
Date Fund Name Security Description Max of Local Price Shares/Par Base Value

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund ARTESIAN FINANC 3.625% IL 30/09/2032 244.32 6,000,000 14,659,170.00        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund ROAD MGT. SER 2.8332% IL 31/3/2035 220.28 5,106,512 11,248,726.48        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund SOUTHERN WATER 3.706% IL 31/03/2034 231.25 6,221,000 14,385,844.77        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund CTRL SECTION 1 2.334% IL 02/11/2051 217.74 13,000,000 28,305,550.00        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund DWR CYMRU FINC. 3.512% IL 31/3/2031 228.57 7,500,000 17,142,862.50        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund CATALYST HEALTH 2.411% IL 30/09/2040 182.03 5,203,133 9,471,236.07          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. L 1.25% IL 22/11/2055 171.08 66,172,181 113,208,001.58     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund NORTHUMBRIAN WA 2.033% IL 15/7/2036 190.09 2,725,000 5,179,993.38          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund TESCO 1.982% BOND 24/03/2036 177.39 12,440,000 22,066,880.60        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UTD. UTILITIES 1.5802% IL 28/3/2042 162.48 1,340,000 2,177,252.10          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund CAP. HOSPITALS 1.703% IL 30/9/2046 165.43 5,094,716 8,428,392.91          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. INFL/L. GILT 0.75% IL 22/11/2047 149.66 105,700,000 158,187,047.76     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund NETWORK RAIL IN 1.125% IL 22/11/2047 157.78 21,053,000 33,217,086.55        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.625% IL 22/11/2042 155.24 89,919,503 139,592,868.29     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund YORKSHIRE WATER 2.718% IL 30/12/2039 172.12 9,000,000 15,490,390.50        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund ANGLIAN WATER S 2.262% IL 01/08/2045 146.28 5,044,000 7,378,577.57          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund WESTERN POWER D 2.671% IL 1/6/2043 159.98 6,455,000 10,326,515.35        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UNITED KINGDOM I 0.50% IL 22/3/2050 131.54 84,500,000 111,148,687.26     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. INFL/L. GIL 0.375% IL 22/3/2062 99.54 149,135,442 148,444,427.51     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund DWR CYMRU FINC. 1.859% IL 31-03-48 141.10 2,000,000 2,821,968.00          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund HEATHROW FNDG. 3.334% IL 09/12/2039 190.13 5,750,000 10,932,233.50        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. L 0.25% IL 22/03/2052 104.82 174,850,000 183,276,625.96     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 22/03/2044 119.29 148,900,000 177,627,776.71     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund ANGLIAN WATER S 1.141% IL 1/8/2042 113.76 6,000,000 6,825,738.00          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund HIGH SPEED RAIL FIN. 1 PLC I/L 01/11/2038 153.45 7,920,000 12,153,006.36        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund AFFINITY WATER 1.548% IL 01/06/2045 118.22 5,750,000 6,797,422.88          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UPP BD. 1 ISSU 2.7291% IL 31/08/2047 144.52 7,300,000 10,550,153.45        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund EAST SLOPE RESID 0.10% IL 28/2/2062 88.02 2,971,282 2,615,269.33          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 22/11/2065 77.18 147,289,568 113,679,334.95     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund ABERDEEN CITY CO 0.10% IL 2/28/2054 104.60 6,201,549 6,486,565.99          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UNITED KINGDOM 0.125% IL 22/3/2068 78.87 185,100,000 145,990,356.12     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UNIVERSITY OF CA 0.25% IL 27/06/2068 82.19 7,998,000 6,573,687.64          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund NORTHERN TST. GBL. STG. CLASS E DISTRIBUTING 1.00 8,333,000 8,333,000.00          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund HEATHROW FNDG. 1.382% IL 28/1/2039 130.44 3,000,000 3,913,302.00          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund HEATHROW FNDG. 1.372% IL 28/1/2049 105.75 6,000,000 6,345,120.00          

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. I/L GILT 0.125% IL 22/03/2073 67.25 31,250,000 21,015,616.31        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. INFL/L. GIL 0.625% IL 22/03/2045 86.33 120,600,000 104,113,687.79     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund TSY 0 1/8% 2051 0.125% IL 22/03/2051 84.33 94,500,000 79,692,458.30        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 22/03/2058 86.67 130,000,000 112,668,496.20     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. INFL/L. GILT 1.25% IL 11/22/2054 87.07 213,400,000 185,807,300.62     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UNITED KINGDOM 1.875% IL 22/9/2049 99.03 22,000,000 21,786,499.57        

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 22/03/2046 106.79 185,111,600 197,682,075.60     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 22/11/2056 85.70 129,371,632 110,876,358.01     

31/03/2026 Border to Coast Sterling Index-Linked Bond Fund UK. GILT INFL. 0.125% IL 10/08/2048 95.27 68,550,000 65,309,415.70        
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