/23

US TSY 2% 15/08/25

US TS 2.125% 15/05/25
USTSY 1.75% 15/03/25

US TS 2.625% 15/04/25

US TSY 2.75% 15/05/25
BOGOTA 9.75% 26/07/28
AMERICA M 6.45% 05/12/22
European 6.45% 13/12/22
AIB Group 4.75% 12/10/23
ATET INC 4.3% 15/02/30
AerCap Ir 4.875% 16/01/24
AERCAP IR 3.15% 15/02/24
AerCap Ir 4.625% 15/10/27
AerCap Ir 1.75% 30/01/26
AerCap Ir 1.15% 29/10/23
AerCap Ir 3% 29/10/28
AerCap I 3.4% 29/10/33
AerCap Ir 3.85% 29/10/41
AerCap Ir 1.75% 29/10/24
Alphabet 2.05% 15/08/50
AMAZON.CO 2.5% 03/06/50
American 3.75% 01/03/25
American 4.4% 22/09/23
American 4.95% 15/01/23
American 5% 15/02/24
American 3.125% 15/01/27
American 1.3% 15/09/25
Anglo Ame 4.875% 14/05/25
APPLE INC 2.5% 09/02/25
APPLE INC 3% 09/02/24
APPLE INC 2.25% 11/09/29
Apple Inc 1.25% 20/08/30
ARES CAPI 3.25% 15/07/25
Ares Capi 2.875% 15/06/27
BP Capita VAR 22/09/71
BNP Parib 4.375% 28/09/25
BANCO SAN 3.8% 23/02/28
Banco San 5.147% 18/08/25
Banco San 5.179% 19/11/25
Bank of A 4.183% 25/11/27
Bank of | VAR 16/09/26
Barclays VAR 15/12/71
Barclays 7.625% 21/11/22
BERKSHIRE 2.5% 15/01/51
NATIO 4.188% 14/12/22 IFL
Blackston 1.75% 15/09/24
Blackston 3.25% 15/03/27
BRITISH A 3.35% 15/06/29
British T 5.125% 04/12/28
BROOKFIEL 4.35% 15/04/30

Country of Taxation

IE
IE

Shares/Par (Full)

530,000.0000
2,000,000.0000

1,000,000.0000

Price

98.711409

89591144

Price (Base)

98.711409

89591144

Traded Market Value

523,170.47
1918,829.72
296,815.63
1,852,500.00
2,959,972.63
2,676,332.67
2,004,600.00
995,250.25
1,201,539.84
481,788.38
441,688.82
1,965,261.66
8,639,062.50
9,050,390.60
19,051,855.63
8,889,062.50

895,911.44

‘Traded Market Value (Base)

523,170.47
1,918,829.72
296,815.63

1,852,500.00
295997263
267633267
2,004,600.00
995,250.25

1,201,539.84
481,788.38

272068
241156
231332
1,381,335.29
1,745,616.94
1,967,134.72

895,911.44

Asset Group

User Defined Afield 115

DDIB

DDIB

DDIB

Unrealized Gain/Loss

-4,684.09
-96,881.49

-53,570.96
-154,910.26

Classification

OUT OF SCOPE

OUT OF SCOPE



Account Number
680009

Account Name
RUBRICS GLOBAL CREDIT

RUBRICS GLOBAL CREDIT

Security Number (Full)
172967KA8
172967MF5

BDOYTZ0
BD57738,
BDSBLDS

Security Description (Long 1)

Citigroup Inc 4.45% 29/09/27

Citigroup Inc VAR 24/04/25

Colorado Interstate Gas Co LLC / C 4.15% 15/08/26
Colorado Interstate Gas Co LLC 6.85% 15/06/37
Commerzbank AG 8.125% 19/09/23
Commerzbank AG 8.125% 19/09/23

DR Horton Inc 4.75% 15/02/23

DR Horton Inc 2.6% 15/10/25

DR Horton Inc 1.3% 15/10/26

Delta Air Lines Inc 7% 01/05/25

Deutsche Bank AG/New York NY VAR 08/07/31
Enel SpA VAR 24/09/73

EXPORT-IMPORT BK INDIA 2.25% 13/01/31
Fairfax Financial Holdings Ltd 7.75% 15/07/37
Fairfax Financial Holdings Ltd 3.375% 03/03/31
Nationwide Building Society VAR 22/04/72

Ford Motor Co 9.98% 15/02/47

Ford Motor Credit Co LLC 3.37% 17/11/23
Freeport-McMoRan Inc 4.25% 01/03/30
Freeport-McMoRan Inc 4.375% 01/08/28
General Electric Co FRN 05/05/26

General Motors Financial Co Inc 3.7% 09/05/23
General Motors Financial Co Inc 4.35% 17/01/27
General Motors Financial Co Inc 1.25% 08/01/26
Glencore Funding LLC 2.5% 01/09/30

Glencore Funding LLC 2.625% 23/09/31

HSBC Holdings PLC 4.25% 14/03/24

HSBC Holdings PLC 3.9% 25/05/26

HSBC Holdings PLC VAR 13/03/28

HSBC Holdings PLC VAR 23/09/71

BNP Paribas SA FRN 23/03/72

Hawaiian Airlines 2013-1 Class A P 3.9% 15/01/26
Welltower OP LLC 4.5% 15/01/24

Hyundai Capital America 4.3% 01/02/24

Indian Railway Finance Corp Ltd 3.95% 13/02/50
JPMorgan Chase & Co VAR 01/02/28

JPMorgan Chase & Co VAR 13/05/31

JPMorgan Chase & Co VAR 26/04/26

Kinder Morgan Energy Partners LP 4.15% 01/02/24
Lloyds Banking Group PLC VAR 27/12/71

Lloyds Banking Group PLC VAR 14/12/46

Lloyds Banking Group PLC VAR 11/08/26
Macquarie Bank Ltd VAR 03/03/36

Microsoft Corp 2.525% 01/06/50

Mileage Plus Holdings LLC / Mileag 6.5% 20/06/27
Nasdaa Inc 1.65% 15/01/31

Nationwide Building Society 4% 14/09/26
Newcrest Finance Pty Ltd 3.25% 13/05/30
POLAND 3.25% 06/04/26

PulteGroup Inc 7.875% 15/06/32

PulteGroup Inc 6% 15/02/35

Scentre Group Trust 2 VAR 24/09/80

MEXICO ST 6.75% 06/02/24

Nationwide Building Society VAR 06/08/71
Natwest Group PLC VAR 22/03/25

Delta Air Lines Inc / SkyMiles IP 4.5% 20/10/25
Delta Air Lines Inc / SkyMiles IP 4.75% 20/10/28
Sprint LLC 7.875% 15/09/23

Sprint LLC 7.125% 15/06/24

Standard Chartered PLC VAR 12/01/25

Toll Brothers Finance Corp 4.375% 15/04/23

Toll Brothers Finance Corp 4.875% 15/11/25

Toll Brothers Finance Corp 3.8% 01/11/29
Transocean Sentry Ltd 5.375% 15/05/23

United Airlines 2020-1 Class A Pas 5.875% 15/10/27
United Airlines 2020-1 Class B Pas 4.875% 15/01/26
United Airlines 2016-1 Class B Pas 3.65% 07/01/26
United Airlines 2016-2 Class B Pas 3.65% 07/10/25
MEXICO ST 3.25% 16/04/30

USTSY BIL 0% 10/08/23

USTSY BIL 0% 07/09/23

USTSY N/B 0.25% 31/05/25

US TSY N/B 0.25% 30/06/25

USTSY N/B 0.25% 31/07/25

USTSY N/B 1.25% 30/11/26

USTSY N/B 1.375% 31/12/28

USTSY N/B 1.25% 31/12/26

USTSY N/B 0.875% 31/01/24

USTSY N/B 1.5% 15/02/25

USTSY N/B 2.5% 31/05/24

USTSY N/B 2.875% 15/06/25

USTSY N/B 3% 31/07/24

USTSY N/B 2.75% 31/07/27

USTSY N/B 3.125% 31/08/27

Verizon Communications Inc 2.625% 15/08/26
Verizon Communications Inc 4.016% 03/12/29
Verizon Communications Inc 1.75% 20/01/31
Verizon Communications Inc 1.68% 30/10/30
Verizon Communications Inc 5.85% 15/09/35
Westpac Banking Corp VAR 18/11/36

KBC IFIMA SA FRN 07/02/25

TESCO PLC 1.982% 24/03/36 IFL

‘GE Capital UK Funding Unlimited Co 5.125% 24/05/23
BHP Billiton Finance Ltd 3.25% 25/09/24

NTPC Ltd 4.75% 03/10/22

Glencore Funding LLC 4.125% 30/05/23

Orsted AS VAR 26/06/13

Glencore Finance Canada Ltd 4.25% 25/10/22
Societe Generale SA VAR 20/07/28

QBE Insurance Group Ltd VAR 17/06/46
Glencore Funding LLC 3% 27/10/22

Verizon Communications Inc 4.073% 18/06/24
BNP Paribas SA VAR 31/05/28

AT Securities BV VAR 21/07/71

US172967KA87

X51634523754

y

CITIGROUP 4.45% 29/09/27
CITIGROUP VAR 24/04/25
Colorado 4.15% 15/08/26
Colorado 6.85% 15/06/37
Commerzba 8.125% 19/09/23
Commerzba 8.125% 19/09/23
DR HORTON 4.75% 15/02/23
DR HORTON 2.6% 15/10/25
DR Horton 1.3% 15/10/26
DELTA AIR 7% 01/05/25
Deutsche VAR 08/07/31
ENEL SPA VAR 24/09/73
EXPORT 2.25% 13/01/31
FAIRFAX F 7.75% 15/07/37
Fairfax F 3.375% 03/03/31
Nationwid VAR 22/04/72
Ford Mot 9.98% 15/02/47
FORD MOTO 3.37% 17/11/23
FREEPORT- 4.25% 01/03/30
Freeport- 4.375% 01/08/28
GENERAL E FRN 05/05/26
GENERAL M 3.7% 09/05/23
GENERAL M 4.35% 17/01/27
GENERAL M 1.25% 08/01/26
Glencore 2.5% 01/09/30
Glencore 2.625% 23/09/31
HSBC HOLD 4.25% 14/03/24
HSBC Hold 3.9% 25/05/26
HSBC HOLD VAR 13/03/28
HSBC Hold VAR 23/09/71
BNP Parib FRN 23/03/72
Hawaiian 3.9% 15/01/26
WELLTOWER 4.5% 15/01/24
Hyundai C 4.3% 01/02/24
Indian Ra 3.95% 13/02/50
JPMorgan VAR 01/02/28
JPMorgan VAR 13/05/31
JPMorgan VAR 26/04/26
KINDER MO 4.15% 01/02/24
Lloyds Ba VAR 27/12/71
Lloyds Ba VAR 14/12/46
Lloyds Ba VAR 11/08/26
Macauarie VAR 03/03/36
Microsoft 2.525% 01/06/50
MILEAGE P 6.5% 20/06/27
NASDAQUIN 1.65% 15/01/31
NATIONWID 4% 14/09/26
Newcrest 3.25% 13/05/30
POLAND 3.25% 06/04/26
PulteGrou 7.875% 15/06/32
PULTEGROU 6% 15/02/35
Scentre G VAR 24/09/80
MEXICO 6.75% 06/02/24
Nationwid VAR 06/08/71
NATWEST G VAR 22/03/25
DELTA AIR 4.5% 20/10/25
DELTA AIR 4.75% 20/10/28
Sprint LL 7.875% 15/09/23
Sprint LL 7.125% 15/06/24
Standard VAR 12/01/25

Toll Brot 4.375% 15/04/23
Toll Brot 4.875% 15/11/25
TOLL BROT 3.8% 01/11/29
Transocea 5.375% 15/05/23
United Ai 5.875% 15/10/27
United Ai 4.875% 15/01/26
UNITED Al 3.65% 07/01/26
UNITED Al 3.65% 07/10/25
MEXICO 3.25% 16/04/30

US TSY 0.25% 31/05/25

US TSY 0.25% 30/06/25

US TSY 0.25% 31/07/25
USTSY 1.25% 30/11/26
USTS 1.375% 31/12/28
USTSY 1.25% 31/12/26
USTS 0.875% 31/01/24
USTSY 1.5% 15/02/25
USTSY 2.5% 31/05/24

US TS 2.875% 15/06/25

US TSY 3% 31/07/24
USTSY 2.75% 31/07/27

US TS 3.125% 31/08/27
Verizon C 2.625% 15/08/26
Verizon C 4.016% 03/12/29
VERIZON C 1.75% 20/01/31
Verizon C 1.68% 30/10/30
VERIZON C 5.85% 15/09/35
Westpac B VAR 18/11/36
KBCIFIMA FRN 07/02/25
TESCO 1.982% 24/03/36 IFL
GE Capita 5.125% 24/05/23
BHP BILLI 3.25% 25/09/24
NTPCLTD 4.75% 03/10/22
Glencore 4.125% 30/05/23
ORSTED AS VAR 26/06/13
Glencore 4.25% 25/10/22
SOCIETE G VAR 20/07/28
QBE INSUR VAR 17/06/46
Glencore 3% 27/10/22
Verizon C 4.073% 18/06/24
BNP PARIB VAR 31/05/28
AT Securi VAR 21/07/71

Country of Taxation

Shares/Par (Full)

1,000,000.0000
101,000.0000

3,932,000.0000
2,000,000.0000
53,000.0000
400,000.0000
2,000,000.0000
10,250,000.0000

Price

92694094

85352000

Price (Base)

92694094

85352000

Traded Market Value

926,940.94

1,000,000.00
99,504.00
674,629.44
1,237.872.09
3,894,539.76
1,840,968.98
5293075
387,:345.20
1,991,765.30
8,748,580.00

‘Traded Market Value (Base)
926,940.94

8,748,580.00

Asset Group

User Defined Afield 115

IYBNA

IYBNA

Unrealized Gain/Loss

-133,813.86
236262

-1,971,268.18

Classification

OUT OF SCOPE

OUT OF SCOPE



Account Number
680009

Account Name
RUBRICS GLOBAL CREDIT

RUBRICS GLOBAL CREDIT

Security Number (Full)

BSSWBW2

Security Description (Long 1)

Volkswagen International Finance N VAR 04/09/71
Societe Generale SA VAR 24/01/29

Places for People Finance PLC 4.25% 15/12/23
Barclays PLC 5.2% 12/05/26

Deutsche Telekom International Fin 2.485% 19/09/23
Verizon Communications Inc 4.5% 17/08/27
Lloyds Banking Group PLC 4.75% 23/05/28
Barclays PLC VAR 15/06/71

Barclays PLC VAR 15/12/71

Vodafone Group PLC 4.2% 13/12/27

Virgin Money UK PLC VAR 22/06/25

Westpac Banking Corp VAR 16/08/29

Landesbank Baden-Wuerttemberg 4.9% 29/06/27
Boral Finance Pty Ltd 3.75% 01/05/28

Bank of Ireland Group PLC 4.5% 25/11/23

Societe Generale SA 4.7% 20/09/28

A2D Funding PLC 4.75% 18/10/22

Landesbank Baden-Wuerttemberg 5% 17/05/28
Virgin Money UK PLC VAR 14/12/28

Goldman Sachs Group Inc/The 4.5% 16/05/28
DNO ASA 8.375% 29/05/24

Trafigura Funding SA 5.25% 19/03/23

Beazley Insurance DAC 5.5% 10/09/29

RL Finance Bonds No. 2 plc VAR 30/11/43

Societe Generale SA VAR 18/06/71

UBS Group AG VAR 31/07/71

X50968913342

Verizon C Inc 2.

BNP Paribas SA VAR 25/09/71

Credit Agricole SA VAR 23/03/72

McDonald's Corp 3.8% 08/03/29

Trafigura Group Pte Ltd VAR 31/01/72

General Motors Financial Co Inc 3.85% 21/02/23
ING Groep NV VAR 16/04/72

Nationwide Building Society VAR 20/12/71

Indian Railway Finance Corp Ltd 3.73% 29/03/24
Deutsche Bank AG 2.625% 16/12/24

Barclays PLC 4% 26/06/29

Volkswagen Financial Services NV 2.125% 27/06/24
Societe Generale SA VAR 18/04/34

Lloyds Banking Group PLC VAR 27/03/72
Trafigura Group Pte Ltd VAR 24/03/71

Qantas Airways Ltd 3.15% 27/09/28

Rothesay Life PLC VAR 17/09/29

Bayport Management Ltd 10.5% 19/12/22
Metalcorp Group SA 8.5% 28/06/26

10G Plc FRN 20/09/24

Intermediate Capital Group PLC 1.625% 17/02/27
Nissan Motor Co Ltd 2.652% 17/03/26

Ecuador Social Bond Sarl 0% 30/01/35

Danaos Corp 8.5% 01/03/28

Lloyds Banking Group PLC VAR 27/06/71

Gol Finance SA 8% 30/06/26

Qantas Airways Ltd 2.95% 27/11/29

Phoenix Group Holdings PLC VAR 26/04/72

BP Capital Markets PLC VAR 22/06/71

BP Capital Markets PLC VAR 22/06/71

Banco Bilbao Vizcaya Argentaria SA VAR 15/07/31
QATAR 3.4% 16/04/25

Tulip Oil Netherlands Offshore BV 8.75% 12/11/24.
Commerzbank AG 1.75% 22/01/25

AUSTRALIA 0.25% 21/11/25

Pershing Square Holdings Ltd/Fund 3.25% 15/11/30
DDM Debt AB 9% 19/04/26

Glencore Funding LLC 4.625% 29/04/24

Delta Air Lines Inc 7% 01/05/25

Pershing Square Holdings Ltd/Fund 3.25% 01/10/31
Nissan Motor Co Ltd 3.522% 17/09/25

Nissan Motor Co Ltd 4.81% 17/09/30

Brooge Petroleum and Gas Investmen 8.5% 24/09/25
CK Hutchison International 20 Ltd 2.5% 08/05/30
Eleving Group SA 9.5% 18/10/26

AA Bond Co Ltd 6.5% 31/01/26

Glencore Funding LLC 2.5% 01/09/30

DNO ASA 7.875% 09/09/26

Mileage Plus Holdings LLC / Mileag 6.5% 20/06/27
Macquarie Bank Ltd 3.624% 03/06/30

Jervois Mining USA Ltd 12.5% 20/07/26

Phoenix Group Holdings PLC VAR 04/09/31
Scentre Group Trust 2 VAR 24/09/80

NatWest Group PLC VAR 31/12/71

AUSTRALIA 1.75% 21/06/51

Qantas Airways Ltd 5.25% 09/09/30

ABU DHABI GOVT INT'L 1.7% 02/03/31

Seaspan Corp 6.5% 29/04/26

4finance SA 10.75% 26/10/26

UAE INT'L GOVT BOND 2.875% 19/10/41

Golar LNG Ltd 7% 20/10/25

Eni SpA VAR 13/01/72

Lancashire Holdings Ltd VAR 18/09/41

X52312752400

Pension Insurance Corp PLC6.
Berkeley Group PLC/The 2.5% 11/08/31

Mime Petroleum AS 10.25% 10/11/26

Just Group PLC VAR 30/03/71

Volkswagen Financial Services Aust 1.2% 08/04/24
Waldorf Production UK PLC 9.75% 01/10/24
Verizon Communications Inc 3% 23/03/31

Coburn Resources Pty Ltd/Australi 12% 20/03/26

X52370445921

NO0010955859

Copper Mountain Mining Corp
Pershing Square Holdings Ltd/Fund 1.375% 01/10/27
1G Group Holdings PLC 3.125% 18/11/28

Orange SA VAR 01/04/71

Altera Shuttle Tankers LLC 9.5% 15/12/25

Scentre Group Trust 1/ Scentre Gr 3.5% 12/02/25
QBE Insurance Group Ltd VAR 02/12/44

X52392996109

X51144495808

y

Volkswage VAR 04/09/71
SOCIETE G VAR 24/01/29
Places fo 4.25% 15/12/23
Barclays 5.2% 12/05/26
Deutsche 2.485% 19/09/23
VERIZON C 4.5% 17/08/27
LLOYDS BA 4.75% 23/05/28
Barclays VAR 15/06/71
Barclays VAR 15/12/71
Vodafone 4.2% 13/12/27
VIRGIN MO VAR 22/06/25
WESTPAC B VAR 16/08/29
LANDESBAN 4.9% 29/06/27
BORAL FIN 3.75% 01/05/28
Bank of | 4.5% 25/11/23
Societe G 4.7% 20/09/28
A2D Fundi 4.75% 18/10/22
Landesban 5% 17/05/28
VIRGIN MO VAR 14/12/28
GOLDMAN § 4.5% 16/05/28
DNO ASA 8.375% 29/05/24
Trafigura 5.25% 19/03/23
BEAZLEY | 5.5% 10/09/29
RL FINANC VAR 30/11/43
Societe G VAR 18/06/71
UBS Group VAR 31/07/71
VERIZON C 2.65% 06/05/30
BNP Parib VAR 25/09/71
Credit Ag VAR 23/03/72
MCDONALD' 3.8% 08/03/29
Trafigura VAR 31/01/72
GENERAL M 3.85% 21/02/23
ING Groep VAR 16/04/72
Nationwid VAR 20/12/71
INDIAN RA 3.73% 29/03/24
Deutsche 2.625% 16/12/24
Barclays 4% 26/06/29
Volkswage 2.125% 27/06/24
SOCIETE G VAR 18/04/34
Lloyds Ba VAR 27/03/72
Trafigura VAR 24/03/71
Qantas Ai 3.15% 27/09/28
Rothesay VAR 17/09/29
Bayport 10.5% 19/12/22
Metalcorp 8.5% 28/06/26
10G Plc FRN 20/09/24
Intermedi 1.625% 17/02/27
Nissan Mo 2.652% 17/03/26
Ecuador S 0% 30/01/35
DANAOS CO 8.5% 01/03/28
Lloyds Ba VAR 27/06/71
Gol Finan 8% 30/06/26
QANTAS Al 2.95% 27/11/29
Phoenix G VAR 26/04/72
BP Capita VAR 22/06/71

BP Capita VAR 22/06/71
BANCO BIL VAR 15/07/31
QATAR 3.4% 16/04/25
Tulip Oil 8.75% 12/11/24
COMMERZBA 1.75% 22/01/25
AUSTRA 0.25% 21/11/25
Pershing 3.25% 15/11/30
DDM Debt 9% 19/04/26
Glencore 4.625% 29/04/24
DELTA AIR 7% 01/05/25
Pershing 3.25% 01/10/31
Nissan Mo 3.522% 17/09/25
NISSAN MO 4.81% 17/09/30
Brooge Pe 8.5% 24/09/25
K Hutchi 2.5% 08/05/30
Eleving 9.5% 18/10/26
AABOND C 6.5% 31/01/26
Glencore 2.5% 01/09/30
DNO ASA 7.875% 09/09/26
Mileage P 6.5% 20/06/27
Macquarie 3.624% 03/06/30
Jervois 12.5% 20/07/26
PHOENIX G VAR 04/09/31
SCENTRE G VAR 24/09/80
NatWest G VAR 31/12/71
AUSTRA 1.75% 21/06/51
QANTAS Al 5.25% 09/09/30
ABU DH 1.7% 02/03/31
Seaspan C 6.5% 29/04/26
4finance 10.75% 26/10/26
UAE | 2.875% 19/10/41
Golar LNG 7% 20/10/25

Eni SpA VAR 13/01/72
Lancashir VAR 18/09/41
PENSION | 6.5% 03/07/24
Berkeley 2.5% 11/08/31
Mime Pet 10.25% 10/11/26
Just Grou VAR 30/03/71
Volkswage 1.2% 08/04/24
Waldorf 9.75% 01/10/24
Verizon C 3% 23/03/31
Coburn R 12% 20/03/26
Copper Mo 8% 09/04/26
Pershing 1.375% 01/10/27
1G Group 3.125% 18/11/28
Orange SA VAR 01/04/71
Altera s 9.5% 15/12/25
Scentre G 3.5% 12/02/25
QBE INSUR VAR 02/12/44

Country of Taxation

Shares/Par (Full)

2,500,000.0000
4,762,000.0000
262,000.0000

501,000.0000

Price

99780100

97.008609

Price (Base)

97.74859

97.008609

Traded Market Value

2,494,502.50
4,651,686.84
255,516.03

571,174.73
486,013.13

‘Traded Market Value (Base)

244371491
2.990,829.41

486,013.13

Asset Group
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User Defined Afield 115
DDIB

DDIB

DDIB

DDIB

DDIB

Unrealized Gain/Loss

-170,248.14
-288,634.59
9,208.83
977322
6,079.47
272,511.61
-299,422.55

-10398.09

-281,018.18
5,797.11
-57,700.14
21422.10
3782673

Classification

OUT OF SCOPE

OUT OF SCOPE



Account Number
680009

Account Name
RUBRICS GLOBAL CREDIT

RUBRICS GLOBAL CREDIT

Security Number (Full)

49450485

Security Description (Long 1)

Intermediate Capital Group PLC 5% 24/03/23
Fairfax US Inc 4.875% 13/08/24

Bayport Management Ltd 13% 20/05/25

Glencore Funding LLC 4% 16/04/25

Scentre Group Trust 1/ Scentre Gr 3.25% 28/10/25
Beazley Insurance DAC 5.875% 04/11/26

Alibaba Group Holding Ltd 3.6% 28/11/24

Societe Generale SA 5% 19/05/27

Paragon Banking Group PLC 6% 28/08/24

X51200576699

X51275325758

Phoenix Group Holdings PLC 5.
Vodafone Group PLC 3.25% 13/12/22

FCE Bank PLC 1.615% 11/05/23

General Motors Financial Co Inc 0.955% 07/09/23
BNP Paribas SA 4.625% 09/03/27

BHP Billiton Finance Ltd VAR 22/10/77

Bank of Georgia JSC VAR 28/12/71

Qantas Airways Ltd 4.4% 10/10/23

Electricite de France SA VAR 29/07/71

Macquarie Bank Ltd VAR 03/03/36

Kinder Morgan Inc 5.625% 15/11/23

AU3CB0249365

USU49450AB50

y

INTERMEDI 5% 24/03/23
Fairfax U 4.875% 13/08/24
Bayport 13% 20/05/25
Glencore 4% 16/04/25
Scentre G 3.25% 28/10/25
Beazley | 5.875% 04/11/26
ALIBABA G 3.6% 28/11/24
SOCIETE G 5% 19/05/27
PARAGON B 6% 28/08/24
Phoenix G 5.375% 06/07/27
Vodafone 3.25% 13/12/22
FCE Bank 1.615% 11/05/23
General M 0.955% 07/09/23
BNP Parib 4.625% 09/03/27
BHP BILLI VAR 22/10/77
Bank of VAR 28/12/71
QANTAS Al 4.4% 10/10/23
Electrici VAR 29/07/71
Macauarie VAR 03/03/36
Kinder Mo 5.625% 15/11/23

Country of Taxation

Shares/Par (Full)

2,975,000.0000
2,527,000.0000
1,000,000.0000
1,000,000.0000

2,450,000.0000

400,000.0000
2,000,000.0000
175,000.0000

Price

99704714

100.090989

Price (Base)

111300372

100.090989

Traded Market Value

2,966,215.24
2,476,689.91

175,159.23

‘Traded Market Value (Base)

3311,186.07
2476,689.91

1,467.462.36
175159.23

Asset Group

User Defined Afield 115

Unrealized Gain/Loss

-20.774.94

-28378.91
61244.78
-17,982.88
-501,236.80
219626

Classification

OUT OF SCOPE

OUT OF SCOPE



